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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 2,327,534,698 |..ocviiiincncnens oo 2,327,534,698 |........... 2,348,943,115
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt e 1,535,852 |.oeieeeeeeeeeeeeeeeeeeeeees e 1,535,852 |ooooooveeen 1,535,852
2.2 COMMON SLOCKS ...ttt eesieres st [eneneennns 4,049,060,641 [ [ 4,049,060,641 |............ 3,875,609,245
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [t [ (L N 0
3.2 Other than firSt IENS........c.c.oiiieieececececce et seses [reseete et se e netenenene [eeeenenesesnsnssesesesenennsennnns |oersseeseseseeneneseseseseenenes (1 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...veeiiiieieeee ettt esesens [eeeeenenenenens 113,410,860 |......ccoevvviccriinncs Joevieieiiinen 113,410,860 |................ 122,653,111
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .eviieiicieieieeeiieeieiees [t [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veeeeieiieveveteeeeeee ettt tesesessesesesesesesesesesssesssesesesesesnnns [oreesesesesennenesesesaenesenenne [eeeenenesenesseseseseenenenensnns |oesesseseseseseeneneseseesenens [0 0
5. Cash($ .oeeenen (120,138,317) ), cash equivalents
[T 832,016,432 ) and short-term
investments (§ ... 22,844,915 ) oo oo 734,723,031 oo [ 734,723,031 |.ocrirnee 116,275,925
6. Contract loans (including $  .ooooeececuninccce PIEMIUM NOLES) ...t |oeeeuiriricicieiririicricicins [rorererericisse s esesieis e [eeririeese s (O T 0
7. DEIIVALVES ...ttt [eaeese st 6,257,875 oo e 6,257,875 |..ocovvirrnee 1,080,000
8. Other iNVESLEd @SSELS ......ovvueueieereiceieeeieie ettt neaeeas [eoseeeacees 2,245,744 425 | [V 2,245,744 425 |............ 2,255,507,576
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieieieiccieiee s e 4,017,035 [oooceveeeerirricceirncees oo 4,017,035 |..ccoerinnee 16,151,049
10. Securities lending reinvested collateral @SSets .............ccccovevevevevevevecceieeeeenes [rereeeeeenenens 10,522,147 oo e 10,522,147 | 13,720,419
11.  Aggregate write-ins for invested assets ...........cccovviiiiiii
12. Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plantsless § ..o charged off (for Title insurers
1o 2117 T OO OO U SO SRRRR NR R TSSOTSTRRPPRVTRRRR ISTOTTTPRTTTRRRTRTRRRY | R SOSTTRRSTSTRT 0
14, Investment income due and aCCTUED ............c.cuurimiurimcirimeenieieiseeenceeeeeeneens 20,196,845 20,907,272
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 53,848,348 |...cooviriieiicceene [ 53,848,348 |....ccceovnene. 82,400,338
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiiieieieieeeeceee et [oreeeeieiee s seieeeee [eeeerene sttt nesenes |reseseeeeeeseneene s seseeneeeees [0 0
15.3 Accrued retrospective premiums ($ ..o ) and
contracts subject to redetermination ($ ............... 444,584,805 ) ...... [ 444,584,805 |.....ocooeveeeeeeeeeeeeeeen e 444 584 805 |.............. 258,644,699
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccooeeeeeeeeeeeeeeeeeeeeeee oo 10,110,893 | e 10,110,893 ... 40,120,255
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccocevvveviees oo [ e, [0 OO 0
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoeevees [oeviiiiiiiiiiniiiiin s e, [0 0
17.  Amounts receivable relating to uninsured plans ............cccccoeeeeereeieeieeeienenes foerrneeens 404,943,900 |...c.ococvneee 18,262,455 |............... 386,681,445 |............... 367,210,138
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoen.. 71,902,192 |ooveeeeeeeeeeeeeee 81,459,949
18.2 Net deferred tax @SSt ..........ccvuiiriiiriiieicieiiee s e 145,481,996 |............... 145,481,996 15,795,143
19. Guaranty funds receivable or 0N depOSit ...........cceeeriiriiriiiiieiesierierierees [ [ [ 0 f 0
20. Electronic data processing equipment and software . 120,808,298 |... .. 119,875,732 |... ..1,370,294
21. Furniture and equipment, including health care delivery assets
(8 e ) et sssnssenenenens |revneeeneenns 28,009,020 | 22,675,020 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | fovviiiniinieeiciiieins ol O 0
23. Receivables from parent, subsidiaries and affiliates ................ccccecoveeveveeiees foovreinnen. 91,441,830 | . 91,441,830 ..o 105,210,221
24. Healthcare ($ oovoeeenne. 351,270,329 ) and other amounts receivable ...... |..ccccoene.... 449,404,988 |................ 32,305,342 ... 417,099,646 |................ 342,139,539
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeeeeeceeieieens freeeeinens 265,130,799 |..ovovvrennne 254,968,710 |.....ccccvnnee 10,162,089 |................ 10,454,393
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cvvvveeeveveiieiieiieieieiseesseeese s [eeeeeeeenes 11,593,336,478 |.....coo.c. 593,634,255 |.......... 10,999,702,223 |........... 10,077,188,533
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 11,593,336,478 593,634,255 10,999,702,223 10,077, 188,533
DETAILS OF WRITE-INS
0 R R RO PP RPN
i 0T FET OO RO TP NSO T RS UPP NPT PP PP PP TTRP PPN
0 3 R R R PP PP RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........c.cocoee. feercucurninicccnnnees 0 fererereeee (O O (O O 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. MISCELLANEOUS ACCOUNTS RECEIVABLE ......cooooiicececeeeeiecieeeeseeeeeieeeeeisenenees freseenenenenenees 1,548,233 |.coeiie 1,548,233 | (O 0
2502. PREPAID AND OTHER ASSETS ..ot esenes [reseee s 253,420,477 |..oveenee. 253,420,477 oo (O O 0
2503.  INTERIM ADVANCES TO PROVIDERS ' .......ouiiiiiiicieieieetccieiee et |oetersenenesseenenseneseeneenenns (L N (L N (U 318,475
2598. Summary of remaining write-ins for Line 25 from overflow page ............coo.. foeeeeecrerenene 10,162,089 ..o [V 10,162,089 |................ 10,135,918
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 265,130,799 254,968,710 10,162,089 10,454,393




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $  ..ccccoevvnnnee 31,372,990  reinsurance ceded) ........cccreienneen. 927,197,350 |- [ 927,197,350 |.coovviennee. 942,588,934
2. Accrued medical incentive pool and bonus amounts ...............cccceeveveveeeeeensfoereeeinnencns 99,264,059 |....ooeoeeeeeeeeeeeeees e 99,264,059 |.....cooveeee 98,737,264
3. Unpaid claims adjustment EXPENSES ...........c.cceviirivereveiriiseeeseieisssssesesesessses o eereseeseenenns 110,997,774 oo o 110,997,774 | 133,151,910
4. Aggregate health policy reserves, including the liability of
$ 20,666,640 for medical loss ratio rebate per the Public
HEaIth SEIVICE ACE ... 172,888,429 |...ooooeeees e 172,888,429 |.....c......... 108,410,779
5. Aggregate life POIICY MESEIVES .........ccoiriiiiiiueieieiiiiiesisisieieieieeess s ottt oeieenees e ieieeseeeeeaes [oeetsene et (1 OO 0
6. Property/casualty unearned premium FESEIVE ........cceiiuiiiiiiiiierieneeseesieese e o [oe e (1 0
7. Aggregate health Claim MESEIVES ...........ocuoueieieuiieiiieieieeieee et oeieee e eneeeees ettt (1 OO 0
8. Premiums received in @dVANCE ..........ccooveoeeeeeeeeeeeeeeeeeeeeee e o 777,228,390 |oeoeeeeeeeeeeeeeeeeees oo 777,228,390 |................ 238,490,178
9. General expenses dUE OF @CCTUET .............cceueereevevereeereresreesesessessssesesesseneses|resesesseseeenes 427,139,388 |....cvoveeeeeeeeens [ 427,139,388 |............... 406,006,469
10.1 Current federal and foreign income tax payable and interest thereon
(including $ on realized gains (losses))
10.2 Net deferred tax liability ...........ccoooiiiiiii e
11.  Ceded reinsurance premiums payable ..............ccccceeeereririeieieeeeeeseseseeeeee e 40,260,873 .o o 40,260,873 |..ococvenees 38,378,752
12.  Amounts withheld or retained for the account of others............cccoeoeeeeeecceeforeeeieieens 44,040,882 |....oeoeeeeeeeeeeeeeees e 44,040,882 |................. 44 191,700
13.  Remittances and items Not @llOCALEM .............ccoviiriiiriiieicieieeeeeeees e 9,621,077 |..eeieeieecees [ 9,621,077 |oeoveevrienne. 21,236,876
14. Borrowed money (including $  ..cccoceenene 195,000,000 current) and
interest thereon $ .........cccocenenne 273,046 (including
e 273,046 CUITENL) ..o e 275,273,046 | [ 275,273,046 |................ 225,166,574
15.  Amounts due to parent, subsidiaries and affiliates ............ccccocooeveeeeereeere oo 79,745,387 ..o e, 79,745,387 ..o 104,933,253
16, DEIVALIVES ...ovveceieceeeceeetceeeeeeee ettt es s e e e s s s fet ettt te e teseenesnnnans [reeseneneeneseesesseenene e enans [oetesenenent et ne e (1 0
17. Payable fOr SECUMLIES .........oo.cueveiiieeecieieiicee et 20,837,161 | [ 20,837,161 |..cooveeeenee 30,940,369
18.  Payable for Securities 1ENAING .........cocoovevevevevieeeiieieieeeeeeee e e 10,522,145 | e 10,522,145 |....cococeee. 13,720,419
19. Funds held under reinsurance treaties (with § ..o
authorized reinsurers, $ ..o unauthorized
reinsurers and $ ... certified reiNSUIErs).........cccocvne |oreeiiiinceniicincins. e foerreiiiccs (U R 0
20. Reinsurance in unauthorized and certified ($  ..coceovverireiineeeeee )
companies
21.  Net adjustments in assets and liabilities due to foreign exchange rates .......[.....ccooiiiiiis o [ (1 OO 0
22. Liability for amounts held under uninsured plans .............c.coooveveveveeeeeeeeeeeefoeresseieeens 840,752,572 | oo e 840,752,572 |.coooveen. 667,343,430
23. Aggregate write-ins for other liabilities (including $ .
CUITENE) oottt en e s e s e e e |ee s 571,844,470 .o (V1 571,844,470 |................ 601,461,847
24. Total liabilities (LINES 110 23) ......ccoiiiriririeiicceieeeeecee e e 4,407,613,003 |.....ooveeeiccciene [N S 4,407,613,003 |............ 3,674,758, 754
25. Aggregate write-ins for special surplus funds ... e D%, ¢, TR RUTR D& O G PN (O O 0
26.  Common Capital StOCK .........ccoviiiiiiiiii e D, % CTURIIN T XXX vivveieen [ o,
27.  Preferred capital StOCK ...........ccccoiiiiiiiiii e e D, 0, TR RS, XXX eesieenieene forereiiiiiiii i
28. Gross paid in and contributed SUIPIUS .........cccccoiririnininininneseseeseses e D, 0.0, CHU RS XXX ctiveviene e o
29, SUIPIUS NOLES ... e D, 0, TR RS, XXX eevieenieene forereiiiiiis i
30. Aggregate write-ins for other than special surplus funds .............cc.ccoocinii b, D0, %, CURRIUT ROV DA 0 T I (U R 0
31.  Unassigned funds (SUMPIUS) ........c.cueuruemiiinirireeieieeeneseeeeeeeeeeeeeeseeseeeeeseee o D 0.0 G N D,0.0 SN I 6,592,089,220 |............ 6,402,429,779
32. Less treasury stock, at cost:
321 shares common (value included in Line 26
e ) e e D34, CHRUININY SRR XXXt | oo
322 shares preferred (value included in Line 27
e ) e e D3¢, COTUININTY USRI XXX v | oo
33. Total capital and surplus (Lines 25 to 31 minus Line 32) ........cccccoevevvvneceecfoeccnnencns D 0.0 G N D,0.0 SN I 6,592,089,220 |............ 6,402,429,779
34. Total liabilities, capital and surplus (Lines 24 and 33) XXX XXX 10,999,702,223 10,077, 188,533
DETAILS OF WRITE-INS
2301.  POSTRETIREMENT LIABILITIES ..ooiiiiiicieieiieeeeeeeeeeieeseeeeeieee e e 479,653,151 | e 479,653,151 | 470,645,939
2302. LIABILITY FOR UNCASHED CHECKS .......cooeioeiieceeieeeinecieeeeeeeee e e 9,805,760 |..eueeeeeeeeeieeeeieieeeeeees [ 9,805,760 |..ovovveceeenne 9,118,796
2303.  INTERIM ADVANCES FROM PROVIDERS ........cooiiueiririiceieieieeiceieiseeeeeeieeseeesee e 16,653,470 ..o o 16,653,470 |.....cccoveneee 58,009,328
2398. Summary of remaining write-ins for Line 23 from overflow page ............cco..|eeeeeoneencns 65,732,089 |.ooeeeeeeeee (V1 65,732,089 |.....ccco..... 63,687,784
2399. Totals (Lines 2301 through 2303 plus 2398)(Line 23 above) 571,844,470 0 571,844,470 601,461,847
2501. RESERVE FOR ACA FEES DUE IN 2020 ....
25002, e e
2503, ettt et e et e et e e ne e e an e e e an e e e e e e eneeeas
2598. Summary of remaining write-ins for Line 25 from overflow page ............ccc..forciicnne D,9, 0, R RS XXX iiiiriinens [, (O R 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) XXX XXX 0 0
B00T. e e e s e e s an e s snnee e fu e st e D, 0.0, ORI RS, D O G U R
B002. ettt ettt ettt ettt e et e et e XXX foeeiiins XXX foeeeneeenee s [t
B003. e san e s an e s snnee e fu e s D, 0.0, CHU RS XXX veviviinens [ foe
3098. Summary of remaining write-ins for Line 30 from overflow page ............c..c...]ceiicns D%, ¢, TR RUTR D& O G PN (O O 0
3099. Totals (Lines 3001 through 3003 plus 3098)(Line 30 above) XXX XXX 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year Ended
To Date To Date December 31
1 2 3 4
Uncovered Total Total Total
1. MeMDET MONENS ..ottt nnnee [roneeeieeenenns XXX o Joeveeeiieie 10,426,792 |.coovvrinene. 10,349,742 | 41,520,373
2. Net premium income (including $ ... non-health
PrEMIUM INCOME).....eevriaieircieteeeeiscieieiee ettt et ese et enennaes [oereeneneanenes DO ..2,853,277,920 |............2,526,809,523 |............9,958,375,590

3. Change in unearned premium reserves and reserve for rate credits............ |.ococoeeiene.. D00 SN NS (64,477,650)|.........c.c.... (39,721,877) v 33,017,077

4. Fee-for-service (netof § ...cooovrviiiiiiiciie medical expenses)....... |...coewee. XXXcoviveveies [ Lo [ 0

5. RISK TBVENUE ...t enenenns ontesnenennaeen XXX oo oo [oreereieeeen e [ 0

6. Aggregate write-ins for other health care related revenues ..............ccococeees |oveeiininnne XXX oot (U RN (1 T 0

7. Aggregate write-ins for other non-health revenues ............cococeeevoennnnnens foecinienencns D0 ST S (O [0 0

8. Total revenues (LINES 210 7) ...t seseeeeieneenesensoeresneneeees DO S AU 2,788,800,270 |............ 2,487,087,646 |............ 9,991,392,667

Hospital and Medical:

9. Hospital/mediCal DENEFILS ............cccevieiieeeeeeeeeeeeceee e es e eaenens [ereesesesesssieseseene s sesssiene |oesieieiens 1,900,977,415 |............ 1,783,246,538 |............ 7,568,754 ,961
10.  Other profeSSIONEl SEIVICES ........ccecievevivirerereeieieeeeeeieietetesesseses e s sesesessns [oeseseseenesesesesseseseeenenens fererereseeneeenes 66,541,209 |....cococeeee. 45,290,922 |..cocovevns 237,631,770
11, OULSIE FEFEITAIS ...ttt eseienen [eessssinns et ssnnens [enniersrss s snneens [oeresssnsisnses s ersnsens [ronsissneesssss s 0
12.  Emergency room and OUt-Of-Ar€a ............ceiueeieriiriiiieiieieeeeieeie e sees [ i [oerses s siens [reesre e [ s 0
13, PreSCHPHON AIUGS ...vvevevirieiiiisieieteiereee sttt senens [enerereteieene s ereieenee [eeeeenenenenens 372,719,140 | 247,665,872 |............ 1,020,422,271
14. Aggregate write-ins for other hospital and MediCal ...................ceeueveveeeeerens foeeeeeninrrrseeeeee (O O (O [0 0
15.  Incentive pool, withhold adjustments and bONUS @MOUNLS ..............cccceeeriee [orrererinereinncseeinnes [oreeeerines 19,304,199 | 7,052,686 |................. 82,022,332
16.  SUDLOLAl (LINES 90 15) ..euiurucerieeeiicicieeeieeeeeeieeeeees e esesee et ee e e et ssesssesssenas [eosessesicecnsessennecesaseses [V 2,359,541,963 |............ 2,083,256,017 |............ 8,908,831,334

Less:
17, Net reiNSUrANCE MECOVEIIES .........cuevevieeiiieiereteseseeeeesesesesesesesssesesssesesesesssnas [resesesesensnesessssesesennensnens forenereseenenenes 30,506,727 |.ecveereenne 33,239,341 [ 122,001,922
18.  Total hospital and medical (Lines 16 MINUS 17) .......coceueuruiiriniriririsieeeies [oerereeenennenseeeneens [V 2,329,035,236 |........... 2,050,016,676 |............ 8,786,829,412
19. Non-health claims (net)
20. Claims adjustment expenses, including $ ........ccc.e... 44,094,998 cost
CONLAINMENT EXPENSES .....ooveieieiiieetevceeee et tesesss s sesesessesesssssasens [eeeseseenenesessssesesesenenennnes |oeseseseenenenes 100,897,914 |.............. 123,183,460 |................ 428,762,665
21.  General adminiStrative EXPENSES ...........ccccoeeveuieieuieieeeeeeieeeeeeeeeeeesesieeenens |eresseeseeessenesenesenesene [eeeneseneniens 383,087,723 |.ccoovnne 346,213,301 |............ 1,218,948,406
22. Increase in reserves for life and accident and health contracts
(including $ ..o increase in reserves for life only) . ..o foriiiiicc 0 [ (U RN 0
23. Total underwriting deductions (Lines 18 through 22)..............cccveueueueucereeenes o [V 2,813,020,873 |............ 2,519,413,437 |.......... 10,434,540,483
24.  Net underwriting gain or (loss) (Lines 8 MINUS 23) ........ccccccvevrinnnieeciinnes [ereeniinens D 0.0 SN NS (24,220,603 .......cceuee. (32,325,791)....covnene. (443,147,816)
25.  Netinvestment iNCOME arNEM ...........c.owioeeeeeeeeeeeeeeeeee e e ereee oo ens [oeeeee e 54,615,226 |.....cocuenve. 46,077,699 ... 202,346,748
26. Net realized capital gains (losses) less capital gains tax of
§ OO AT PPV ST 8,868,539 |....cccenv. (14,966,572).......cc...... (68,475,531)
27. Netinvestment gains (10sses) (LiN€S 25 PIUS 26) ........ccevevevrueieririeieieieeenes feeeririnnseeieeeesenenes [V 63,483,765 |...cvvvennn 31,111,127 | 133,871,217
28. Net gain or (loss) from agents’ or premium balances charged off [(amount
recovered $ ... )
(amount charged off § ..o Yo oo [ [ [ s
29. Aggregate write-ins for other iNCOME Or EXPENSES ........c.eurviiriueuerririicieiees oo [V 10,583,948 | 525, 117 oo 809,744
30. Netincome or (loss) after capital gains tax and before all other federal
income taxes (Lines 24 plus 27 plus 28 plus 29) ...49,847 110 |... ...(689,547)|... ....(308,466,855)
31. Federal and foreign income taxes iNCUMEd .............cocoeveeereririnireeeerenennnes foorerereeree e XX [ 825,369 ..o 1,205,653 |...ccoonv.e. (39,156,804)
32. Netincome (loss) (Lines 30 minus 31) 49,021,741 (1,895,200) (269,310,051)
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...........cccceee feovevivevenene XXX oot (U N (1 T 0
0699. Totals (Lines 0601 through 0603 plus 0698)(Line 6 above) XXX 0 0 0
0700, ettt enes [oeteiaseeees XXX e o foeen fo
0702, ettt es s st [oeteiisenenenes XXX v froeeeereneneeneie s orereneneseeneseseneneseesaeisennes [oeseeseesese e neees
0703, ettt nee [oeteinseeeees XXX e o foeen fo
0798. Summary of remaining write-ins for Line 7 from overflow page ...........ccccceees fervvirienennes D 0. I S (O [0 0
0799. Totals (Lines 0701 through 0703 plus 0798)(Line 7 above) XXX 0 0 0
TA0T. ettt ettt ettt s e e s s st et et eseannas oreseteteseseseseseses et et esesesens [eretesesies et st eseseseseseannens [eresesetesetesesesean s eseseseaeses [orerebesesen s es et e et
TA02. ettt ettt et et e st sesesenenene [rereetetstetetetetese et st etesetens [oeretetetenee st st ese et tetereenns [eeeeestsseteteterese et s sseaenes [orererereser e e sttt
TA03 ettt ettt ettt e e s s s s sesesessannas oeeteteseseseteseseses et et esesetens [esetetesees et et eseseseseseannens [ereseseseseteseseseneseseseseaetes [oreseresesen s st e st
1498. Summary of remaining write-ins for Line 14 from overflow page ..........c.c.co. [oeveeoirinnnnncciiincne (U RN (U RN (1 T 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 0 0 0 0
2901, MISCELLANEQUS INCOME .......coomimieiiiiscecieteeeeeeieiet et seiesensesenens [oresesseenenseneesseensnsenensees |oeeersmnenecenes 10,583,948 | 525, 117 oo 809,744
2002, ettt ettt sttt et s s s s s st et et eseseannnesens [oeteseteteseseseses st eseseseseseaes [ereseneseseseseteseseseneseseseses |oreseseteteseses et es et e sesesesesnn [oeseseees et et ettt et esne
2003 ettt aes
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 10,583,948 525,117 809,744




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

STATEMENT OF REVENUE AND EXPENSES (Continued)

Current Year

Prior Year

3
Prior Year Ended

to Date to Date December 31
CAPITAL AND SURPLUS ACCOUNT
33. Capital and SUrplUS Prior FEPOMING YEAI.............c.cueueveuireeeeieeeesetesesiseesetesesesesesessesesesesesesesesesessesesssasass [eeesenenenes 6,402,429,779 |............ 6,595,724, 111 |............ 6,595,724,111
34.  Netincome or (10SS) frOM LINE 32 ........cccooviviuiuiiieieiieeeiceeie ettt s st s s s s sesesens [ereeneneenenenas 49,021,741 | (1,895,200)].............. (269,310,051)
35. Change in valuation basis of aggregate policy and claim reServes ............coccooerieiienennenieesieeieees fooeeieiieiinieiiecieiieeiies oo o
36. Change in net unrealized capital gains (losses) less capital gains tax of $ ............... 14,618,276 |...ccocceeee. 193,675,555 |...cocvceneee (65,964,975).....cocvrnnne 24,557,329
37. Change in net unrealized foreign exchange capital gain Or (I0SS) .........cccvevvevevevereueeeeeeeieieseteeessns [eeeeseneseeeseeeeeeeens 28,341 | [ (1,003)
38. Change in net deferred iNCOME TAX ...........ccucueuiiieiiieieietet ettt s tes e es e sesessans [eeeeeseneeenes (10,141,313) |- 1,749,345 |................. 56,321,522
39.  Change in NONAAMItLEd @SSELS ..........c.ceiieiiiiiicictctceceeeeee ettt ettt s st sesessn s s snanas [eeeseneneneeaes (54,479,301)|...ccnveee. (142,709,780)|......covnv (159,930,273)
40 Change in unauthorized and certified rEINSUIANCE .............cccveveieieieeeeciceeeeeeeeee et [eeeeee e e [0 [0 0
41, Change iN trEASUNY SEOCK .........c.c.euiuiieiiieieteteecececce ettt s et et ese s s s et ea e s sssesesesesessanans [eseeeseseneneenene e saneenenene [0 [0 0
42, Change in SUMIUS NOLES ........c.cueuiiiiiietetetceieieeeseeteteteteaeae s s et s s sessssss s st esesesesessssssesssesesesesesesnasesans [oesesesesenenenenene s seeeenenene [0 [0 0
43. Cumulative effect of changes in accouNting PriNCIPIES. .........oiiiiiiiiiieeeeeee e [ seeies oo oresse s s s
44. Capital Changes:
L T = o I o U U RO P TR KOO UTRORR RO 0
44.2 Transferred from surplus (StOCK DIVIAENA)...........cveveveveueureiieieseteeeieeseeeieie et sesessans [oeseeeeeeseeeseneneeneaeeeeneeas [0 [0 0
LG I =T Ey =Ty (= To N (o TN o] U T A KPR KOO
45.  Surplus adjustments:
5.1 PaIA N <. e e e e e e e e e ans [eree e e [0 [0 0
45.2 Transferred to capital (SToCk DIVIAENA) ........coiuiiiiiiiiiiii e [esre e [eie e siees oo
45.3 Transferred from CAPILaAl .........coei ittt sseesneesneene e [eesaeeiae s [eeee e [oeae e
46. Dividends t0 STOCKNOIAETS ... ee e [mreee et e e e e eneeeennnnes[eeeiee oo e e e e e eae [eeee et e
47. Aggregate write-ins for gains or (I0SSES) iN SUMPIUS ..........ccovveveveveeeeceieieee et [eeeeeeeneeenes 11,554,418 | 5,107,045 |.............. 155,068, 144
48. Net change in capital & sUrplus (LINES 34 t0 47) ......cocoeviviveuereeieeeeeeieieeveieee e seaes [eeeeeneeenes 189,659,441 |............. (203,713,566).............. (193,294,332)
49. Capital and surplus end of reporting period (Line 33 plus 48) 6,592,089,220 6,392,010,545 6,402,429,779
DETAILS OF WRITE-INS
4701.  CHANGES IN PENSION AND POSTRETIREMENT VALUATION .....coiiiiiiiiieineieireiei ettt siensiennsies [oeieeeisesieessiessiessienas 0 [ 0 [ 148,580,258
4702. DEFERRED TAX ON NONADMITTED ASSETS ..ottt ettt fersssineseienaes 11,554,418 ..o 5,107,045 |...ccoeuinnnee 6,487,886
0 P RO U P SOOI RPN
4798. Summary of remaining write-ins for Line 47 from oVerflow PAgE ...........ccocveveveveveueceiieeieeveeeenns [eeeeeeieeeeseeeeeene [0 [0 0
4799. Totals (Lines 4701 through 4703 plus 4798)(Line 47 above) 11,554,418 5,107,045 155,068, 144




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuriiuciiiciiiciiee ettt [oesisenenes 3,236,510,137 |............ 2,431,956,044 |........... 9,930,797,635
2. NetiNVESIMENT INCOME .......iuiiiiiiciieieee sttt [oe s 43,181,794 |......ccconce. 39,806,662 |............... 174,390,970
3. MiSCellaneous INCOME ...........cciiiiiiiiiiiciic st aene s 0
4. TOtal (LINES 110 B) ..t 3,279,691,931 2,471,762, 706 10,105, 188,605
5. Benefit and 10SS related PAYMENLS ............cccueviiieiiiiicieteteeeeee ettt es e sesess s s e [oesesnnanas 2,398,092,673 |............ 2,131,206,528 |............ 8,909,528,683
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. fooriiiiiiiiiiiiiiiiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ................cccoveveveveveeceeeeeeienens oeveeeeencens 305,936,027 |...cccovnvee 223,428,088 |............ 1,194,007,739
L T 1Yo (=Yoo S o= o IR do Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................cccocoveiin. tax on capital
GAINS (IOSSES) ...ttt sttt b e bbb (8,732,388) 8,717,579 34,505,718
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiirieccicis e 2,695,296,312 2,363,352, 195 10, 138,042,140
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........cccocvoveviuereririiieeeieieeteteeceee e 584,395,619 108,410,511 (32,853,535)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS .ottt enineen [oenenennnanaeaas 503,024,384 |................ 525,256,679 |............ 1,736,249,514
12,2 SEOCKS ...ttt enna [eenenennanaeaas 115,530,135 |..ccoveennee 160,754,253 |............... 722,962,307
12.3 MOMGAGE 08NS ........vvveieiieieee ettt ettt ee et sttt st s s s ss et et sesesese s esssssesesesesssnnanesans |resesessetesene et ne s saeaenenes O TS TP STTSTTTRTOTN
12,4 REAI ESIALE ...ttt o (U R (U R 0
12.5 Other iNVESIEA @SSELS ......uvuiuieiiieiiiii ettt [oeessinessinens 172,946,724 |............... 200,733,987 |.....ocvvneee 592,328,973
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............cccccceceeee |oevvereeeienencns (171,998) ... (281,215) ] (308,256)
12.7 MiSCElIANEOUS PrOCEEAS ..........cevveieeeececteteeeeeeecee et eeeeesae e tesesenssae s s enssseaesesesensnsssesesssensreesena 20,073,082 66,215,763 31,277,856
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeeeiieeeeeiee ettt esesen s [oevevesennnas 811,402,327 |....cuvee... 952,679,467 |............ 3,082,510,395
13. Cost of investments acquired (long-term only):
131 BONAS .ottt enineen [oeeenennnaeaeaas 477,276,296 |......coeeeee. 578,538,404 |............ 1,746,887,446
13.2 SEOCKS ...ttt enna [oenenennaeaeias 110,131,349 |..ccoveeee. 148,846,987 |................ 752,511,545
13.3 MOMGAGE I0BNS ........vvveieiieeeeeeetetee ettt ettt ettt ettt s st s st esesesesese s esssesesesesesssnnasesans |reseseetetesenen et ne s e aeneees O TS TP STTSTTTRTOTN
13.4 REAI ESLALE ... ns | [eeaetee et (U R 3,261,890 |...ocevieenee 18,707,067
13.5 Other iNVESIEA @SSELS ......cuvuiuieieiiiicirei ettt [oeessinessinees 128,280,407 |........c.c... 143,736,263 |.....c.co.cc.. 680,734,861
13.6 Miscellaneous @ppliCALIONS .............ccueveeevereceeteieeeececee e e ettt es et e esenssaeae s s ensnae st s s eneeee 15,281,083 16,735,941 21,368,513
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveucuiieiieieeeeeeceee e 730,969,135 891,119,485 3,220,209,433
14. Net increase (or decrease) in contract loans and premium NOES ...........cccevierierieieeieeie e 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccveveveueeeeeeereiereeeens 80,433,192 61,559,982 (137,699,038)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus Notes, CaPItal NOES ..........ooiuiiiiiiiiee et eee e e see s O TP TR STTSTTTTOTN
16.2 Capital and paid in surplus, 1€Ss treasury StOCK ..........ccooiiiiriiiiiiieee e oo O TS TP STTSTTTRTOTN
16.3 BOITOWEA FUNDS ...t nnacies | [onsetesnnennanes 50,106,472 |....occuvveenee. 20,014,780 | (90,013,692)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..............cccoooeiiiiiiiiin o, O TS TP STTSTTTRTOTN
16.5 DivIdeNds t0 SLOCKNOIAETS ...........cuvuiiieiiiiiciciei ettt eseens | [rnessene s 0 [ e
16.6 Other cash provided (APPHEA) ...........c.cveveueuriiiieeeieteeeeceeee ettt es e (96,488,177) (31,268,662) (126,518,597)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierierciecieeeescsi ettt (46,381,705) (11,253,882) (216,532,289)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...c.c.ccc..... 618,447,106 |................ 158,716,610 |.............. (387,084,862)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveeeieeieeeeeeeeee ettt s s s s s eseseasnannns |oeseseseenenens 116,275,925 |................ 503,360,786 |................ 503,360,786
19.2 End of period (Line 18 plus Line 19.1) 734,723,031 662,077,397 116,275,925
Note: Supplemental disclosures of cash flow information for non-cash transactions:
200007, ovreereee et ens |oeisssses s sen s essenseseanees [eeessessenseseesenesesensensenes|oeseeseraere e eneenees 0




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive 4 11 12 13 14
(Hospital & Medical)
2 3 Federal
Employees
Medicare Health Title XVIII Title XIX Disability Long-Term Other
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health Non-Health
Total Members at end of:
1. Prior YEar oo oo 3,468,140 |...ccvvvneee 47,439 | 733,522 |.cocvvnnne 105,212 |........... 1,176,869 |............. 979,758 |...oveneee 103,576 |.....ccoevnve 291,116 [ [V [ [V [V 30,648 |.....ooi 0
2. FirstQuarter .........cocoooeieiiieieeeeeees o 3,475,160 |.......ccocon. 51,890 f..ocovneene 724,250 |.......c..... 101,084 |.......... 1,477,437 [ 977,992 | 105,018 |......coc.. 307,576 |oneeeeeeeeeeeies e [ e [ 30,213 o
3. Second QUAIET .........ccovveeereerereereeeeeees [ 0 [ [ o [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
4. Third QUAET ....c.ceeveieeeieieeeeeeee e [ 0 [ [ o [ [ [ [ [ [eerereeee e [ [ [oereeeee e o
5. Current Year 0
6. Current Year Member Months 10,426,792 155,809 2,172,753 304,692 3,533,487 2,931,963 314,810 922,280 90,998
Total Member Ambulatory Encounters for
Period:
7 PRYSICIAN oo oo 0 [ [ e [ [ [ o [ [ ot [ [ oo
8. NON-PhYSICIaN ......ccuveviriicirieieninecieies oo 0 [ [ e [ [ [ o [ [ ot [ [ oo
9. Total 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10. Hospital Patient Days Incurred 0
11. Number of Inpatient Admissions 0
12.  Health Premiums Written (a) ........cccoeee. |-on 2,900,622,547 |....... 135,188,893 |....1,132,408,062 |......... 80,450,407 |........... 6,287,104 |......... 54,335,700 |....... 167,015,517 |....1,226,946,979 |....oooveeeecicieies fooreeceieeceeceies o [ [ 97,989,885 |......ceveve
13.  Life Premiums Dir€Ct ........cccoovriniecnins foemeeeeeeiccicieias O O U SO O OO AU T U OO UUUUN ATV NPT ST RTTURUP NPT TP TR
14.  Property/Casualty Premiums Written ... [....ccccoonnnnins 0 [ [ [ [ [ [ [ [ [ [ [ [ [
15.  Health Premiums Earned............cccoceees |-on 2,836,144,897 |....... 133,888,786 |....1,069,230,519 |......... 80,450,407 |........... 6,287,104 |......... 54,335,700 |....... 167,015,517 |....1,226,946,979 |....oooveeeecicieies fooreeceieeceeceies o [ [ 97,989,885 |......ceveve
16.  Property/Casualty Premiums Earned 0
17.  Amount Paid for Provision of Health
Care ServiCes.......ccoouvevenenenenesesesnes [een 2,467,813,593 |......... 86,529,307 |....... 855,548,501 |......... 75,073,271 |........... 8,827,750 |......... 40,543,418 |....... 147,277,951 [....1,204,943,199 |...oooviveiiiieees [ oo o [ 49,070,196 |...cocveveeeree
18.  Amount Incurred for Provision of Health
Care Services 2,359,541,963 94,319,479 815,586,878 78,641,006 8,395,006 48,075,119 153,769,168 | 1,088,566,714 72,188,593

(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $§  ............. 1,237,193,058



STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

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

Aging Analysis of Unpaid Claims

1
Account

1-30 Days

3
31 -60 Days

4
61 -90 Days

5
91 - 120 Days

6
Over 120 Days

Claims Unpaid (Reported)

0299999 Aggregate accounts not individually listed-uncovered

0399999 Aggregate accounts not individually listed-covered 108,955, 368 27,818,727 15,021,727 9,567,736 19,440,708 180,804, 266

0499999 Subtotals 108, 955, 368 27,818,727 15,021,727 9,567,736 19,440,708 180,804, 266

0599999 Unreported claims and other claim reserves 777,766,074

0699999 Total amounts withheld

0799999 Total claims unpaid 958,570,340
99,264,061

0899999 Accrued medical incentive pool and bonus amounts




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid
Year to Date

Liability
End of Current Quarter

1

On
Claims Incurred Prior
to January 1 of

On
Claims Incurred

3

On
Claims Unpaid
Dec. 31

4

On
Claims Incurred

Claims Incurred in
Prior Years

Estimated Claim
Reserve and
Claim Liability

December 31 of

Line of Business Current Year During the Year of Prior Year During the Year (Columns 1 + 3) Prior Year
1. Comprehensive (hospital and MEICAI) INAIVIAUAL ..............ceviiuiueieiiiieecteieisiee ettt ettt bt s bt s st et s s s s e s s ss s ses e bbb s s et et s s s nsesesess s s nssseseses et ebesnenreacee 34,167,698 |................ 52,361,609 |..coocurinnne. 5,874,899 |.....cccooenne. 43,934,365 |......cccennen. 40,042,597 |.....cocoun.e. 42,019,091
2. Comprehensive (NOSPital @Nd MEAICAI) GIOUP .......c.ciiiiviieteeeececeeeeeie et etetcaeas ettt et e s s e s e s s et et et e s easss s s st et et esessse s st e s et et esessas s asesesesesesessss s essesesesesessanasas foesesereneneanas 301,501,098 |................ 800,333,669 |......cccnnvne 23,176,655 |...ocoveennne 442,702,399 |.......co...... 324,677,753 |...ocveee. 439,535,439
3. MEAICAIE SUPPIBIMIENE ..ottt b4ttt [ 24,166,982 |....cocvueneen. 50,906,289 |....cccvvurnnee. 3,336,129 [ 26,688,905 |..........c...... 27,503,111 | 26,457,300
O 1Y OO SOOSURRRY NPT 14,141,896 |.....covceneeee 26,401,522 |..covvcirinn. 1,000,465 |......oconenee. 32,526,507 |...ccoovennne. 15,142,361 | 25,995,271
B VSION ONIY 1ottt bbbttt e 7,281,078 |...coccovvneee 1,546,672 | 146,647 |.oocvcennn. 24,482,955 |...coocovennne. 7,427,725 | 25,062,346
6.  Federal EMPIOYEes HEAIth BENEFIES PIAN ..o iuiiiireieeeieeeiee e eeseesase s s sseeseeseeseeee e es s eesees 282821 s e oo e e e e e e e e 128428428428 s et e et ee e st st s nsee o ceecnacecenes 33,446,457 |............... 113,831,494 ..o 8,620,515 |....ccovvenee. 37,933,347 | 42,066,972 |...ovorerenen. 40,062,646
T THHE XVIII = MEAICATE ..ottt 6 oo bbbttt 383,135,238 |............... 782,700,578 |.....ccoecc.. 35,606,290 |....c.cconeeee. 221,234,165 |.......cconc.e. 418,741,528 |..ccovenee. 334,096,724
LT {500 Qe Y (=T o™ o O O O A AP PP KPP RTOPOTN [0 0
LT O (=Y [ Y- o OO O SO OO USROS SRR 0 [ 0
10, DISADINILY INCOME ..ottt ettt e ettt et e s e ae e e s s et e s e s et essas s s st et e s eseseasss s s es et et esessas e s s s e s et esesssess s as s et et esessas s esssesesesesessssas s ssesesesesns|oeeseseseneneeasaeasesesesenennans [oenessasssnseuesenenenennasasnnnnes [oreesenesenenennnssenassenesennnne |oseenesssssssseneneneennnsnennene |rerseseneneseeneaesesaeeenenens [0 O 0
T4, LONGALEIMN CAIE ...ttt ettt et s et e e s et et s e s e e e e s s s e s e s e s et e s s s e s e s oA e s e e e s s s e s e s e s e se e e e s s et e s e s e Ae e e e st e s e s e s e s e e e st s et esesene e et s sesesene e s o|et et bbb ettt ettt bttt otitetet et et ettt ettt nnenes [oreetetetetent et teiene [eeeeet ettt ens|rere ettt (1 TS 0
1T T TS OESP PSPPSR NSRRI (3,262,712) ..o 24,977,835 |...oooiiiciine 2,250 oo 19,930,857 | v (3,260,462)|........ccconve. 9,360,118
13, HEalth SUDLOLAI (LINES 110 12) ..uvuiuuieeiiiiiiciseieee ettt bbbt [ 794,577,735 |........... 1,853,059,668 |........c....... 77,763,850 |................ 849,433,500 |......cco..e. 872,341,585 |......cco.c.e. 942,588,935
14, HEAItN CAIE FECEIVADIES () .........cvcveveveeieeeiie ettt ettt et s ae s e sttt et et e s eae s et es s et e s et eseasss s s s et et esesessss s s st et et essssassses st et et esessssssas s sesesesssnssasesessesesesesnanas |oeesasssesesesesennanassesnenennnes [oesesenennnennn 322,514,783 |eeereeereeeeeeeene [ [ [0 O 0
15, ONEr MON-NEAIMN ...t e b b e b2 b b2 E e e e b h 2 h b e bt e e bt e b te bt e bbb s b se b secheses 1o nr et ns [oeena et ns [oeena et sns [osense et [oeene e 0 [ 0
16.  Medical incentive PooIS @Nd DONUS GIMOUNLS ...............c.euiuiiiiieteteteseeceeeeeete e tesesesss st s sesesessss s s s seses et esessases et sesesesesesnss s s sesesesessasasessasesesesessssssssssesesess |eeeseseseneneanas 18,777,402 |eeeeeeeceeeeieeeees e 63,793,244 |................. 35,470,817 .o 82,570,646 |................ 98,737,264
17. Totals (Lines 13 - 14 + 15 + 16) 813,355,137 1,530,544,885 141,557,094 884,904,317 954,912,231 1,041,326,199

(a) Excludes $

.................. 54,072,734 loans or advances to providers not yet expensed.




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The Michigan Department of Insurance and Financial Services (DIFS) recognizes only statutory basis accounting practices prescribed or permitted by the State of Michigan for
determining and reporting the financial condition and results of operations of an insurance company and for determining its solvency under the Michigan Insurance Code. The DIFS
adopted the National Association of Insurance Commissioners' Accounting Practices and Procedures Manual (NAIC SAP) as the basis for its statutory accounting practices. The Director
of DIFS has the right to permit other specific practices that may deviate from the prescribed practices. The accompanying statutory basis financial statements of Blue Cross Blue Shield of
Michigan Mutual Insurance Company ('the Company" or BCBSM) have been prepared, in conformity with accounting practices prescribed or permitted by DIFS.

Permitted Practices - The following are permitted practices approved by Michigan DIFS:

Social Mission Obligation - Effective January 1, 2014, the Company recognizes social mission payments to the Michigan Health Endowment Fund (MHEF) in the year payments are due
rather than when ordinarily accrued in the year the obligation arises, which results in a one-year deferral of expense recognition. If social mission payments to the MHEF were not
recognized in the year the payment is due, net income would increase (decrease) by $75,000,000 and 0 for the periods ended March 31, 2023 and December 31, 2022, respectively.
Statutory surplus would decrease by$25,000,000 and $100,000,000 as of March 31, 2023 and December 31, 2022, respectively.

Hospital Advances - Following the guidance of paragraph 16 of SSAP No. 84, Certain Health Care Receivables and Receivables Under Government Insured Plans, the Company admits net
hospital advances attributable to self-funded contract claims to the extent of the unpaid hospital incurred claims owed by the Company to the hospital. Without the permitted practice,
statutory surplus would have decreased by $0 and $318,475 as of March 31, 2023 and December 31, 2022, respectively. The permitted practice had no impact on net income for the periods
ended March 31, 2023 and December 31, 2022.

A reconciliation of the Company's net income and statutory surplus between Michigan DIFS permitted practices and NAIC SAP as of March 31, 2023 is as follows:

F/S F/S
SSAP # Page Line # 2023 2022
NET INCOME
(1) State basis (Page 4, Line 32, Columns 2 & 4) XXX XXX XXX $ 49,021,741 § (269,310,051)
(2) State Prescribed Practices that are an increase/(decrease) from
NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) from
NAIC SAP:
Social mission accrual expensed when pavment is due 5 4 21 $ (75,000,000)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 124,021,741 $ (269,310,051)
SURPLUS
(5) State basis (Page 3, Line 33, Columns 3 & 4) XXX XXX XXX $ 6,592,089,220 $ 6,402,429,779
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
Social mission accrual expensed when payment is due 5 3 9 $ 25,000,000 $ 100,000,000
Deferred tax impact on permitted practice 101 2 18 $ (5,250,000) $ (21,000,000)
Nonadmitted deferred tax impact 101 2 18 $ 5,250,000 $ 21,000,000
Hospital advances for self-funded claims 84 2 25 $ 318,475
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 6,567,089,220 $ 6,302,111,304

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

The preparation of statutory-basis financial statements requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities and disclosures of
contingent assets and liabilities as of the date of the statutory-basis financial statements and the reported amounts of revenue and expenses during the reporting period. Actual results could
differ from these estimates. The most significant estimates include assumptions used in pension and postretirement obligations; amounts recorded relating to the Affordable Care Act (ACA);
liabilities for unpaid claims, specifically IBNR; and litigation-related contingencies.

C.  Accounting Policy

2. Bonds classified as US government, all other government, loan-backed or structured securities, special revenue and assessment, industrial & miscellaneous or hybrid loans that have a
NAIC designation of 1 or 2 are stated at amortized cost using the scientific effective interest method. Bonds with a NAIC designation of three or higher are carried at the lower of amortized
cost or fair market value.

6. Loan-backed securities with a NAIC designation of 1 or 2 are stated at amortized cost using the scientific effective interest method while those loan-backed securities with a NAIC
designation of three or higher are carried at lower of amortized cost or fair market value. Premiums and discounts on loan-backed bonds and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker- dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchase assumptions are accounted for using a prospective method. Should the present value of anticipated cash flows collected be less than the
amortized cost basis, a determination will be made on whether the decline in value is other-than-temporary. If the Company has the ability and intent to hold the security to maturity, but
does not expect recovery of the carrying value, the credit portion of the decline is recognized as an impairment loss.

7. The Company uses the equity method and follows NAIC SAP in valuing its subsidiaries and affiliated entities. In accordance with SSAP No. 97, Investments in Subsidiary, Controlled,
and Affiliated Entities, the Company reports its investments in subsidiaries and affiliated entities inclusive of related goodwill balances. The Company’s investments in subsidiaries and
related goodwill are included in the common stock line of the Assets page while the investments in affiliates are included in the other invested assets line of the Assets page. As of March
31, 2023, the breakdown of investments in subsidiaries and affiliates is shown below.

COMMON STOCK INVESTMENTS IN SUBSIDIARIES: 3/31/2023
Blue Care Network of Michigan $ 1,834,828,656
Emergent Holdings, Inc. (1) 1,274,534,586
Woodward Straights Insurance Company 120,619,668
Michigan Medicaid Holdings Company 92,858,832
Life Secure Holding Corporation 50,569,334
Care Transformation Holding 29,803,467
Amount Included in common stock $ 3,403,214,543
OTHER INVESTED ASSETS:
BMH (aka AmeriHealth) $ 1,004,478,157
Emergent Holdings, Inc. loans 375,252,434
NASCO 48,245,101
Bricktown Capital, LLC 12,055,220
Triarq Health LLC loans 11,106,946
Evio Pharmacy Solutions, LLC (fka Kent Pharmacy NewCo, LLC) 4,316,213
InnovateRx LLC 1,764,742
Amount Included in other invested assets $ 1,457,218,813
Total Investments in Subsidiaries and Affiliates $ 4,860,433,356
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(1) On March 21, 2023, the sale of the Emergent Holding Inc’s subsidiaries, Advantasure and Tessellate, to UST HealthProof was completed. As disclosed in note 03 Business
Combinations and Goodwill of the Company’s 2022 Annual Statement, the estimated loss from the sale was reflected as a reduction in BCBSM's investment value in EHI which was
recorded as unrealized loss in surplus. No additional loss was recorded as of March 31, 2023.

D.  Going Concern
The Company has no concern about its ability to continue as a going concern entity.

NOTE 2 Accounting Changes and Corrections of Errors

NOT APPLICABLE

NOTE3 Business Combinations and Goodwill
A.  Statutory Purchase Method
NOT APPLICABLE
B.  Statutory Merger
NOT APPLICABLE
C.  Assumption Reinsurance
NOT APPLICABLE
D. Impairment Loss
NOT APPLICABLE

NOTE 4 Discontinued Operations
NOT APPLICABLE

NOTE5 Investments

D. Loan-Backed Securities
(1) Prepayment assumptions are obtained from broker-dealer survey values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are
accounted for using the prospective method.

(2) Other-Than-Temporary Impairments

Amortized Cost
Basis Before
Other-than-
Temporary
Impairment

Other-than-
Temporary
Impairment
Recognized in
Loss

Fair Value
1-2

OTTI recognized 1st Quarter

a. Intent to sell

b. Inability or lack of intent to retain the investment in the security for a period of time sufficient to
recover the amortized cost basis $
c. Total 1st Quarter (a+b) $
OTTI recognized 2nd Quarter

d. Intent to sell

e. Inability or lack of intent to retain the investment in the security for a period of time sufficient to
recover the amortized cost basis

f. Total 2nd Quarter (d+e) $ -1$ -
OTTI recognized 3rd Quarter

g. Intent to sell

h. Inability or lack of intent to retain the investment in the security for a period of time sufficient to
recover the amortized cost basis

i. Total 3rd Quarter (g+h)

OTTI recognized 4th Quarter

j. Intent to sell

k. Inability or lack of intent to retain the investment in the security for a period of time sufficient to
recover the amortized cost basis $ -
. Total 4th Quarter (j+k) $ -1$ -8 -

2,201,141 | $
2,201,141 | $

17,009
17,009

2,184,132
2,184,132

@ & ©« ©“ & ©«@ ©“@ & ©«
'

©*
'

m. Annual Aggregate Total (c+f+i+l) $ 17,009

C

Individual Recognized Loan-backed and Structured Security Impairment Loss

The table below reflects the loan-backed and structured securities impairment losses as of March 31, 2023. These securities were impaired on the basis that either the present
value of the cash flows expected to be collected is less than the amortized cost basis or it is probable that the security will be sold before the recovery occurs.

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized Amortized Cost Date of
Amortized Cost Present Value of Other-Than- After Other-Than- Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Where Reported
375415-AC-0 $ 369,658 | $ 362,235 $ 7422 (% 362,235 [ § 362,235 03/31/2023
50188W-AE-8 $ 531,009 | $ 529,872 | $ 1,137 | $ 529,872  $ 529,872 03/31/2023
67402L-AG-1 $ 493279 | $ 486,042 | $ 7237 $ 486,042 | $ 486,042 03/31/2023
3140QQ-QM-0 $ 807,195 | § 805,982 | $ 1,213 | § 805,982 | $ 805,982 03/31/2023
Total XXX XXX $ 17,009 XXX XXX XXX

All impaired securities (fair value is less than cost or amortized cost) for which other-than-temporary impairment has not been recognized in eamings as a realized loss (including
securities with a recognized other-than-impairment for non-interest related declines when a non-recognized interest related impairment remains):

=

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 3,454,892

2. 12 Months or Longer $ 40,481,595
b)The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 94,594,516

2. 12 Months or Longer $ 296,739,301

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received That Can Be Sold or Re-pledged

b. Of the total $10,522,147 collateral received, none has been sold or re-pledged at March 31, 2023.
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
NOT APPLICABLE

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
NOT APPLICABLE

H.  Repurchase Agreements Transactions Accounted for as a Sale
NOT APPLICABLE

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
NOT APPLICABLE

M. Working Capital Finance Investments
NOT APPLICABLE

N.  Offsetting and Netting of Assets and Liabilities
NOT APPLICABLE

R.  Reporting Entity’s Share of Cash Pool by Asset Type
NOT APPLICABLE

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies

No significant change from prior year.

NOTE 7 Investment Income

No significant change from prior year.

NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives

(8) Derivative Contracts with Financing Premiums Payable

NOT APPLICABLE
B. Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees
NOT APPLICABLE
NOTE 9 Income Taxes

E. As aBlue Cross Blue Shield organization, the Company is eligible for a Special Deduction under IRC Section 833(b) for claims and claims related administrative expenses. This
deduction may be claimed until tax surplus exceeds 25% of annual underwritten claims incurred, liabilities incurred under cost-plus contracts, and related administrative
expenses. To qualify for the Special Deduction, on an annual basis, the Company is required to satisfy a tax MLR requirement of at least 85%. The tax MLR calculation follows
the MLR rules as prescribed under the ACA in determining premium rebates for commercial insurance contracts.

The Company’s financial projections indicate that the Company will meet the tax MLR requirement and qualify for the Special Deduction in 2023. As such, the Company would
recognize zero current tax expense for the calendar year. The year-to-date statutory financials reflect a $825,369 current tax expense, which represents the true-up adjustment
between as-filed tax return and tax provision, and admitted deferred tax assets of $0.

Changes in tax law and rates may affect recorded deferred tax assets and liabilities and our effective tax rate in the future. On August 16, 2022, the U.S. government enacted
the Inflation Reduction Act of 2022 that includes changes to the U.S. corporate income tax system, including a fifteen percent minimum tax assessed on corporations with
“adjusted financial statement income” in excess of $1 billion. This provision is not expected to apply to the consolidated filing group of BCBSM & Subsidiaries in tax year 2023.
The Company will continue to evaluate the Inflation Reduction Act and its requirements, as well as its application to the company.

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change from prior year.

NOTE 11 Debt

B.  FHLB (Federal Home Loan Bank) Agreements
(1) Nature of the Agreement
The Company is a member of the Federal Home Loan Bank of Indianapolis (FHLBI). Through its membership, the Company has short-term, long-term and line of credit borrowing

privileges. It is part of the Company’s strategy to utilize these funds for operations. The Company’s total approved borrowing is based on BCBSM'’s financial condition, collateral
availability, and adherence to all requirements of the advances, pledge, and security agreement.

(2) FHLB Capital Stock
a. Aggregate Totals

Total
1. Current Year
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 5,000,000
(c) Activity Stock $ 7,375,000
(d) Excess Stock $ 32,386,300
(e) Aggregate Total (a+b+c+d) $ 44,761,300
(t) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 2,000,000,000
2. Prior Year-end
(a) Membership Stock - Class A
(b) Membership Stock - Class B $ 5,000,000
(c) Activity Stock $ 5,125,000
(d) Excess Stock $ 34,636,300
(e) Aggregate Total (a+b+c+d) $ 44,761,300
() Actual or estmated Borrowing Capacity as Determined by the
Insurer $ 2,000,000,000

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12
A

NOTE 13

NOTE 14
A

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 7 5 ©
6 Months to
Current Year Total Not Eligible for Less Than Less Than 1to Less Than
(2+3+4+5+6) Redemption 6 Months 1 Year 3 Years 3 to 5 Years
Membership Stock
1. Class A $ -
2.Class B $ 5,000,000 $ 5,000,000
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total Collateral Pledged $ 497,171,318 $ 538,943,764 $ 275,273,046
2. Prior Year-end Total Collateral Pledged $ 404,083,625 $ 438,291,862 $ 225,166,574
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 4 2
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total Maximum Collateral Pledged $ 518,029,170 $ 558,480,670 $ 344,284,516
2. Prior Year-end Total Maximum Collateral Pledged $ 563,469,767 $ 538,011,540 $ 315,180,245
(4) Borrowing from FHLB
a. Amount as of Reporting Date
Funding
Agreements
Reserves
Total Established
1. Current Year
(a) Debt $ 275,273,046 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 275,273,046 $ -
2. Prior Year end
(a) Debt $ 225,166,574 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) $ 225,166,574 $ -
b. Maximum Amount During Reporting Period (Current Year)
Total
1. Debt $ 344,284,516
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3) M

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations
Does the company have
prepayment obligations under
the following arrangements

(YES/INO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

Defined Benefit Plan

The Company sponsors two tax-qualified defined benefit pension plans administered under a single master trust as follows:

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2022 date 2022 date 2022
(4) Components of net periodic benefit cost
a. Service cost $ 13,685,191 $ 66,295,339 $ 1,672,813 $ 13,661,818
b. Interest cost $ 21,907,209 $ 59,098,437 $ 6,044,471 $ 20,390,353
c. Expected return on plan assets $ (22,435,572) $ (85,954,472) $ (6,941,157) $ (28,521,063)
d. Transition asset or obligation
e. Gains and losses $ 22,576 $ 23,153,121 $  (3,848,350) $ 70,903
f. Prior service cost or credit $ 286,549 $ 102,923 $  (2,769,095) $ (14,592,048)
g. Gain or 10ss recognized aue 1o a settiement
or curtailment
h. Total net periodic benefit cost $ 13,465,953 $ 62,695,348 $  (5841,318) $ (8,990,037) $ - $ -

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change from prior year.

Liabilities, Contingencies and Assessments
Contingent Commitments

No significant change from prior year.
Assessments

No significant change from prior year.
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
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C.  Gain Contingencies
NOT APPLICABLE

D.  Claims related extra contractual obligations and bad faith losses stemming from lawsuits
NOT APPLICABLE

E.  Joint and Several Liabilities
NOT APPLICABLE

F.  All Other Contingencies

No significant change from prior year.

NOTE 15 Leases

No significant change from prior year.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of
NOTE 16 Credit Risk

(1) The table below summarizes the face amount of the Company’s financial instruments with off-balance sheet risk.

ASSETS LIABILITIES
2023 2022 2023 2022
a. Swaps
b. Futures $ 215,564,644 $ 138,626,141
c. Options
d. Total (a+b+c) $ 215,564,644 $ 138,626,141 $ - $ -

See Schedule DB of the Company's quarterly statement for additional detail.

(2) No significant change from prior year-end
(3) No significant change from prior year-end

(4) No significant change from prior year-end

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales
NOT APPLICABLE
B. Transfer and Servicing of Financial Assets
(1) Description of any Loaned Securities
No significant change from prior year
(2) Servicing Assets and Servicing Liabilities
NOT APPLICABLE

(4)Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
(a) NOT APPLICABLE
(b) NOT APPLICABLE

C. Wash Sales
NOT APPLICABLE

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
A. ASO Plans:

No significant change from prior year-end.
B. ASC Plans:

The gain(loss) from operations from Administrative Services Contract (ASC) uninsured plans and the uninsured portion of partially insured plans (ASC with stop loss coverage) for the period
ended March 31, 2023, are as follows:

ASC Plans
ASC Plans with
without Stop Loss

a. Gross reimbursement for medical cost incurred $  2,184,176,993 $ 1,797,929,506 $ 3,982,106,499
b. Gross administrative fees accrued $ 95,388,793 $ 142,559,317 $ 237,948,110
c. Other income or expenses (including interest paid to or received from plans) $ -
d. Gross expenses incurred (claims and administrative) 2,369,472,413 $ 1,981,830,479 $  4,351,302,892
e. Total net gain or loss from operations (89,906,627) $ (41,341,656) $  (131,248,283)
Net Underwriting Gain(Loss) Insured ASO/ASC* Total
Premium fees and reimbursements 2,788,800,270 $ 4,220,603,201 $ 7,009,403,471
Claims Incurred 2,329,035,236 $ 3,982,106,498 $ 6,311,141,734
Premium deficiency charge
Administrative expenses 352,488,084 $ 369,994,255 $ 722,482,339
Underwriting Gain (Loss) 107,276,949 $ (131,497,552) $ (24,220,603)

**Includes ASC claims and reimbursements of $648,786,828 attributable to members of other Blue Cross plans.

C.  Medicare or Similarly Structured Cost Based Reimbursement Contract

No significant change from prior year-end

NOTE 19

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

NOT APPLICABLE
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NOTE 20
A

Fair Value Measurements

Assets and Liabilities Reported at Fair Value

1. ltems Measured and Reported at Fair Value by Levels 1,2 and 3

The fair values of the Company’s securities are based on quoted market prices, where available. These fair values are obtained primarily from custodian banks or third-party pricing
services, which generally use Level 1 or Level 2 inputs for the determination of fair value in accordance with SSAP guidance.

The Company obtains one quoted price for each security, which are derived through recently reported trades for identical or similar securities making adjustments through the reporting date
based upon available market observable information. For securities not actively traded, the third-party pricing services may use quoted market prices of comparable instruments or
discounted cash flow analyses, incorporating inputs that are currently observable in the markets for similar securities. Inputs that are often used in the valuation methodologies include, but
are not limited to, broker quotes, benchmark yields, credit spreads, default rates, and prepayment speeds.

In certain circumstances, it may not be possible to derive pricing model inputs from observable market activity, and therefore, such inputs are estimated internally. Such securities are
designated Level 3.

The techniques used to estimate the fair value and determine the classification of assets pursuant to the valuation hierarchy have not significantly changed from prior year-end as disclosed
in Note 1 of 2022 annual statement filing.

The Company’s assets and liabilities measured and recorded at fair value as of March 31, 2023, are as follows:

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds Exchanged Traded Funds $ 53,378,925 $ 53,378,925
Common Stock Industrial and Miscellaneous 581,186,493 25,980,424 607,166,917
Preferred Stock Industrial and Miscellaneous 0 1,535,852 1,535,852
Mutual Funds 38,679,181 38,679,181
Exempt Money Market Mutual Funds 133,411,918 133,411,918
All Other Money Market Mutual Funds 683,230,617 683,230,617
Derivative Instruments - Options 6,257,875 6,257,875
Securities Lending Collateral 10,522,147 10,522,147
Total assets at fair value/NAV $ 1,506,667,156 -1$ 27,516,276 | $ -1$ 1,534,183,432
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Payable for Security Lending $ 10,522,147 $ 10,522,147
Total liabilities at fair value $ 10,522,147 | § -1$ -13 -3 10,522,147
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and
Transfers Transfers (losses) Total gains and Ending Balance for
Ending Balance as of into out of included in (losses) included Current Quarter
Description Prior Quarter End Level 3 Level 3 Net Income in Surplus Purchases Issuances Sales Settlements End
a. Assets
Private Equity Fund | $ 25,980,424 $ 25,980,424
Preferred Stock $ 1,535,852 $ 1,535,852
Total Assets $ 27,516,276 | $ -1$ -1$ -1$ -18 -1$ -1$ HE -1$ 27,516,276

(3) Policy on Transfers Into and Out of Level 3

Transfers between levels may occur due to changes in the availability of market observable inputs. Transfers in and/or out of any level are assumed to occur at the end of the
period. Certain private equity investments and fixed income investments, included in the level 3 category, are valued using external pricing, supplemented by internal review
and analysis. After all valuations are received and review completed, if the inputs used by the vendors were determined to not contain sufficient observable market
information BCBSM reclassified the affected securities as level 3.

=

Inputs and Techniques Used for Level 2 and Level 3 Fair Values

Transfers into Level 3 - Assets and liabilities are transferred into Level 3 when a significant input can no longer be corroborated with market observable data. This occurs
when market activity related to particular securities becomes unobservable. Transfers into Level 3 are reflected as if they had occurred at the end of the period.

Derivative Fair Values

G

For derivative assets and liabilities, see paragraph 1 for fair value disclosures on a gross basis. The Company held no derivative assets or liabilities in the Level 3

category of the fair value hierarchy as of March 31, 2023. Therefore, the reconciliation disclosures required by paragraphs (2), (3), and (4) are not applicable.

Other Fair Value Disclosures
NOT APPLICABLE

Fair Values for All Financial Instruments by Levels 1, 2, and 3

The table below reflects the fair values and admitted values of all admitted assets and liabilities as of March 31, 2023 that are financial instruments excluding those accounted for under the
equity method (subsidiaries and joint ventures). The fair values are also categorized into the three-level fair value hierarchy as described in Note 1.

Aggregate Net Asset Value | Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
ASSETS:
Bonds $ 2,230,448,189 | $ 2,327,534,698 | $§ 53,454,475 | $ 2,176,993,715
Surplus Notes $ 2,662,202 | $ 2,995,206 $ 2,662,202
Preferred Stock $ 1,535,852 | $ 1,535,852 $ 1,535,852
Common Stock $ 645846,098 | $§ 645,846,098 | $ 619,865,673 $ 25,980,424
Cash Equivalents and Short
Term Investments $ 854,729,407 | $ 854,861,348 [ $ 816,642,535 | $ 38,086,872
Derivatives - Options $ 6,257,875 | $ 6,257,875 | $ 6,257,875
Securities Lending Collateral| $ 10,522,147 | $ 10,522,147 | $§ 10,522,147
LIABILITIES:
Debt $ 269,633,155 | $ 275,273,046 $ 269,633,155
rayapies Tor Securiies
Lending $ 10,522,147 | $ 10,522,147 | $ 10,522,147

Not Practicable to Estimate Fair Value
The Company held no securities at March 31, 2023 where it was not practicable to determine the fair value of the investment.

Information about investments Measured Using Net Asset Value per Share (NAV)
NOT APPLICABLE
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 21 Other Items

A

Unusual or Infrequent Items
NOT APPLICABLE

Troubled Debt Restructuring: Debtors
NOT APPLICABLE

Other Disclosures

Social Mission Obligation — As part of the Company’s transition to a non-profit mutual insurance company in 2014, the Company entered into a Community Health Investment Agreement
(CHIA) with the State of Michigan whereby the Company committed to use its best efforts to make annual social mission payments to the Michigan Health Endowment Fund (MHEF) for the
continued improvement of public health and community health care, including quality, cost, and access for the people of the State of Michigan. Such social mission payments are calculated
based on prior fiscal year's consolidated revenues. The Company's commitment is to make aggregate payments of $1.56 billion over 18 years and considers these payments to be an
ordinary and necessary business expense. Future annual payments are $100,000,000 provided revenue levels and RBC thresholds are met. Payments under the commitment can be made
by the Company or its subsidiaries.

In March 2023, the Company made an $100,000,000 payment to the MHEF. To date, payments to the MHEF from the Company and its subsidiaries total $810,000,000.

As discussed in Note 1, effective January 1, 2014, the Company was granted a permitted practice to recognize social mission expense, for financial statement purposes, in the year
payment is due rather than the measurement year for revenue.

Business Interruption Insurance Recoveries
NOT APPLICABLE

State Transferable and Non-transferable Tax Credits
NOT APPLICABLE

Subprime Mortgage Related Risk Exposure
NOT APPLICABLE

Retained Assets
NOT APPLICABLE

Insurance-Linked Securities (ILS) Contracts
NOT APPLICABLE
The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control the Policy

No significant change from prior year-end

NOTE 22 Events Subsequent

Management has evaluated all events subsequent to the Statement of Admitted Assets, Liabilities, and Surplus date of March 31, 2023,
through the date of its Quarterly Statement filing of May 15, 2023.

Type | — Recognized Subsequent Events:
Management has determined that there are no Type | subsequent events that require disclosure under SSAP No. 9.

Type Il — Nonrecognized Subsequent Events:

The Company entered into an agreement, effective April 19, 2023, with its subsidiary, Emergent Holdings Inc (EHI) whereby BCBSM will convert $100 million of its outstanding
loan receivable balance with EHI to Emergent Holdings, Inc. into additional paid-in capital. The Company obtained Michigan Department of Insurance and Financial Services
(DIFS) non-disapproval of this agreement on April 19, 2023. The Company will recognize the transaction in April, 2023. The transaction has no impact on net income or statutory
surplus.

On May 1, 2023, the Company announced an agreement had been reached between the Company and Blue Cross Blue Shield of Vermont (BCBSVT) for BCBSVT to join the
BCBSM enterprise as an affiliate, pending regulatory approvals. The agreement will allow the entities to share resources and technology, increase scale and promote
accessibility of affordable health care while preserving the ability of each entity to make decisions aligned to their local community needs.

NOTE 23 Reinsurance

No significant change from prior year.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination

A

Method Used to Estimate Accrued Retrospective Premium Adjustments

No significant change from prior year-end
Retrospective Premiums Recorded Through Written Premium or Adjustment to Earned Premium
No significant change from prior year-end

Amount and Percentage of Net Premiums Written Subject to Retrospective Rating Features
No sianificant chanae from prior vear-end

Medical loss ratio rebates required pursuant to the Public Health Service Act.

No significant change from year-end
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E.  Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes [X] No[]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
Amount
a. Permanent ACA Risk Adjustment Program

Assets
1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments) $ 160,098,882

Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment $ (1,010,605)
3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool premium)

Operations (Revenue & Expense)
4. Reported as revenue In premium tor accident and health contracts (written/collected) due to ACA Risk

Adjustment $  (38,019,974)
5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) $ 181,827
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability)
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium
5. Ceded reinsurance premiums payable due to ACA Reinsurance
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments
9. ACA Reinsurance contributions — not reported as ceded premium
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4. Effect of ACA Risk Corridors on change in reserves for rate credits

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance.

Accrued During Received or Paid as of Unsettled Balances as of the
the Prior Year on the Current Year on Differences Adjustments Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col 1-3) (Col 2 -4) Balances Balances (Col 1-3+7) (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref | Receivable Payable

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable (including high risk
pool payments) $ 123,305,550 $ 1,226,641 $ 122,078,909 | $ -|s (74,145) A $ 122,004,764 | $

2. Premium adjustments
(payable) (including high risk
pool premium) $ - - B |[$ -ls

3. Subtotal ACA Permanent
Risk
Adjustment Program $ 123,305,550
b. Transitional ACA Reinsurance
Program

1. Amounts recoverable for
claims paid $ -ls - c |s -s -

o

-|s 1226641 |3 -|$ 122,078,909 | $ -ls (74,145)| $ - $ 122,004,764 | $

2. Amounts recoverable for
claims unpaid (contra liability) $ -ls - D |$ -1s -
3. Amounts receivable relating
to uninsured
plans $ - - E s s
4. Liabilities for contributions
payable due
to ACA Reinsurance - not
reported as ceded

premium $ -3 - F $ -1s
5. Ceded reinsurance

premiums payable $ -s - G |s HE
6. Liability for amounts held

under uninsured plans $ -ls - H |$ B E

7. Subtotal ACA Transitional
Reinsurance Program $ -1s -1s -1s -1s -1s -1 -1 - $ -1s -
c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective

premium $ -1s - 1|s -|s -
2. Reserve for rate credits or

policy experience rating refunds $ -3 - J $ -1s -
3. Subtotal ACA Risk Corridors

Program $ -1$ -|$ -|$ -|$ s -8 -8 - $ -s

d. Total for ACA Risk Sharing

Provisions $ 123,305,550 | $ 1S 1,226,641 |$ -|$ 122,078,909 | $ S (74,145)| $ - $ 122,004,764 | $ -

Explanations of Adjustments
A. Prior year accrual adjustment

B.

I ®mmoo

o
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Accrued During Received or Paid as of Unsettled Balances as of the
the Prior Year on the Current Year on Differences Adjustments Reporting Date
Business Written Business Written Prior Year Prior Year Cumulative | Cumulative
Before December 31 Before December 31 Accrued Accrued Balance Balance
of the Prior Year of the Prior Year Less Less To To from from
Payments Payments Prior Year Prior Year Prior Years Prior Years
(Col 1-3) (Col 2 -4) Balances Balances (Col 1-3+7) (Col 2-4+8)
1 2 3 4 5 6 9 10
Receivable Payable Receivable Payable Receivable Payable Receivable Payable Ref | Receivable Payable
a. 2014
1. Accrued retrospective
premium S -1s - A |S -1s
2. Reserve for rate credits or
policy experience rating refunds $ $ - B $ -1s
b. 2015
1. Accrued retrospective
premium $ -1 - c |s -s -
2. Reserve for rate credits or
policy experience rating refunds $ -3 - D $ -1s -
c. 2016
1. Accrued retrospective
premium $ -ls - E |$ -s -
2. Reserve for rate credits or
policy experience rating refunds $ -8 - Fols -s -
d. Total for Risk Corridors S -3 -|s -|$ - s -1s -1s -1s - $ -1
Explanations of Adjustments
A.
B.
C.
D.
E.
F.
24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)
(5) ACA Risk Corridors Receivable as of Reporting Date
Asset
Estimated Non-Accrued Balance
Amount to be Amounts for (Gross of
Filed or Final Impairment or Amounts Non-
Amount Filed Other received from admissions) Non-admitted Net Admitted
Risk Corridors Program Year with CMS Reasons CMS (1-2-3) Amount Asset (4 - 5)
a. 2014 $ - $ N
b. 2015 $ 22,247,616 $ 22,247,616 | $ - $ -
c. 2016 $ 5,296,177 $ 5,296,177 | $ - $ -
d. Total (a+ b + c) $ 27,543,793 | § -|$ 27,543,793 | § -1 $ -3 -

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

The Company received its risk corridor receivables from the federal government in November, 2020. The receipt of the Risk Corridor funds by the Company did not result in any additional
rebates being paid to enrollees.

NOTE 25 Change in Incurred Claims and Claim Adjustment Expenses
A. Change in Incurred Losses and Loss Adjustment Expenses

Claims unpaid reserve liability as of December 31, 2022 were $942,588,934. The Company paid $794,577,735 during 2023 for claims incurred in prior years. Reserves remaining for prior
years as of March 31, 2023 were $77,763,850. This estimate is based upon historical claims experience modified for current trends and changes in benefit coverage, which could vary as the
claims are ultimately settled. Processing expenses related to claims is accrued based on an estimate of expenses to process such claims. Revisions in actuarial estimates are reported in
the period in which they arise. There has been $70,247,349 favorability (unfavorability) in prior-year development since December 31, 2022 to March 31, 2023.

B. Information about Significant Changes in Methodologies and Assumptions

NOT APPLICABLE

NOTE 26 Intercompany Pooling Arrangements
NOT APPLICABLE

NOTE 27 Structured Settlements
NOT APPLICABLE

NOTE 28 Health Care Receivables

No significant change from prior year-end

NOTE 29 Participating Policies
NOT APPLICABLE

NOTE 30
NOT APPLICABLE

Premium Deficiency Reserves

NOTE 31 Anticipated Salvage and Subrogation

No significant change from prior year-end
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred DY the MOGEI AGE? .........c.c.cvovceeueieieeeeeceeee et ee et et ee s eaet et esee s ae e s e s esssseaetesesenssseaes et et ensnssaesesesanssssaesesasensnssassesesansnssaesesanen Yes [ X] No [ ]
If yes, has the report been filed With the dOMICITANY STALE? .........c.oiiiiiieeiecece ettt nenes Yes [ X] No [ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NEILY? «....vveeeeececeeee et ceeeet et et sasaet et e s s s s sasee s s s sssasseses s sasasees et s s s ssasssees s s ssssssses s s assnseses s esasans et et as s smssseses s ssassnsesesassssssansesesamssansnsesna Yes[ 1 No[X]

LT F= (=N el i =g To L TRV PRSPPI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
L3R LA T-T =Y TS Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocviiiiiiiii e Yes [ X] No[ ]

If the response to 3.2 is yes, provide a brief description of those changes.
The completion of the sale of Advantasure and Tessellate resulted in the removal of these entities from the organizational chart ....................

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccccccoiiiiiiiiiiiicics Yes[ 1 No[X]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicceccen 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .... 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 01/05/2021
By what department or departments?
Michigan Department of Insurance and FINANCIAl SEIVICES ..........oiu ittt e e et e e st e et e eae e st e nseeseenseense et e aneeeneean
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............oooieiieeeeeeeeeeeeee ettt ettt e e e e et e e s e e e st et et e e e e e e e s ee et e e e s e e e s st eseseseseensenssesnseseanananas Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........vrueueieiiieieieteiie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiiiieeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

Bricktown Capital, LLC ..cocovovieeeiieeeeee e Detroit, MI e ....NO.....]....NO.....|....NO.....|... YES....
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............ccoeeevvieiereveresiiiceeieeeans Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..................................... Yes [ X] No [ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 0
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ...........ccceeviiiiiriuereiiiieiesiseseeissesete et nses Yes [ X] No[ ]
11.2  If yes, give full and complete information relating thereto:

Pledged as collateral to FHLBI (SV $538,943,764; MV $497,171,318). Deposit with State of Ml (SV $302,063; MV $287,766). ...........ccccu....

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............coo i $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.cccceeee.
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...
14.2 If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g B = T4 o [OOSR URUSRPRRURN
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

3.403,214,542

LoLLee e

14.26 All Other ... 1,469,382,026 ...1,457,218,813

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ... 4,730,754 133 ...4,860,433,355

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.oiiiiiiiiiiiieiie e e e D oo e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiicce e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccccoiviiiiiiciene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... .... 10,522,147
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 10,522,147
16.3 Total payable for securities lending reported on the liability PAgE. .........cceveverecueueeeieeeeceeeeeeeeeeeecee et $ s 10,522,145
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust 801 Pennsylvania, Kansas City, MO 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossings, Indianapolis, IN 46240 ....
Fidelity Investments 100 Megelen Way, Covington, KY 41015
JP Morgan 383 Madison Ave., 4rth Floor, New York, NY 10179

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

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

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

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

Los Angeles Capital Management & Equity Research Inc. .....ccocoviiiinncnee (VR
Snyder Capital Management, LP

Arrowstreet Capital Management ...
Bricktown Capital LLC

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes[ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity's invested assets?. Yes [ ] No[X]

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

1 2 3 4 5

Investment
Management

Central Registration Agreement

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

108518 Snyder Capital Management, LP ......ccccoooiiiiiiririiceeeeceee 801-54641 ......covi

119033 .. Los Angeles Capital Management & Equity Research Inc . |549300DZCL1LRBNVU327 .

319290 .. Bricktown Capital LLC ... 2549000B61KVCB6LOU24 .

111298 Arrowstreet Capital Management . LO3UDTZUGOR I CVPFGQ53 .

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

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

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

Has the reporting entity self-designated PLGI SECUIIES? ...........co i Yes [ ] No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - HEALTH

Operating Percentages:

1.1 AGH TOSS PEICENE .....evieeeeeeeteeeeeeeeee ettt ettt et et et et e st et e st e s et e s e s e s et es e et et e ss et eae s ea st e s et es et es et eseases e s s eseas et eae s es et es et es et es et eae s eseasese SHeeResteReteee ettt ettt et r et reaennen 85.1 %
1.2 A&H COSt CONTAINMENT PEICENT .......ovevieieteeieteeeet et ettt ettt et et et eteae et es et e s et e s et es et es et esess et e st et easeses et ese s es et es et et e st es e et esessesess et ess s essas e e eE e et ebeatebee e aaebtnae bt ne bt ee et e et e s 1.6 %
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........cuiiiiiiiiii ettt e et e st e st et et e st eseesbeas eeseebeaseasestesteatessestessesaesaeareanas 15.8 %
Do you act as a custodian for health SAVINGS ACCOUNES? ...........c.cueuiiieeieieiiie ettt s s a et s s sansesesesnan Yes [ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date .............cccoiiiiiiiiii e Bt s
Do you act as an administrator for health savings accounts? ......... Yes[ ] No[X]

If yes, please provide the balance of the funds administered as of the reporting date

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........cccccceieiee Yes [ ] No[X]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
dOMIGIlE OF the TEPOTHING ENELY? .......cvcvvee ettt eeece ettt ee ettt e e eesst ettt esenssaeae st e s ensssete st esenssssaesesesenssssaetasessnsnssaesasassnnsnsesesasensnsneesasasns Yes [ X] No [ ]

12



€l

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

14

1 Direct Business Only
2 3 4 5 6 7 8 9 10
Federal
Employees Life and
Health Annuity
Active | Accident and Benefits Premiums & Property/ Total
Status Health Medicare Medicaid CHIP Title Program Other Casualty Columns 2 | Deposit-Type
States, etc. (a) Premiums Title XVIII Title XIX XXI Premiums _|Considerations| Premiums Through 8 Contracts
1. Alabama .............. AL N i e e
2. Alaska .....ccoeeee AK L Ne s e e
3. Arizona ......ceeee. AZ [ Ne o e e
4. Arkansas ............ AR | No o s i [
5. California ... CA  JoeeeeNevo i oo [ oo,
6. Colorado .......ccccece. CO JovreeedNevio v oo [ oo,
7. Connecticut ............ CT N s [ [ ol
8. Delaware ................ DE  [oooo.Neoo o o o e
9. District of Columbia DC  |o.c..Neoooi oo oo [ oo,
10. Florida .....ccccveueee. FL N s o oo o
11. Georgia ......cc.cceevnune GA [N s [ e e
12.  Hawaii .....cccocevruennee. HE N s o o o
13. 1daho ....cccvcvviicees ID e N s e e e
14, MNOIS .ooovviiccccees AL e N s e e el
15. Indiana ......ccccoeeeeees IN it N s e v el
16, 1oWa e A N s e [ e
17. Kansas ........ccceee. KS e N s e v ol
18. Kentucky . KY N s o o e
19. Louisiana . LA N e o o e
20. Maine ...... .. ME
21. Maryland ..... .. MD
22. Massachusetts . MA
23. Michigan ..... . Ml 1,506,660,051 79 |... ...167,01
24. Minnesota .. MN
25. Mississippi .........v.... MS
26. Missouri
27. Montana ................ MT  |....... N
28. Nebraska ............... NE |...... Neeoe s oo o o i [ [
29. Nevada................ NV |...... Neeoe s oo o o i [ [
30. New Hampshire ...... NH ... /O RRUUUUR RUEUUNRRRURRRUURN RUUETORRORURUURI IUSUUSRUORRURRRUUR ROSUURROURUPRRURR IUSRURUURUURUUR IUROTRRTROTRO
31. New Jersey ............. NJ | Neeoe s oo o o i [ [
32. New Mexico ............ NM ... Neroe s oo o e i [ [
33. New York .....ccccoee. NY ... Neeoe s oo o o i [ [
34. North Carolina ........ NC |..... Neeoe s oo o o i [ [
35. North Dakota .......... ND  |...... Neroe s oo o e i [ [
36. Ohio ..ccovviiicicee OH |[..... Neeoe s oo o o i [ [
37. Oklahoma............... OK |[...... Neroe s oo o e i [ [
38. Oregon ......cccceeeus OR [..... Neeoe s oo o i i [ [
39. Pennsylvania .......... PA |.... Neeoe s oo o o i [ [
40. Rhode Island .......... RI | Neeoe s oo o o i [ [
41. South Carolina ....... SC |t Neeoe s oo o o i [ [
42. South Dakota ......... 1510 I Neroe s oo o e i [ [
43. Tennessee ............. TN ... Neroe s oo o e i [ [
44, TeXaS .ocovvvrvrerinnens TX o Neeoe s oo o i i [ [
45. Utah ..... S UT e Neeoe s oo o o i [ [
46. Vermont ... VT e Neeoe s oo o o i [ [
47. Virginia .... VA
48. Washington . WA
49. West Virginia . . WV
50. Wisconsin ... . WI
51. Wyoming ........ . WY
52. American Samoa .... AS
53.
54. Puerto Rico ....
55. U.S.VirginIslands .. VI
56. Northern Mariana
Islands
57.
58. Aggregate Other
Aliens XXX [ (1 A (O 0
59. Subtotal ... XXX...|1,506,660,051 [1,226,946,979 |........c...c...... (O 0
60. Reporting Entity
Contributions for Employee
Benefit Plans ...........c......... e XXX [ o i [ e e e [V
61. Totals (Direct Business) XXX |1,506,660,051 [1,226,946,979 0 0| 167,015,517 0 0 |2,900,622,547 0
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccceeeenee. L XXX [ (V1 F [V (V1 F [V (V1 F [V (V1 F (V) O 0
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 0 0 0 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.cc.. ....... 1 4. Q- Qualified - Qualified or accredited reinsurer............ccccceevevcieices o, 0
2. R - Registered - Non-domiciled RRGS...........ccccuiiiiiiiiiiiiieee e i 0 5. N - None of the above - Not allowed to write business in the state...... ..... 56
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state. ....... 0
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Blue Cross  STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
(A

i SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Assaciation

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753

NAIC 54291, Group 572

LifeSecure Holdings

EIN: 20-1420821

Michigan Medicaid
Holdings Company
EIN: 45-3854611

Emergent
Holdings, Inc.?
EIN: 38-4093181

Corporation’

Group 572
AZ
BMH LLC*
LifeSegure Insurance Blue Cross Complete EIN: 30-0703311
EIN: 750950156 of Michigan LLC? DE
NAIC 77720 EIN: 47-2582248 ——
Group 572 NAIC 11557 BCS F|nar}c|a|
Corporation®
EIN: 36-4247278
DE

N

0 ~NOO AW

Services Holding Pharmacy-Related Care
Company, LLC Holding Company, LLC Transformation
EIN: TBD EIN: TBD Holding

Company®
T EIN: 85-4338099

National Account

Evio Pharmacy

Blue Care Financial
Network Services Holding
of Michigan Company, LLC
EIN: 38-2359234 EIN: TBD
NAIC 95610 I
Group 572
Bricktown
Capital, LLC
Blue Cross EIN: 87-4051658
Blue Shield of
Michigan
Foundation
EIN: 38-2338506

Woodward Straits
Insurance Company
EIN: 47-2221114

BCBSM owns an 80% stake of LifeSecure Holdings Corporation with the remaining

20% owned by BCS Financial Corporation.

Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of

Michigan LLC. Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

See pg. 2 for additional subsidiaries.

See pg. 4 for additional affiliates.

See pg. 5 for affiliated companies.

Pharmacy-Related Holding Company, LLC owns a 20% stake of Evio Pharmacy Solutions, LLC.
Pharmacy-Related Holding Company, LLC owns a 9.99% stake of InnovateRx LLC.

Innovate Rx LLC does not have an equity ownership in Civica Outpatient Subsidiary, LLC, which
is a non-profit company. However, Innovate Rx LLC does have the right to appoint five managers
to Civica Outpatient Subsidiary, LLC’s board of managers which can range from 6 to 10
managers.

See pg. 6 for additional subsidiaries.

NAIC 15649

Service Solutions, LLC®
Company LLC EIN: 85-3092159
EIN: 568-1767730 DE
DE

InnovateRx LLC?

EIN: 84-4115688 Civica Outpatient

DE Subsidiary, LLC?

T EIN: 83-1246927
----------- DE

— Behavioral Health Holding Company, LLC
EIN: TBD

| 1 Strategic Services Holding Company, LLC
EIN: TBD

I Provider-Related Holding Company, LLC
EIN: TBD

— Shell Holding Company |, LLC
EIN: TBD

L] Shell Holding Company I, LLC
EIN: TBD

Blue Cross Blue Shield of Michigan Bargaining Unit Internal Health Benefit Trust
EIN: 84-6869872

Blue Cross Blue Shield of Michigan Non-Bargaining Unit Internal Health Benefit Trust
EIN: 84-6871980

Blue Cross Blue Shield of Michigan Long-Term Disability Trust
EIN: 81-6482696

Blue Cross Blue Shield of Michigan Employees’ Retirement Master Trust
EIN: 30-1140600

Blue Cross Blue Shield of Michigan 401 (K) MASTER TRUST
EIN: 38-2069753-096

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan




* g{ggg;,?gﬁ, STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
/A

. SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

Emergent Holdings, Inc.
EIN: 38-4093181

LGl

TR WN -

Advantage, LLC?
EIN: 84-4367791
DE

Holdings, LLC?
EIN: 86-1598901
DE

Vermont Blue
Advantage, Inc.
EIN: 84-4331472

VT
NAIC 16793

EIN: 84-4009427
DE

See page 3 for additional subsidiaries and affiliates.

Emergient, Inc. owns a 51% stake in Vermont Blue Advantage LLC
Emergient, Inc. owns a 51% stake in Wellmark Advantage Holdings, LLC
Emergient, Inc. owns a 51% stake in NextBlue, LLC.

Wellmark Advantage
Health Plan, Inc.
EIN: 86-1598618

IA
NAIC: 17001

NextBlue of North Dakota

Insurance Company
EIN: 84-3789332
ND
NAIC 16739

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan

Emergient, Inc.
Accident Fund Holdings, Inc.! EIN: 84-3513429 COBX CO.
EIN: 27-0521030 EIN: 81-3438452
Group 572
Vermont Blue Wellmark Advantage NextBlue, LLC*
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Blue Cross
£ Blue Shield
of Michigan
® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY"
EIN: 38-2069753
NAIC 54291, Group 572

I
Emergent Holdings, Inc.
EIN: 38-4093181
I
Accident Fund Holdings, Inc.

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

EIN: 27-0521030
Group 572

Accident Fund Insurance Company of America

EIN: 38-3207001
NAIC 10166
Group 572

Fun

damental Agency, Inc.
EIN: 32-0550098
Wi

Affinity
Services, LLC
EIN: 26-4728075

AF Global Capital, Ltd.
Company No. 09789424
United Kingdom

DE
I

Miracle Nova | (US) LLC
EIN: 83-4598059

DE

Miracle Nova Il (US) LLC
EIN: 47-4391033

AmeriTrust Group, Inc.
EIN:38-2626206

|

Meadowbrook Inc.
EIN: 38-1798156

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 572

ProCentury Corporation
EIN: 26-3468547

Crest Financial
Corporation

Star Insurance Company
EIN: 38-2626205

United Wisconsin
Insurance Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

Third Coast Insurance
Company
EIN: 36-4072992
NAIC 10713, Group 572
Wi

CompWest Insurance
Company
EIN: 20-1117107
NAIC 12177, Group 572
CA

EIN: 33-0000063 NAIC 18023
\V/
Ameritrust Insurance
Preferred Insurance Meadowbrook Intermediaries, Commercial Carriers Interline | Corporation
Agency, Inc. Inc. Insurance Agency, Inc. Insurance EIN: 65-0661585 —
EIN: 04-3279903 EIN: 38-2573624 EIN: 95-3328008 Services, Inc. NAIC 10665
MA NY CA EIN: 94-2828166
CA | ATG |, LLC
FIo.ri(?a Preferred Mackinaw Underwriters, Inc. EIN: 83-3258073
Admlr.ustrators, Inc. EIN: 71-1051888 Liberty Premium American Highway Williamsburg National
EIN: 6i—|f)150469 Finance, Inc. Carriers _ Insurance Company
EIN: 33-0498603 Association EIN: 33-0208084
CA EIN: 33-0000979
TPA Insurance Agency, Meadowbrook Insurance, Inc. CA NAIC 25780
EIN: 011?1(3296168 = 63;\:_223412 Century Surety Company
MA L | EIN: 31-0936702

Mackinaw Administrators, LLC
EIN: 38-3243249

ProCentury Insurance Company
EIN: 94-6078027

NAIC 36951

—| OH

NAIC 21903

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

Blue Cross
55 Blue Shield
of Michigan
® ®

A nonprofit corporation and independent licensee e
of the Blue Cross and Blue Shield Association
BMH LLC'
EIN: 30-0703311
DE

Social Determinants of Life, Inc
EIN: 85-4321302
DE

BMH SUBCO I LLC? BMH SUBCO Il LLC3 A’“g::'/‘i’::sh Efgtas
= 3%2946080 EIN: 8%2768643 EIN: 45-5415725
DE

Wider Circle, Inc.®
EIN: 47-5496220
DE

——

AmeriHealth Caritas Health Plan AMHP Holdings Corp.

Keystone Family Health Plan
EIN: 26-1144363

EIN: 23-2859523

EIN: 23-2842344
PA PA PA
|

AmeriHealth A iHealth AmeriHealth ) AmeriHealth AmeriHealth Select Health of

Nebraska, Inc.* P;rfor$R)I: Il:l:cof Caritnal:rllo\:: LLC Michigan, Inc Caritas Delaware, Inc. Caritas Texas, Inc. South Carolina, Inc.
ew York, ’ ’ y 1 61- : 82- :
EIN: 45-3790685 EIN, 261809017 EIN: 47-3923267 EIN: 46-0906893 EIN: 61-1847073 EIN: 82-1141687 EIN: 57-1032456
NE : Ny A NAIC 15104 DE NAIC 16451 NAIC 95458
X SC

Blue Cross Complete
EPﬁ\‘rfozrr;ggéé_sl}% of Michigan LL‘Z':5 Community AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
PA EIN: 47-2582248 Behavioral Healthcare Georgia, Inc. New Hampsbhire, Inc. Louisiana, Inc. District of Columbia, Inc.
NAIC 11557 Network of EIN: 37-2065928 EIN: 83-0987716 EIN: 27-3575066 EIN: 46-1480213
Pennsylvania, Inc. NAIC TBD NAIC 16496 NAIC 14143 NAIC 15088
EIN: 25;;765391 GA NH LA District of Columbia
PerformSpecialty, AmeriHe_aIth Caritas
LLC Florida, Inc. -
EIN: 61-1729412 E'T,'A,‘g ﬂg%az CB,;”??; B‘gggz’g;"c' AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
PA FL NAIC 13630 VIP Next, Inc. North Carolina, Inc. New Mexico, Inc. Minnesota, Inc.
PA EIN: 87-4065041 EIN: 83-1481671 EIN: 61-1857768 EIN: 83-3241978
DE NAIC 16539 NAIC 16422 NAIC TBD
NC NM MN

-

Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.

2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and
a 50% stake of AmeriHealth Caritas Health Plan.
3 BMH SUBCO Il LLC 50% stake of Keyst Family Health PI d . . . . . . . .
2 50% stake of Amerﬁx;s,t: Car?t:saHzaolth S?:n(_me amty Hea an an AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas AmeriHealth Caritas
4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc. West Virginia, Inc. California, Inc. Ohio, Inc. Oklahoma, Inc. Nevada, Inc.
5 AmeriHealth Caritas Health Plan owns a 50% stake of EIN: 84-2266837 EIN: 86-2442207 EIN: 84-2435374 EIN: 81-4458766 EIN: 85-3713213
Blue Cross Complete of Michigan LLC. NAIC TBD NAIC TBD NAIC 16980 NAIC TBD NAIC TBD
Michigan Medicaid Holdings owns the remaining 50% stake. WV CA OH OK NV

6 Social Determinants of Life, Inc, owns a 27.1% stake of Wider Circle, Inc.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.




| g{ﬂgg[ﬁ’gﬁ, STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
/A

N SUBSIDIARY & AFFILIATE ORGANIZATION CHART

'Sl

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

DE

BCS Financial Corporation1
EIN: 36-4247278

Blue Cross Blue Shield of Michigan owns 10.1% of BCS Financial

Corporation Accident Fund Insurance Company of America owns 3.56% of

BCS Financial Corporation.
BCS Financial owns a 20% stake in LifeSecure Holdings Corporation with

the remaining 80% owned by BCBSM.

BCS Financial Corporation owns 50% of Ancilyze Technologies LLC.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

4 Ever Life BCS Insurance BCS Insurance BCS Financial LifeSecure 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services Holdings International EIN: 32-0485937 Technologies
Company EIN: 36-6033921 EIN: 36-3120811 Corporation Corporation? Limited VT LLC?
EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: 20-1420821 EIN: (TBD) EIN: 37-1732732
NAIC 80985 OH DE Group 572 Bermuda DE
IL AZ
LifeSecure Ancilyze
Insurance Insurance
Company Agency LLC
EIN: 75-0956156 EIN: 46-4945044
NAIC 77720, Group : IL
572
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| g:ﬁgg[ﬁ’gﬁ‘ STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF MICHIGAN MUTUAL INSURANCE COMPANY
/A

aftaengan SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BLUE CROSS BLUE SHIELD OF MICHIGAN
MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

Care Transformation Holding Company
EIN: 85-4338099

GloStream, Inc.
EIN: 34-2032238

One Team Care, LLC!
EIN: 83-2485797

1 GloStream Inc. owns a 50% stake in One Team Care, LLC.

2 TRIARQ Health, LLC owns a 99.99% stake in TRIARQ Health LLP.

3 TRIARQ Health, LLC owns a 90% stake in TRIARQ Health Alliance of Florida.

4 TRIARQ Health, LLC owns a 68% stake in TRIARQ Health Alliance of Michigan.

5 Care Transformation Holding Company owns a 19.9% stake in Honest Medical of Michigan LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

TRIARQ Health, LLC
EIN: 47-2312291

Honest Medical of Michigan LLC5
EIN: TBD
DE

TRIARQ Health LLP?
EIN: 98-1621026
India

TRIARQ Health Alliance of Florida, LLC?
EIN: 35-2620231
FL

TRIARQ Health Alliance of Michigan, LLC*
EIN: 61-1870820

GloStream Inc. 401(k) Plan & Trust
EIN: 34-2032238
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
. 0572 ...|Mutual Insurance Company ................ |.ccc. 54291 ....|38-2069753 .. | .ieeiiiiiiiiis | eeeerreiiiiiinen | e Insurance COmpany .................eeeeeeeeeeennnnnns LML RE........ State of Michigan ......oooviiiiiiiiiiiiiiinnns Legal oeeeeeiieiiiiieiiiiiiiieinin e ]| e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ... | weeemmmmimiinn | eeeeeeeeeii | e | e Behavioral Health Holding Company, LLC ....... LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Strategic Services Holding Company, LLC ...... LML DS........ Insurance COMPany ..........eeeeeeeeeeeeeeeeeenenns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ... | weeemmmmimiinn | eeeeeeeeeii | e | e Pharmacy-Related Holding Company, LLC ........ LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Provider-Related Holding Company, LLC ........ M DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | weeemmmmimiinn | eeeeeeeeeii | e | e Shell Holding Company |, LLC ........eevvennneeee LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Shell Holding Company Il, LLC ...ccceeeeeeennnnns LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-4093181 .. | .ieeeiiiiiiies | eereeeeiiiiiinen | e Emergent Holdings, Inc. ......ccccccuieininnnnnee LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ CYES ] e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|27-0521030 .. | .eeerrrrrrenns | eerrreeeeeieeens Accident Fund Holdings, Inc. .....cccevveeennes M) NIA....... Emergent Holdings, Inc. .....ooevvvveiiiiieennnns Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | AA-0000000 .. | .eeeerereereee | eeremmmmmreennen | eeereeeeeee e ——————————— AF Global Capital, Ltd. ...ccooeeeeeeiieeeeeeens LGBR....]...... NIA....... Accident Fund Holdings, Inc. ............e.... OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 10166 ... [38-3207001 .. | .eovvvrvrvveee | wevemmmmenninnnn | i Accident Fund Insurance Company of America . M IA........ Accident Fund Holdings, Inc. ............e.... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-4598059 .. | ..cceeerriiiis | eerrrreriiiiinen | e —————————— Miracle Nova | (US) LLC ...coeereeieeiiiniiiiiiens LDE] s NEA e | e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ... |47-4391033 .. | .ioeeriiiiiies | eerrerereeiiinee | e Miracle Nova |1 (US) LLC ..oovvvvvieiiiiiiiiiieaes LDE] s NIA....... Miracle Nova | (US) LLC ..oceeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-2626206 .. | .....cceeveerr | eererrmiiiiiinen | eeeeeeeeeeee e ——————————— AmeriTrust Group, INC. ......ccceeeeeeeeeniiinnnes ML NIA....... Miracle Nova Il (US) LLC ...covvrrririiierennens OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 26-3468547 .. | .ieeeeiiiiiiir | eerririiiiieiien | e ProCentury Corporation ..........cceeeeeieiiiiinnns ML NIA....... AmeriTrust Group, INC. ...eeeeevvrvveeeeeeeennnns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 381798156 .. | ..ceeverrrreee | eoveememieiiinnn | e Meadowbrook Inc. ....ooovviiiiiiiiiiiiiiiiiiiiiiiieens ML NIA....... AmeriTrust Group, INC. ..eeeeeevvveveeeeeeeennnns OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|04-3279903 .. | ..eeeriiriiies | eererrererininee | e —————————— Preferred Insurance Agency, Inc. ............... LMALL NIA....... Meadowbrook, Inc. ...oooovveiiiiiiiiiiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|65-0150469 .. | ...ccovvvvveee | corerreeeiinnnns Florida Preferred Administrators, Inc ........ LRl NIA....... Meadowbrook, Inc. . . | Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|04-3296168 .. | ...ccevvveveee | eermmmmrriiiinnn | e TPA Insurance Agency, INC. .....cceeeeeeeeeeeeenns LMALL NIA....... Meadowbrook, Inc. ...ooooeveeviiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-2573624 .. | ..eeeeiiiiiiis | eereirieiiiiinen | e Meadowbrook Intermediaries, Inc. ............... LN NIA....... Meadowbrook, Inc. ...oooovveiiiiiiiiiiiiis OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 .... | 711051888 .. | ..cceeevveiees | eeverremieiiinen | erereeeeeee s Mackinaw Underwriters, Inc. ........cccccennnnee ML NIA....... Meadowbrook, Inc. ...oooeeveeiiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|63-1223412 .. | .oooiiiiiiiiis | e | e Meadowbrook Insurance, Inc. ........coeeeeveeennes AL NIA....... Meadowbrook, Inc. ....ocoeveieiiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|38-3243249 .. | ..ocooiiiiiiis | eeerireiiiiiiien | e Mackinaw Administrators, LLC .................... ML NIA....... Meadowbrook, Inc. ...oooeeveeiiiiiiiiiiiiis OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|33-0000083 .. | ..ccevvvvrreee | eovmrmmmmmrennen | ereeeeeeeeeee e ———————————- Crest Financial Corporation ..........cceeeeennns LNV NIA....... AmeriTrust Group, INC. ...eeeeevvrvveeeeeeeennnns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ............cc. |.eeeee 00000 ... 95-3328008 .. [ ...cceceeriire | ereriririiiiiins | eeeiiiiiiiiiiiiiiee .. Commerical Carriers Insurance Agency, Inc. . |..CA.....]...... NIA....... Crest Financial Corporation ................... OWNership..cooeeeeeeeeieiiieeeeeeeeeeee | .100.000 ...[Mutual Insurance Company ................ N0
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Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|33-0498603 .. | ..cccevvvvveer | eerrrrereriiinnn | e Liberty Premium Finance, Inc .........cceeeennn L CA] e NIA....... Crest Financial Corporation ................ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ....|94-2828166 .. | ...cceevvvveee | eerrrmeriiiiiinn | e Interline Insurance Services, Inc .............. L CA] e NIA....... Crest Financial Corporation ................ OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|33-0000979 .. | .ieeererriries | eererrerreiennee | e —————————— American Highway Carriers Association ........ L CA] e NIA....... Crest Financial Corporation ................ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 18023 ... [38-2626205 .. | ..eeevverernee | eevrmmeneiiiiien | e Star Insurance Company .............cccceeeeeennns LML IA........ AmeriTrust Group, INnC. ...oeeevvvvvveeeeennnns OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 10665 ... [65-0661585 .. | ..eeevvvvveeee | wevemmmnenniinnn | e Ameritrust Insurance Corporation ............... LML IA........ Star Insurance Company .............eeeeeeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-3258073 .. | .ieeererriiies | eereereiieiiinen | e ATG 1, LLC weeiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee ML NIA....... Star Insurance Company .............eeeeeeeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 25780 ....|33-0208084 .. | ...cooeeviiiir | eereieiiiiiiiien | e Williamsburg National Insurance Company ..... LML IA........ Star Insurance Company .............eeeeeeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 36951 ... | 310936702 .. | .ieeereiiiiiis | eerrreeiiiiiiien | e Century Surety Company ...........eeeeeeeveeeeeennns L OHe] e IA........ Star Insurance Company .............eeeeeeeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 21903 ....|94-6078027 ..| ..eorrrrvriies | eereeeeeieieeees ProCentury Insurance Company .................... LML .| Century Surety Company ..........cccceeveees Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 26-4728075 .. | .eeeeeeeeeieee | eererrereiiinien | e Affinity Services, LLC ....oooeeriiiiiiiiiiiins ML NIA....... Accident Fund Holdings, Inc. ............... OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Fundamental Agency, Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|32-0550098 .. | ..cceevvvvreer | eermeeeririiinen | e INC.we e e [ W NIA....... Accident Fund Holdings, Inc. ............... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 29157 ....|39-0941450 .. | .ioeiiiiiiiiis | eerriiiiiiiiiien | e United Wisconsin Insurance Company ............ W], T e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 12304 ....[20-3058200 .. | .eeeevrirrrenn | eevemmeneiiinnen | e Accident Fund General Insurance Company ..... LML T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 12305 ....[20-3058291 .. | .eeeiiiiiiiiee | eeeeeeeieiiiieen | e Accident Fund National Insurance Company .... |..Ml.....]....... T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 10713 ... [36-4072992 .. | .eoviiiiiiiine | eeeeeeeiiiiiinen | e Third Coast Insurance Company ................... W], T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Accident Fund Insurance Company of America Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 12177 L [20-1117107 | e | eeeeeeeieeiiieen | e Compllest Insurance Company ................co.... L CA] e T e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|20-1420821 .. | ..coovivviiees | eerreieeeeeeeens LifeSecure Holdings Corporation ................. L AZ..... .| Insurance Company Ownership.. ..80.000 ....|Mutual Insurance Company .... v | YESL U A
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 77720 ....| 75-0956156 .. | .eeeveeeviiees | eommemeiiiiiiien | e LifeSecure Insurance Company .................... LML IA........ LifeSecure Holdings Corporation ........... OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. . NO...... U A
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 95610 ....|38-2359234 .. | ..ooooiiiiiiin | e Blue Care Network of Michigan LML .| Insurance Company .... Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 38-2338506 .. | ..ccceeeerrrrr | eerreeeriiiiinen | e Foundation .......ccooeeeeeeiiiiiieeeeeeeeeeeeeeen ML NIA....... Blue Care Network of Michigan ............. OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|45-3854611 .. | .eoerviiiiiiis | eereeiiieiiiinen | e Michigan Medicaid Holdings Company ............ LML DS........ Insurance Company ...........eeeeeeeeeeeeeeenes OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. CYES ] e s
Blue Cross Blue Shield of Michigan BCBSM and Independence Heal th Group,
. 0572 ...|Mutual Insurance Company ................ |.ccc. 11557 ... [47-2582248 .. | ..oooviiiiiiie | i | e Blue Cross Complete of Michigan LLC ........... M IA........ Michigan Medicaid Holdings Company ...... OWNErship..cooeeeeeeeeeeeeeeee e 250,000 ....] INC. s . NO...... U T
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|85-4338099 .. | ..eeeriiiiiiis | eerrrrriiiiiinen | e Care Transformation Holding Company ........... M) s DS........ Insurance Company ...........eeeeeeeeeeeeeennns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | weeemmmminiinn | eeeeeeeeeiis | e | e Honest Medical of Michigan LLC .................. LDE] s NIA....... Care Transformation Holding Company OWNErship..coeeeeeeeeeeeeee e ..19.900 ....|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ [..... 00000 ... [47-2312291 .. | .ccooiiiiiis | i [ TRIARQ Health, LLC ...oooiiiiiiiiiiiiiiiiiieenae LML NIA....... Care Transformation Holding Company OWNership....cooeiiiiiiiiiiiiiiiieeees .100.000 ... |Mutual Insurance Company ................. SN0
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Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ... [ 981621026 .. | ...coeevvvviee | eoveriiiiiiiees [ e TRIARQ Health, LLP ......ccooiiiiiiiiiiiiieeee LINDLL NIA....... TRIARQ Health, LLC ......cccvvviieiiiiiieee OWNership.....ccoeiiiiiiieiiiieeeeee ..99.990 ....|Mutual Insurance Company ................ - NO...... 14
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ....[356-2620231 .. | .cccevrieriis | eeeeeieiiiees [ e TRIARQ Health Alliance of Florida, LLC ....... LFL] NIA....... TRIARQ Health, LLC ......cccvvviieiiiiiieee OWNership.....cceeiiiiiiie e ..90.000 ....|Mutual Insurance Company ................ - NO...... 16
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...[Mutual Insurance Company ................ |..... 00000 ... |61-1870820 .. | ..cooevrveries | eeeeeieiieees [ e TRIARQ Health Alliance of Michigan, LLC ..... LM NIA....... TRIARQ Health, LLC ......cccvvviieiiiiiieee OWNership.....ccoeiiiiiiieiiiieeeeee ..68.000 ....|Mutual Insurance Company ................ - NO...... .16 ..
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 00000 ....|34-2032238 .. | ..cceoieiiiiir | eereereiiiiiinen | e GloStream, INC ...eeevevveeeeeiiiiiiiiiiiiieieeeeeeees ML NIA....... Care Transformation Holding Company ........ OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-2485797 .. | .ieeiiiiiiiiis | eereereiiiiiinen | e One Team Care, LLC oooeeeeeeeeeieeeeeeeeeeeeeeees ML NIA....... GloStream, INC .eeeeeeevieiieiiiiiiiiiiiiiiiieeeeees OWNErship..coeeeeeeeeeeeeeeeee e ..50.000 ....|Mutual Insurance Company ................ . NO...... L7 L
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|34-2032238 .. | ..cceoieiiiiir | eereereiiiiiinen | e GloStream Inc. 401(K) Plan & Trust ............ ML OTH....... Care Transformation Holding Company ........ Management ............eeeeemeeemmeeenniinoiiiis e Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 15649 ... [47-2221114 .| oo | e | e Vioodward Straits Insurance Company ............ LML DS........ Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|81-3438452 .. | ..eceiiiiiiiis | eereiiiiiiiiiien | e [0 ¢ T ML NIA....... Emergent Holdings, Inc. .....ooevvvveviiiinennnns OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|84-3513429 .| ..coovivviiies | eerreiieiiieees Emergient, Inc. ... ML NIA....... Emergent Holdings, Inc. .....ooevvvveiiiiieennnns Ownership.. .100.000 ...|Mutual Insurance Company .... oo e N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|84-4009427 .. | .ieerverveiier | eereereeeeriinen | e NextBlue, LLC ooveeeeeiieeiieieeeeeeieeeeeeeeeeeeeees LDE] s NIA....... Emergient, Inc. ..o OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cce. 16739 ....[84-3789332 .. | .ieeiiiiiiiiee | eeeeeeeeiiiiiien | e NextBlue of North Dakota Insurance Company .. |..ND.....|....... IA........ NextBlue, LLC .oooeeeeeeeieiiiiieiieeeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 84-4367791 .. | .eeeiiiiiiiiis | eerrieeieeiiiiee | e Vermont Blue Advantage, LLC ........covvvvveennees LDE] s NIA....... Emergient, Inc. ..o OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 16793 ... [84-4331472 .| .eeiiiiiiiiiie | i | e Vermont Blue Advantage, Inc .......ccovvvvvveenes VT e IA........ Vermont Blue Advantage, LLC .........ccceeeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|86-1598901 .. | .eeeererviiees | eereeeeieeieinnn | e Vel Imark Advantage Holdings, LLC ............... LDE] s NIA....... Emergient, Inc. ..o OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..51.000 ....|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 17001 ... [86-1598618 .. | ..oevvrvveieee | eevemmeneiiinnnn | i Wellmark Advantage Health Plan, Inc. .......... LA IA........ Wel Imark Advantage Holdings, Inc. ........... OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ . NO...... L9
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Services Holding Company, LLC ........ccccee.e. LML DS........ Insurance COMPany .........eeeeeeeeeeeeeeeeeeeeenes OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | 581767730 .. | eeeveeeeeeees | eemeeeeeeeiiinen | e NASCO Corporation ..........cccceceeeeeueenennnnnns LDE] s NIA....... Services Holding Company, LLC ................ OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ CYES ] e s
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 .... | 84-4115688 .. | ...ccoevvvveee | eevmemeeiiiiinne | e InnovateRX LLC .ooeeeeeeeeeieiiies LDE] s NIA....... Pharmacy-Related Holding Company, LLC ..... OWNErship..coeeeeeeeeeeeeeeeee e ..9.990 .... |Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|83-1246927 .. | ..eooeeiiiiier | eerrieeiiiiiiiee | e Civica Outpatient Subsidiary, LLC ............. LDE] s NIA....... InnovateRX LLC ...oeeeeeeeeeeeeeee e Management..........eeeeeeeeeemmemeemeeieedhiniins e Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|85-3092159 .. | ..eoeriiiriies | eerrrreeiiieees Evio Pharmacy Solutions, LLC ........ccceeeennnn LDE] s NIA....... Pharmacy-Related Holding Company, LLC ..... Ownership.. ..20.000 ....|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Financial Services Holding Company, LLC ..... LML DS........ Insurance COMPany ..........eeeeeeeveeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Mutual Insurance Company ................ N0 e
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company .... UV O 00000 ....|87-4051658 .. | ...cccevvvveee | cereriiiiiieenns Bricktown Capital, LLC ML NIA....... Financial Services Holding Company, LLC ... |Ownership.. .100.000 ...|Mutual Insurance Company .... JUVVI DU ' JOUN DR
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Bargaining Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....|84-6869872 .. | ..cceverveeees | eererriiiriiinen | e Unit Internal Health Benefit Trust ............ ML OTH....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns Management..........eeeeeeeeemmmmmeemeeenediniins e Mutual Insurance Company ................ . NO...... .10 ..
Blue Cross Blue Shield of Michigan Non-
Blue Cross Blue Shield of Michigan Bargaining Unit Internal Health Benefit Trust Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....|84-6871980 .. | ..eceeevvvvees | eeverrrrriiiiies | rrrriiiriiiiiiiiiiiieieiiiiiies | e ML f..es OTH....... Insurance Company ............eeeeeveeeveeveeeennns Managerment .........ccceeeeeiiiiiiiiiiiiiviins i Mutual Insurance Company ................ . NO...... .10 ...
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Long-Term Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |..... 00000 ....|81-6482696 .. | .....cccovvvrn | eeviiiiiiiiiiiin | i Disability Trust ..oooooeveeeeeiiiiiiiiiiiiieieeeeens LML OTH....... Insurance Company .............eeeeeeeeveveeeeennns Management...........evvvevveveeeeeeveeennidhvnnnns ennnnns Mutual Insurance Company ................ . NO...... 11
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Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Employees' Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.ccc. 00000 ....| 301140600 .. | ..ccevervrrees | eevmmmmmmmennnnn | ereeeeeeeiei e Retirement Master Trust ............cccceiiiis ML OTH....... Insurance COMPany .........eeeeeeeeeeeeeeeeeeeeenes Management..........eeeeeeeeeeeeeememeeeeediniins e Mutual Insurance Company ................. . NO...... W12
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan 401(K) Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan
. 0572 ...|Mutual Insurance Company ................ |.cc.. 00000 ... | weeemmmmimiinn | eeeeeeeeeii | e | e Master Trust .......eeeeeeeeemiiiiieieiiiie ML OTH....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns Management..........eeeeeeeeemmmemeemeneneidiniins e Mutual Insurance Company ................. N0 e
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... .....00000 ....|30-0703311 .. BMH LLC .. ..DE.....|......NIA....... | Insurance Company ................................. | Ownership.. JINC. e el NOL
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........coceeeecvverne | wovee 00000 ... |38-3946080 .. | .oceevvvcvens | weveeeniieeenee [ eeevieeeieceieceneeenes [BUH SUBCO | LLC e [ DB | et NTALL I BMH LLG e | OWNNEESAIP . . 1000000 0] INC. e [ N0 1 2 e
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ............ceceeveveerene | one 00000 ... |80-0768643 .. | ..oeovvvvees | vevveeiiiiiinn [ v [BUH SUBCO 11 LLC o [ Dt TR I BMH LG e | OWNEESRID . . 1000000 L] NG e [ NO] 1l 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeenee | 2eee 00000 ... [45-5415725 | ..cooiiiiiiis | eeiiiiiiiiieieee | eeeeeeeeeeeeieeeeeeeeeeeeeen.. | AmeriHeal th Caritas Services, LLC ..oooooooeeees | DBt eeeee NTAL oot [BMH LLC e [OWREEShIP. 01000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceveveeveenns | +0r.. 00000 ... [23-2859523 .. | ...oevvvriies | ceveveeeieieeeee | eeeeeeiiiiiiiiieieeieeeeee... | AmeriHeal th Caritas Health Plan ................ |..PA.....] ......NIA....... [BMH SUBCO | LLC & BMH SUBCO Il LLC ......... [Ownership.....ccooeeeeeeereeiieienieennnenn . 1000000 .| INC. coeeeiiiieieiiieiieeeeeeeeeeeeeeeeeeeeeeeeees | N0 3
BCBSM and Independence Health Group,
.......... Independence Health Group. Inc ........ |..... 11557 ....[47-2582248 ..| .......ccccooe | weveeeeeeeeeeeee | weveeeeeeeeeeieeeeieeeeeeeee.. |Blue Cross Complete of Michigan LLC ........... |..Ml.....] ....... |A........ | Amer iHeal th Caritas Health Plan .............. | Ownership......coooeeeeiiieiiiiiiininnnnnnn 0500000 L.l INCL coveeiiiiiieiiieeeeeeeeeeeeeeeeeeeeeeees | N0 B
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ceeeeeeeeeeeenns | oeee. 14378 ... [45-4088232 .. | ..eeeeeiiices | eeviiiiiieieeeee | eeeeeeeeeeeeieeeeeeeeeeeeeen.. | AmeriHeal th Caritas Florida, Inc. ......ooccoooo | FLoooo].eeeei JAGL.e.... [ Amer iHeal th Caritas Health Plan .............. [ Ownership.....oooooeiiiiiiiiiiiiiin £ 100000 ] INC. e | NO 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccccevvveeveenns | 20en 00000 ... [47-3923267 .. | ..eevvrrernes | ceveeeeeeiieeeee | eeveeeiiiieiieeieeeeeeeeeee... | AmeriHeal th Caritas lowa, LLC ................... | .. TAco] oo  NIALLL.. [ AmeriHeal th Caritas Health Plan .............. [ Ownership....coooooeeiiiiiiiiiiiiiiieennnnn . 1000000 .| INC. ceeeeieiieeiieieeeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeveeeeeeee | +eee. 00000 ... [45-3790685 .. | ....coooiees | cevveviiiiieeeee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Nebraska, Inc. ........oeeeeeeeeeeee | NE...LL).eeo  NIALLLL... [ AmeriHeal th Caritas Health Plan .............. | Ownership.......cccoooiiiiiiiiiiiiiinnnnnn ] .. 70,000 ....] Inc.and Good Life Partners, Inc ........ |....NO.....| ... 4 s
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccceveveeeeenns | 20ee 00000 ... [26-1809217 .| .evvvvvvrvnies | coveeveeieieeeee | eeeeeeeiiieieieeeeeeeeeeeeeee.. | Perform BXOIPA of New York, LLC .....ooevvveeennn | NYouiit]oenn  NIALL.... [ AmeriHeal th Caritas Health Plan .............. [ Ownership.....cooooeeieiiiiiiieiiiiiennnnnn . 1000000 L] INC. ceeeeeiiiieiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ceceeeeeeeeeeeee | 2eeea 00000 ... [27-0863878 .. | ...eevveeenne | coveeiiiieieiees | eeeeeeeeeeeeeeeeeeeeeeeeeeeeee [PerformRx, LLC oo | L PALL) e NTALLLLLLL [ Amer iHeal th Caritas Health Plan ..............[Ownership....coooooeiiiiiiiiiiiiiin £ 100000 .| INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccceveeveevennns | 20ee 00000 ... [61-1720412 | eoeiviiiies | ceveeiiiiciceeee | eeeeeeiieieieeeeeeeeeeeeeeeen. | PerformSpecialty, LLC covvvveiiiieeiiiiiieeeneeen | W PAL ) NTALLLLLLL [PerformBX, LLC wovveviiiiiiiieeeeeeeeeeeeeeeeeeeeees [ OWNETSHIP. e . 100000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cocceeeecevernen | +rr. 00000 ... |23-2842344 .| ..oooiiiiiis | eeveeeieeenee | e, [Keystone Family Health Plan ..o [ PACLL| oo NTALLLL... | BMH SUBCO | LLC & BMH SUBCO Il LLC ......... |OWNErShip....coviueeenreenireenineeenenend . 100,000 L] INC. oo [ N0 3 s
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceveveevennns | 20ee 00000 ... [26-1144363 .| .eovvvrvrinies | coveeeeeieiceeee | eeeeeeiiiiiieeieeeeeeeeeeeeeee. | AMHP Holdings Corp wevvvvvvvvvvvvvvvevvvvivvvvennnnns | PAL ) oenn  NIALLLL.. [ AmeriHeal th Caritas Health Plan .............. [ Ownership....cooooeeieiiiiiiiiiiiiiiennnnnn . 1000000 ] INC. ceeeeieiieiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .......ccccceeeeeeeeennne |oeee. 14143 ... [27-3575066 .. | ...oooooeeeee | eeeeeeeeeieieeee | eeeeiiiiiiiiiiiiiiieeeeen...... | AmeriHealth Caritas Louisiana, Inc. ...........|..LA.....].......]A........ [AMHP Holdings Corp .......ccooouwrrrerueuuuennnne |OWNEISHIP.cceeieeiiiiiiiiiiiiii . 1001000 .. ] INC. e | N0 2
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..... ..... 95458 ....|57-1032456 .. Select Health of South Carolina, Inc. ........ |..SC..... .| AMHP Holdings Corp .................ceeeeeeeeee.. | Ounership.. .100.000 ...[INC. eeeeiieeieeee e N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual Community Behavioral Healthcare Network of BCBSM and Independence Health Group,
.......... Insurance Company ..........ceeeeveveeeeeeee | 2eeea 00000 ... [25-1765391 .| eeeiiiiiiiiis | oo | eeeeeeeeeeeeeeeeeeeeeeeeeeeee. |Pennsylvania, Inc. oo | L PALL e NTALLLLLL [ AMHP Holdings COrp eeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [OWNEISHIP. . £ 1000000 ] INC. e |l O 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual Community Behavioral Healthcare Network of BCBSM and Independence Health Group,
.......... Insurance Company ...........ceeeeeveeveenns | veee. 13630 ... [26-0885397 .| ..vvvvrvvvnnes | coveeeeeiiiieeee | eeeeeeeiiieieeeeieeeeeeeeeeee. | CBHNP Services, INC. cooeeeiiiiieiiiiiiiiiieieeeees | W PAL ) LA [ Pennsy Tvania, INCL e [ OWREESRD. e . 1000000 L] INCL e |l N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeeeeeeeeee | oeee. 15088 ... [46-1482013 .| ...oooiiiiiis | coveiiiiiiieieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th District of Columbia, Inc. .......|..DC.....|....cc. Ao [AMHP Holdings Corp ....eeeeeeeeeeeeeeeennenennnnnn [OWNEIShIp.. 01000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........cceeveveveeenns | veee. 15104 ... [46-0906893 .. | ..evvvvvvvns | coveeeeeieieeeee | eeeeeeiiieiieeeeeeeeeeeeeeee... | AmeriHeal th Michigan, Inc. ....eeeeeeveevveeenees | M) v TAueeeens [ AMHP Holdings Corp vuvvvvvvvvvvevevveeeeeeeeeennns [OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..... ..... 16496 ....|83-0987716 .. Amer iHeal th Caritas New Hampshire, Inc ....... |.. NH..... .| AVHP Holdings Corp ..........cccceeeeeeeeeeeeeee.. | Ownership.. .100.000 ...  INC. eeeiee e | N0 2
Independence Health Group.
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ...........ceeeveveevennns | venn. 16980 ... [84-2435374 .| ..eevvviiiies | ceveeeeeiiieeeee | eeeeeeeiiieeieeeeeeeeeee... | AmeriHeal th Caritas Ohio, Inc. ... | OHel ] eeeeens TAueeeens [ AMHP Holdings Corp vuvvvvvvvvveveeveeeeeeeeenenens [ OWNEISHIP. i . 1000000 ] INC. oo | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........cceeeeeeeeeeeene | weee. 16451 . [82-1141687 .| .eeeeviiiiiiis | coviieiiiiiiieee | eeeeeeeeieeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Texas, Inc. .oooooeeeee | oo TXeoii ] eveei TAuiiis . [ AMHP Holdings Corp eeeeeeeeeeeeeeeeeeeeeneneeeennn [OWNEIShIp.. £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccceevveeveenns | veen. 16539 ... [83-1481671 .| ..eevvvviiies | ceveeveeieeeeeee | eeveeeeeiiiiiieieeeeeeeeeeee... | AmeriHeal th Caritas North Carolina, Inc. ... |..NC.....|....... |Ac....... [AMHP Holdings Corp ......eevevvvvvvveevvvenennnnns [OWNEISHIP.cciiiiiiiiiiiiiiiciieieieieen . 1000000 ] INCL oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ceeeeeeeeeeeeens | eene. 16422 . [61-1857768 .| ..oeeveiiies | covieeiiiiieeeee | eeeeeeeeeeeeieeeeeeeeeeeeeee.. | AmeriHeal th Caritas New Mexico, Inc ..o | NVois] eeeeeit A [ AMHP Holdings Corp weeeeveeeeeeeeeeeeeeeeeeeeennnn [OWNEIShIP. . 01000000 ] INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccccceveveeveenns | +ee.. 00000 ... [61-1847073 .| .eevvvviivies | ceveeeeeeeeeeeee | eeveveeeeeiiieeeieieieeeeeee... | AmeriHeal th Caritas Delaware, Inc. ............ |..DE.....|......NIA....... [AMHP Holdings Corp .......ccevvrrervrvvvevnnnnnnn [OWNEISHIP.cciiiiiiiiiiiiiiiiciiiieieeen . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeveeeeeeeeee | +eee. 00000 ... [83-3241978 .| ..oooiiiiiis | covvieiiiiiieeee | eeeeeeeeeeeeieeeeeeeeeeeeeen.. | AmeriHeal th Caritas Minnesota, Inc ............ |..MN.....]......NIA....... [AMHP Holdings COrp .......eeeeeeeeeeeeeemenennnnnn [OWNEISHIP..ciiiiii £ 1000000 ] INC. e | NO] 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........ccccceveveeveenns | 2een. 00000 ... [86-2442207 .. | ..eevvrrrvnies | eeveeeeeeeieieee | eeveeeiiiiiiiiieieeeiieeeee... | AmeriHeal th Caritas California, Inc. ......... |..CA.....|......NIA....... [AMHP Holdings COrp ......ccccvrrrrrrrrvrvevnnnnnn [OWNEISHIP.cceiiiiiiiiiiiiiiiiiiiiiieee . 1000000 ] INCL oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Heal th Group,
.......... Insurance Company ..........ccceeeeeeeeeeeee | +eee. 00000 ... [81-4458766 .. | .....cccocoeee | ceveeeeiiiieeeee | eeeeeeeeeeeeeeeeeeeeeeeeeeee... | AmeriHeal th Caritas Oklahoma, Inc. ............ |..OK.....]...... NIA...... [AMHP Holdings COrp .......eeeeeeeeeeeemenenennnnnn [OWNEISHIP..ciiiiii £ 1000000 ] INC. e | NO] e 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company ..........cccceevveevennns | 20ee. 00000 ... [85-3713213 .| .eevvvviiiies | eeveeeieieieeeee | eeeeeeiiieiiieeeeeeeeeeeee... | AmeriHeal th Caritas Nevada, Inc ................ | NVoo] . NIALLLLL. [AMHP Holdings Corp weeevevvvvvevveeeveveveeenennns [OWNEISHIP. i . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group,
.......... Insurance Company .......cccccceeeeveeeennee |ooee. 17293 ... [87-4065041 .. ..cocoooieeee | eeieeieeeeeeeeee | eeeeeeeiiiiiieiiieieeeeene..... | AmeriHealth Caritas VIP Next, Inc. ............ |..DE.....].......|A........ [AMHP Holdings Corp ......ccooouwrerevuenennnnnne |OWNEISHIP.cceeieiiiiiiiiiiiii . 1001000 L] INCL i | N0 2
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group
.......... Insurance Company .........ccccceevveeeeenns | 2ern. 00000 ... [84-2266837 .. | ..oeevvrvvnns | voveveeeiiieeeee | eeeeeeeiiiiiiiieieeeieeeeee... | AmeriHeal th Caritas West Virginia, Inc .......|.. W.....]......NIA....... [AMHP Holdings Corp ........ceeveevvevvrvvvvvnnnnnn [OWNEISHIP.cieiiiiiiiiiiiiiiiiiiieiieeen . 1000000 ] INC. oo | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group
.......... Insurance Company ..........ccceeveeeeeeeeee | 2eeea 00000 ... [37-2065928 .. | ...oeeveeiis | ceviiviiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeen.. | AmeriHeal th Caritas Georgia ....eeeeeeeeeeeeeeeees | GALcc] eee NIALLLLL. [ AMHP Holdings COrp .eeeeveeeeeeeveeeeeeeneeeeennnn [OWNEIShIP. . £ 1000000 ] INC. e | NO 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group
.......... Insurance Company ..........ccccceevveeveenns | 20en. 00000 ... [85-4321302 .. | .evvvvrvrrnns | cevveeeeieieeeee | eeeeeeiiiiiiiieeieieieeeeeeen.. | Social Determinants of Life, Inc ....eevvvveens | DEeviis ] vvee e NTAL it [BMHLLC e [ OWNETSHIP. e . 1000000 .0 ]INC. e | N0 2
Independence Health Group. Inc/ Blue
Cross Blue Shield of Michigan Mutual BCBSM and Independence Health Group
.......... Insurance Company ..........cceeeeeeeeeeeeee |2eee 00000 ... [47-5496220 .. | ..ooeveeiiics | eeieiiiieiiiieee | oo [ Wider Circle Inc. e | W DB el NTALLLLLLL [ Social Determinants of Life, Inc ............ [OWnership....ooooooioiiiiiiiiiiii 227100 o] INCL oo | O Ll 13
Blue Cross Blue Shield of Michigan BCBSM and Accident Fund Insurance Company Blue Cross Blue Shield of Michigan
0572 ...|Mutual Insurance Company .........cccccc |.ee. 00000 .... | 36-4247278 .. | ..oooiiiiiiiis | eeerereeiiiiiien | e BCS Financial Corporation ...........ccccccceueee LDE] s NIA....... Of AMEIICA e OWNErship..cooeeeeeeeeeeeeeeee e ..13.660 ....|Mutual Insurance Company ................. N0 e
Blue Cross Blue Shield of Michigan
................................................................ 80985 ....|36-2149353 .. | ...t | eeeeiiiiiiiieee | eeeeeeeeeeeieeeiieeeieeeeeeeeee. |4 Ever Life Insurance Company ............eeeee [ Il oo TALL...| BCS Financial Corporation ...................... |OWnership.......ccccccevvevevevevnennnnnennnt . 100,000 ... [Mutual Insurance Company ...........ccceee [.ooNOooif oo 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 38245 ....|36-6033921 .| ..oeoeiiiiiiit | eeeeiiiiiiiiiee | eeeeeeeeeeiieieeieeeeeeeeeeeeee. |BCS Insurance Company ..........ooooeeeoeeeeeeen [ OHo oo TALLL.| BCS Financial Corporation ...................... |OWnership.......ccccceveeveeevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|36-3120811 .. | ..cceeeeeeeees | eeveeveiieiieeee | eeveeeeeeieiieeeieeeeeeeeeeeeee. |BCS Insurance Agency, Inc. .......eeeeeeeeeeeeeens [o Il oo NIAL..... | BCS Financial Corporation ...................... |Ownership.......ccccccevveveeevennennnnnennnt . 100,000 ... [Mutual Insurance Company ............cceee [.ooNOooif oo 6 L.
Blue Cross Blue Shield of Michigan
.......... .. |.....00000 ....|36-4303124 .. BCS Financial Services Corporation ..DE.....]......NIA....... |BCS Financial Corporation . | Ownership .100.000 ...|Mutual Insurance Company . oo |eeee N0t e B
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan
0572 ...|Mutual Insurance Company ........ccccccce |.ee. 00000 ....|20-1420821 .. | ..eeoveiviiies | eereeeeeiriinnee | e LifeSecure Holdings Corporation ................. AZe] e DS........ BCS Financial Corporation ............ccccee.. OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | ..20.000 ....|Mutual Insurance Company ................. LYES..... U
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|AA-0000000 .. | ...ceeeeeeveee | weveeeeeeeeeeeee | eeveeeeeeeeiieeeieeeeeeeeeeeene. |4 Ever Life International Limited .............. [..BMU....|......NIA....... | BCS Financial Corporation ...................... |OWnership.......ccccccevrevrvrrernennnnnnnnnt . 100,000 ... [Mutual Insurance Company ............cceee [..ooNOooif .o 6 L.
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|32-0485937 .. | ..cooveiviiiis | eeriiiiiiiiiieee | eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [BOS R INCL oo [ VT o NTALLLLL | BCS Financial Corporation ............cccc..... .100.000 ...|Mutual Insurance Company ............ccc.. |.eeeNOeeit] i 6 it
Blue Cross Blue Shield of Michigan
................................................................ 00000 ....|37-1732732 .| ..eeoeieeiiiis | eviiiiiiiiiie | eeeeeeeeeieieeiieeeeeeeeeeeeeee. | Ancilyze Technologies LLC ........cccoeeeeeeeeeeee [ DEccoci| oo NIALL..... | BCS Financial Corporation ..............cc...... ..50.000 ....|Mutual Insurance Company ................. |....NOooit] . 8 ciis
Blue Cross Blue Shield of Michigan
............... 00000 ....|46-4945044 .. Ancilyze Insurance Agency LLC ... L. ..o NIALL..... [ Ancilyze Technologies LLC .... .100.000 ...|Mutual Insurance Company . . LN B

N U WN =

...| BCBSM owns 9.9% of the entity in column 8
...| BCBSM owns 38.74% of the entity in column 8
...| BMH SUBCO | LLC and BMH SUBCO Il LLC each own 50% of the entity in column 8; BCBSM owns 38.74% of the entity in column 8
...| BCBSM owns 27.12% of the entity in column 8
...| Michigan Medicaid Holding Company and AmeriHealth Caritas Health Plan each own 50% of Blue Cross Complete of Michigan, LLC
...| BCBSM owns 13.66% of the entity in column 8
...| BCBSM and BCS Financial Corporation owns LifeSecure Holdings Corporation 80% and 20% respectively .
...| BCBSM owns 6.83% of the entity in column 8 ..
.| BCBSM owns 51% of the entity in column 8
OTH - Employee Benefit Trusts established in 2019 ....
OTH - Employee Benefit Trust established in 2016 ...
OTH - Employee Benefit Trust established in 1997 ..
BCBSM owns 10.5% of the entity in column 8
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MICHIGAN MUTUAL INSURANCE COMPANY

Asterisk

Explanation

BCBSM owns 99.99% of the entity in column 8
BCBSM owns 90% of the entity in column 8
BCBSM owns 68% of the entity in column 8
BCBSM owns 50% of the entity in column 8




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will

be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ..............c.ccc.cc.. YES

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

17



STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  COMPANY OWNED AUTOMOBILE ......cocooveeieieeeeieeeietetcecee ettt |oveieieieiesese e [0 [0 [0 0
2505.  COMPANY OWNED LIFE INSURANCE (COLT) eovoeoiiieeieecceeeeieieeeeicceeeeeeieiees. oo 10,135,918 [.ooveiieieecceeeees [ 10,135,918 |................ 10,135,918
2506.  STATE TAX REFUND RECEIVABLE .......ococooiieeieecececeeeee et |oveieieveieses e 26,177 | [ 26,171 | 0
2597. Summary of remaining write-ins for Line 25 from overflow page 10,162,089 0 10,162,089 10,135,918
Additional Write-ins for Liabilities Line 23
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304.  ACCOUNTS PAYABLE TO HEALTH CARE VENDORS ........ccccoermiiiriririsieieieeeenininns |oeverisieieieieennns 715,403 oo oo 715,403 |.oooiiiee 708,310
2305.  ACCOUNT PAYABLE TO OTHER PLANS .. 34,436,903 ... 34,436,903 |.... .. 33,799,691
2306. ACCRUED LONG -TERM DISABILITY 30,579,783 30,579,783 |....ccveveee 29,179,783
2397. Summary of remaining write-ins for Line 23 from overflow page 65,732,089 0 65,732,089 63,687,784
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieeeieieeeeeeeee ettt eaeass s s s s seassnnas [eeeeeeeeeeieiene 122,653,111 | 112,771,123
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Current year change in encumbrances
4. Total gain (loss) on disposals ..........
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year's depreciation 2,108,014 8,825,079
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 113,410,860 ...122,653, 111
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt e e e e e e e e e st e saeeeseesaeese e seenseenseenseeneesnsesneenne [osessnenseeieeiseeite et e eteens [oaeeseeteeeeeseeeneenaeenaeeaes
11. Statement value at end of current period (Line 9 minus Line 10) 113,410,860 122,653, 111
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual Of diSCOUNT ........oiiiiiiiiiiic e . .. ... —
5. Unrealized valuation increase (decrease) .......... [N ... BN ... A "SGR ... A ... B .. .5
6. Total gain (loss) on disposals ..........ccccceueee B\ W W SRR N 0 W BN
7. Deduct amounts received on disposals ............. N . GA N . - Sl ... . B N
8. Deduct amortization of premium and mortgage i
9. Total foreign exchange change in book value/rec@ed invSShent eXSEPaCCrucditerest V... [EG_—_—_—_—— ..
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12)
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s aes [rseesees e e e et nens [en e
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccocveveveveueeeeceeeeieieietetee ettt es e sesesens [eoeieneneaes 2,255,507,578 |........... 2,014,973,122
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...... SO OO U U TR UU U OO UTRURUUEUUUUURUR RURUTUEPOPORRRRRPRORPRPORUROY | N IUSURRRRRRONY 68,489,752
2.2 Additional investment made after acquisition ... 612,245,110
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) ...128,204,431
6. Total gain (loss) on disposals .... 24,182,970
7. Deduct amounts received on disposals ...592,328,973
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized .. 4,820,391
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 2,245,744 ,429
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiiiiiiiie et e e et e b e e e e e ae e e s e e eaeeeaeees e e saeeseeseenseenneeneeeneeeneenn
13.  Statement value at end of current period (Line 11 minus Line 12) 2,245,744,429 2,255,507,578
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ...........cccueviieeeuereieieeieieieieesssese e |eecececeees 6,226,088,233 |............ 6,418,187,648
2. Cost of bonds and stocks acquired 587,407,645 |............ 2,499,398,991
3. Accrual of discount 1,830,352 |.ocvevvveneee 8,865,400
4. Unrealized valuation increase (decrease) 179,529,391 ....(104,543,748)
5. Total gain (loss) on disposals 5,793,160
6. Deduct consideration for bonds and stocks disposed of 618,585,299 |........... 2,463,400,118
7. Deduct amortization of premium (833,758) ... 12,428,676
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 4,796,842 |... 139,565,330
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 4,188,297
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceverreririrrereeeeesesesieeneeeenes oo 6,378,131,187 | 6,226,088,233
12.  Deduct total nonadmitted @MOUNTS .........ccuiiiiiiiiii et ne e s snesanesnnenne [snnesneseeseenieenneennesness U foueiiie
13. Statement value at end of current period (Line 11 minus Line 12) 6,378,131,187 6,226,088,233
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted

Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value

Beginning During During During End of End of End of December 31

NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To NAIC 1 () tevirieieieteteieet ettt ettt ettt b b s e s s e e s s e s s s s st s s s s b e s s ene et s et nesesenenenn s s esens een e 1,519,644,358 |............... 241,592,507 |..cccovrenvee. 278,693,868 |......cccceeenvne 1,858,531 |.......... 1,484,401,528 |....ooovovereeeniceeeend 0 o0 e 1,519,644,358
2. NAIC 2 (@) eoveueeeeueeieteeiete et ete et et st e bt e te st et eseeseseeseseesesess et e s eseneeseneesene et eseeseseeseseesese s ese s ese s esenteteneeseneeneneenenennens [ereenere e re s 449 174,604 |............... 150,697,798 |.............. 160,822,449 |.......cooccenee. 5,881,311 | 444,931,264 |0 0 449,174,604
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 205,348,105 |..cocovoeeenene 66,246,434 |................. 46,620,372 |..ceeene (8,850,363)|.....cccvvenne 216,123,804 ..o 0 0 e 205,348,105
. INAIC 4 () creeeeeieieeieteeet ettt ettt ettt a et e eeebe e e s e e et eseeaese e s e s e eaeseesese et e s e s ese s e s et eseneeseneesenseseneeseneesesansesensenenns [rereenereineiean 177,471,182 | 77,878,645 |...cocvvvnneee. 50,630,731 |.ccriinee 2,894,405 |................ 207,613,501 [ 0 el 0 o 177,471,182
5. INAIC 5 (8) coveveeeieiiiieieieiete ettt ettt ettt et s st s s et e st s b s e s e st e s s st b et s e s et ettt b s et enene et es s senesenens [eeenenen e 21,176,073 |.....coeeeee 4,004,041 | 11,288,840 |................. [CZIR:20) | — 10,844,454 | 0 o0 21,176,073
6. NAIC6 (a) 4,777,659 23,114 3,036,787 74,974 1,838,960 4,777,659
7. Total Bonds 2,377,591,981 540,442,539 551,093,047 (1,187,962) 2,365,753,511 2,377,591,981
PREFERRED STOCK
8. INAIC 1 oottt ettt ettt ettt ettt ettt ettt et ae et ae et ae et ae st et e s et esentesenseaene et eneesesesesenens [eret bt ettt es [0 [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
................................. 0 oo O i 0 i 0 o O e 0 0 L0
T, NAIC 3 oottt ettt ettt et et et ettt et et et et et et et oAt et e et et st et st et s et et et e s et ese et eteas et ent et ese et enseseneeseaen [eeeeere e ettt [0 [0 (1 R [0 0 Jooeerreeemrrereneeeeeen 0 [ 0 e 0
T1. NAIC 4 ottt ettt ettt b ettt et Ae et e Rt A e Rt s e Rt e R eR e es R e s e R et e se s sensesenteseneeseneeseneeseseesenen [eeetebe ettt (L RSN (L RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC 5 oottt ettt et ettt et ettt ettt et ettt et oAt et ae et oAt et oAt et s et et et et et e s et et et etenteaensesesseaeneeseaen [eeetere ettt [0 [0 (1 R [0 0 Jooeereeeemerereneeeeeen 0 e 0 e 0
13. 1,535,852 0 0 0 1,535,852 1,535,852
14. 1,535,852 0 0 0 1,535,852 1,535,852
15. Total Bonds and Preferred Stock 2,379,127,833 540,442,539 551,093,047 (1,187,962) 2,367,289,363 2,379,127,833
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 2,601,956 ; NAIC2 $ .o 31,343,803 : NAIC3 $ covevvvienne 4,273,054 NAIC4 $ oo i NAICS5 $ i NAICE $oie




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 22,844,915 XXX 22,684,241 12,985 22,019
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........c.cocvoveveveveeeeeeiiieieseteeeaee ettt eaes st seseasas s saseseseseseanas [ereesnseseneens 26,998,768 |............... 149,900,095
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiieieeeeeececececi ettt ettt s e as s s s seseseseseasnsseseseseseanas [erenensasasennnas 13,703,094 |................ 196,453,341
3. ACCTUAN OF GISCOUNL ...veeeiaceetcteteeics ettt et e escseeeeee e eaeseseeeea e eseseseeee e s cseseeeeee e eseseeeeeeae e aeseeeeee e e s eseees e s s e snseseses s snsesesesesasnnsnsens [orsssnacaciceresnna 129,760 .o 405,509
4. Unrealized valuation iNCrEASE (QECIEASE) .........c.ccevevivivireretetieiieteteteteteteseseeessessesesesesessss s st esesesesesessss et st asasesesesesssssssssasesesesens [eoesenenessesseseseesneneneenes [V 2,500
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cuiuiiieieeeeeeeeceeeeeetet et eteaea sttt et esese et st s et esesessssasssesesesesessssas s sesesesesesssnsssnssesesans [oenesesssssssseseannens (14,735) |- (357,527)
6. Deduct consideration received 0N ISPOSAIS ................c.cueuiuiuiiieeiiiiitetetetesseee et e tesesesesesses s st st esesesesessssesssssesesesesesssnssssssssesesesesnns |oeesesesenennnens 17,964,618 |................ 317,833,873
7. Deduct amortization OF PrEMIUM .............c.cucuiuiuiiieeeietete et cee e et ete et et e et es et et e b e s et ese s s es et e s etebesesess s st esesesesesessss s ssasasesesesesnns |oeeesesesesesenenseneaes 5,824 | 1,502,596
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieee et ns [eaie e [0 0
9. Deduct current year’s other than temporary impairment FECOGNIZEA ............cccveveviviieuereeieieeeeeeietetetesesee st seseses s sseseseses |oeseeeseeeeeseeseneeenes 1,530 | 68,681
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuriieieeeierereeeeeeeeeeieeseseaeenas [eeeneseneeeneas 22,844.915 | ..o 26,998,768
11.  Deduct total Nonadmitted @MOUNLS ... e e s e s e s e s e e e s eenns [srmmsnsmsene e e aeseneenannae [eeeseeee e e e e eea 0
12.  Statement value at end of current period (Line 10 minus Line 11) 22,844,915 26,998,768
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........cccuiviiirirereriisiiisesesesessssssssesesessssssssssesesessssssssesessssssssesesassssssssssesass  sbessssssssssesanns 1,080,000
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiiuiieieieiiteciesete ettt se st s s et et e st s s ses et s ssssssesese s s sassesesesesssssesesesesssnsnseses tatstietesisnenes 36,424,644
Unrealized Valuation INCrEASE/(AECIEASE) .............cuoveuruereriiiseeesesettsaesese st sassssesese s s ssssesese s sssssses et st ssssses et s s s assesesesss s s sesesess s s s ssesesesssnsnsesesasanns seesitssssietenas (2,794,206)
SSAP NO. 108 AUJUSIMENES .....viuiiiiitetetetititstsisieteteteses st s e et tesese e st sessesebesesese st sese s e s eses a8 ese e ssee s s e s et esese e se s s e s e s e s es e st e s e s s b e s ebese st esss s e sebebesenennsessns febebebesentatntnseterebetnannea 0
Total gain (I0SS) ON tErMINALION FECOGNMIZEM .........oviviueueiiririiitsietetetetese et sttt teseses ittt ssesetetesese e s s e e s e s e b et et ese st se s s e s e s et ese st e eess s et et ebes e e e s eseseseberesannsnasns reesesesebesninneas 8,085,084
Considerations received/(Paid) ON tEIMINALIONS .............cceuriiiiiuiieeeieiiee ettt ettt sttt s s esesese s s s s sese st s s e s esesese s s s ses et e s ssssnsesesessssnsesnsesens fatsteetesssnenes 36,537,648
AAMIOTEIZATION ...ttt o e e b E e £ e e E s E oS s E e e s EeE e EeE e E e R AR h R R E e h R heE LR e e bR E R R R bRttt ns Seebeteeb et 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbbttt n eareareare e 0
Total foreign exchange change in BOOK/AJUSEA CarryiNg VAIUE ............coiiiiiiiiiiiiiiiiiie bbbt bbb bbb b bbbttt n easeaseatessearesreseesaesee e 0
Book/Adjusted Carrying Value at End of Current Period (LINeS 142+3+4+5-8+T+8+9) ........c.ceuiiruiiiiiirieieieieeeieee sttt esesenenes teetnenensenerenes 6,257,874
Deduct NONAAMIIEA @SSELS ..........iiiiiii bbb bbb b s b e s E e s b e s b e s b e e E oS b e e E e e E e e E e e R e e E e SR e e R e b e R R e R e R e R e e e e s AReeEeeEeaeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) .....v.iiuiuiiiiieiiereieiieieseiete ettt ssese bt b b ss et be s s ss s et bbbt snsesebesessssnens ebebeensssseesana 6,257,874
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieiieieeie ettt ettt et et e et e e e e e s e e eseeeaeeea e e ese e st e seenseenneans Sheesstesseessesaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........c.cocuiiiiiiiiiiiieieieeres s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date minus
3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevieeeeeeeeeieteteeeeeeeeeieveiesesessasenes eseesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieieeies covvererereseeneeeens (201,159)
3.14 Section 1, COIUMN 18, PrIOT YEAN .......cvcvevieieeeeeeerereteeeessee e vesesesessnes eseeeesesessesesenes (477,087) ..o 275,928 . 275,928
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccoviiiiiiiiiiies v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieieeeeieeeieteteseeee et eee e sesessanenes eeeeeesessssesesesenenenesesees [0 R 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieeies coveerereresieeeeeens (201,159)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccvcveuevevieeieeieeiereieresiiieenes eseeeesesesseseeees (477,087)
3.25 SSAP NO. 108 @QJUSIMENLS ........cvcvevivieieieiiieeieteteecece ettt essseas eeeseeesesessesesesesee e sesees [V 275,928 ..o 275,928
T8 o) o) =TI (T Lo o g UL IR L= 0 TSP 0
Cumulative variation margin on terminated contracts during the YEar ............cc.c.eveveveueuiieieeeeeieietevcaes e (826,008)
Less:
4.21 Amount used to adjust basis of hedged item
4.22 AMOUNE FECOGNIZEM .....ccueiiiiiiieeiieeiee et
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovivietctiriecieeeeeieee vt veseseses seteteseseneaesesssseseseseneneas 0 e (826,008)
10 o) o) =TI (I Lo o o g UL IR L= 0 ST TPTPTROTROT 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOF VAT ........coiuiiiiiii ittt ettt ettt ettt ae e sh e e b e e be e bt e bt e a et eae e eae e sR e e ehe e eb e e bt e a b e em bt embeembeeaeeaheeas Seseeeaaesseesasesanesanesanaines 0

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)
[DI=To [0 o) e= 1M To o E=To (g a 11 C=To IR= 0 a0 L OO 0

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....couiiiiiiiiiiiie ettt b e bbbttt e et e sae e s he e she e eb e ekt e bt e m bt embeembeeaeeaheeas Seseeeaaeeseesasesanesanesaeanes 0
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

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, SECHON 1, COIUMN 14 ......iuiiiiiiiieeieiee ettt ettt eeee st es et ses et ees e e s e ees e ees s s st ees e ees e s ees e eas s ns b as e ees s ens e s et e b ens et ensebenns fessebesntesantaes 6,257,875
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooiiiiiiiiiiiiiiiiiiiicies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e e s ss st eses et essas s s sssesesesessssnensnsneneneeins e 6,257,875
Part D, SECHON 1, COIUMN B ........iuiiiiiiiieieieie ettt s e 2 e s s e s s s s s s s s e s e s s e s e s e esessnsensesesne fessebesntasantes 6,257,875
Part D, SECHON 1, COIUMN 7 .....iiuiiieeieieieieieeeeeee et eeeee e e eseseeeee e e eseseeesee e e seseeeeee e e aeseeeeee e e sesesee e e a2 eseseeeees s nseaesesesasnansnaess  febibsssassssesssssasasireenanas 0
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ittt sttt ettt e e e sbeesbeesbe e e snesnes s 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 .......iuiieiiieeieieeieieeteeeeteeee st ees et eesetses s ees s ees s ees e ses e s ses b ees e ees e s ees s ees s ns e s ens s ens s ens e s et e s ensesensebense fessebsantesantes 6,257,875
Part B, SECHON 1, COIUMN 13 .. ..oiiiiiuitiiritettetetriree s eeetets e e eseeeeetseseaeseeeeeeseseeseeeee s e o2 eseeeeeeee e eseEeeeeee e e s eE e e e e s ee e seEeeesesaensnbeteas  febbassasessesssasassereatanas 0
TOtal (LINE 7 PIUS LINE 8) ...ttt s e s st s et et e s easas s sasesesesesssssnansnssssenesnnenensnees e 6,257,875
Part D, SECHON 1, COIUMN O ......uiiiiiiiie ettt s e 22 s s e s s s e s s et e s sesesaesenne bessebesstesntes 6,257,875
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiieieieeeeeee e eteeeeee e eseseeeeees e eseseseseeaeseseseeeeee s eseseseeee e e seaesesee e e seseseeesssnssaesesesasmansnsess  febibassssessesssasassereananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt et sttt sieesiee e e sbeenee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt ee b ee bbbttt bbb ens | Fedinsesins e s st et ens et nns e 0
Part B, SECHON 1, COIMN 20 ......cuuieuieieiiiiireesitseiee e eesee st se e e s sses bbb bbbttt bbbttt eniee | sosesensinaines 215,564,645
Part D, SECHON 1, COIUMMN T2 ...ttt sosesinsinsines 215,564,645
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et enesnennenens s 0
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ocvoveveveveueeeeeeiiieeeseteteee ettt eseseas s sessseseseseanas [ereseeneeseneeas 95,110,632 |.covcnveeee 379,246,866
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........ccoouiuiiieieeeecececeeeeiee ettt es s ess s st es et esessas s s sesesesesessssannsanas [eeeseneenes 3,472,599,923 |.......... 12,306,472,100
3. ACCTUAN OF GISCOUNL ...ttt eacaee et et caes e e eee e eseseseseeeesesesesesee a2 esesesesee a2 e aesnsesee e s e eseeeseeee e ansesesesesassnansesesessnnnsnsesesannnns [osteessnciciceseininas 58,543 | 811,400
4. Unrealized valuation iNCrE@SE (JECTEASE) .........cecvvviviveueretiaieieeseteteteseseaes e et e et sesesesesesesesesesesesessssesasssasesesesessassssssssssesesnans [eresenessssesenssenenens (2,604) e 23,058
5. Total gain (I0SS) ON QISPOSAIS ........c.ceuiieeiereieeeeeeeeieeee et eeeesaee et se e se st et esesesessas s s sesesesesesssssssssesesesesesssssssseseseseseseanas |oeseesessseseneneenaes 25,559 | 23,713
6. Deduct consideration received 0N QISPOSAS ................c.cueveuiuiiiieeeiieiseteteseeee e et ettt eseseees et esesesesessssssesssssesesesesesssesssasaseseseans |oeseesesees 2,735,774,731 |.......... 12,591,372,220
7. Deduct amortization OF PrEMIUM .............c.ciueuiuiieieeeeeeetetetet e e ettt s s es s et et et et et essse s sssses et et et esess s et ssssesesesesessasssssasesesesesnns [oeseseneseseseseneneeaeanesanas [V 92,922
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiiiiee et ns [eaie i [0 0
9. Deduct current year’s other than temporary impairment FECOGNIZEA ............ccc.cviviviueueririeeeeeeieietesesese e s eseseesesesesesessseseseseses |oeeeeseseseeeeereneseeeeeas 889 [ 1,363
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiierererereeeeeeeieeeeeeeesenens [eeeeeeeeieeens 832,016,433 |.coooceeene 95,110,632
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iteieeeueieieiei ettt eses et e e eseseseeeesesesesesesesesesesesesesssesesesesasssesesesesesssssesesesasasnnanns [oesciesssssssnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 832,016,433 95,110,632
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
TOWER SERVICE CENTER .|DETROIT ... ... 12/31/1998 .. .. | VARIOUS .. .. 58,414,466 |.. .. 58,414,466 |.. .. 28,169
LYON MEADOWS NEW HUDSON 12/13/1988 VARIOUS JETT PP 5,328,988 |..eeuuuiiiiiiiiiaaieeiiinaareees Jerennaaneeennnnaeas 5,328,988 ,019,760
0199999. Acquired by Purchase 63,743,454 0 63,743,454 1,047,929

0399999 Totals

63,743,454 0 63,743,454 1,047,929

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

...12/31/1998 .. [ VARIOUS ....

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |[Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9- 10) Value Disposal Year Disposal Disposal Disposal brances Incurred
TOWER SERVICE CENTER . DETROIT . ..

feeeees 8,153,997 |vvieiieiiiins o 8,153,997

...... 8,153,997

JEFFERSON FACILITY DETROIT . ... 12/31/1990 .. [VARIOUS .... .
0199999. Property D|sposed 8,182,166 0 8,182,166 0 0 0 0

0399999 Totals 8,182,166 8,182,166 0 0 0 0 0 0 8,182, 166 0 0 0 0 0

o




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

EO2
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MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... NGP Natural Resources XII LP . [Summit ... ..[NGP Natural Resources XII LP .... .|-...01/24/2019 ... .... 535,504 .0 .. .. 5,180,909 |... ...0.470
000000-00-0 . .[Energy Capital Partners IV LP . lving .... .|Energy Capital Partners IV LP ... ...08/17/2018 ... . 2,083,873 .0 ). 7,672,584 |... ...4.110
0199999. O|I and Gas Production - Unaffllated 2,619,467 0 12,853,493
000000-00-0 . |V|STA CREDIT PARTNERS FUND I 11 LP . |San Francisco ... .| VISTA CREDIT PARTNERS ..08/26/2020 ... .. 1,348,694 .0 . 5,604,350 |...
1799999. Jomt Venture Interests - Fixed Income NAIC DeS|gnat|on Not Assigned by the SVO - Unaffili 1,348,694 0 5,604,350
000000-00-0 . ..| TownHal | Ventures GP II1, LLC . New York TownHal | Ventures GP |1, LLC ... ..04/21/2022 . .110,734 |.. .0 19,341,494
BCTECP-CF-7 .|ECP Calpine Continuation Fund, LP Summi t ECP Calpine Continuation Fund, LP . ..04/20/2022 . ..31,440 |.. .0 ..0
BCTECR-F1-1 .| ECP Calpine Rol lover Fund, LP . Summi t ECP Calpine Rollover Fund, LP . ..06/13/2022 ... 7,116 |.. .0 | .0
1999999. Jomt Venture Interests - Common Stock - Unaffiliated 149,290 0 9,341,494
000000-00-0 ......... Brookfield Strategic Real Estate Partners I11 .....coovvuniiinnnennnnns TOronto vvvvevevnniiiiieiieeeieeee e [ US.oveenns Brookfield Strategic Real Estate Partner ..........ccoovvevs ovvevvinns vrvvnnns 10471272019 Lo B0 e TT1,165 [oeeeeieiiieicceeeeis [V 5,050,781
000000-00-0 ......... WCP NEWCOLDFUND ......eeeeeeneneeeeennniseeeeenniaeeseennnneseeennnannaaeees Stamford ....ooeeiiiiii s ‘ ....... [} L PPN ‘ ................... |....01/03/2021 1,360,000 [-eevvreeiiiinnninaeeeeennas [ 6,500,000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,131,165 0 11,550,781
000000-00-0 Health Catalyst Capital I, LP ... New York ... .|Health Catalyst Capital II, LP .. ....06/25/2019 ... .... 235,606 .0 ..
000000-00-0 . ..|RLJ Equity Partners Fund Il LP Bethesda RLJ Equity Partners Fund Il LP ..01/08/2019 . . 142,043 |.. .0
000000-00-0 . ..|BCBS Venture Partners IV LP . Chicago .. BCBS Venture Partners IV LP ..09/09/2019 . .508,220 |.. .0
000000-00-0 . ..|BCBS Venture Partners |1 LP . Chicago .. BCBS Venture Partners |l LP ..08/31/2011 . 52,119 .0 |
000000-00-0 . ..| Arboretum Ventures V LP ... Ann Arbor Arboretum Ventures V LP ..... ..05/31/2019 . ..53,775 |.. .0
000000-00-0 . ..|Vista Equity Partners VII ... . [Chicago .. Vista Equity Partners VII .. ..06/26/2019 . .2 706,304 |.. .0
000000-00-0 . ..|BCBS Venture Partners |11 LP .. . |Chicago .. BCBS Venture Partners |11 LP .. ..12/17/2015 . .256,666 |.. .0 7.410
000000-00-0 . .|Health Enterprise Partners |II LP . New York .|Health Enterprise Partners |11 LP . ...06/19/2018 ... .... 376,955 .0 .. 8.370
2599999. Jomt Venture Interests - Other - Unaffiliated 0 4,331,688 0 21,085, 165 XXX
. |Emergent Holdings INC (Loan) Detroit .. Emergent Holdings INC (Loan) ..11/19/2019 . ..115,139,324 |.. 100.000
Innovate RX .......... Wilmington . Innovate RX ............ ..07/31/2022 . ..21,464 |.. 100.000
.|Triarq Health, LLC . . |Royal Oak .|Triarq Health, LLC ... ...09/03/2021 ... e | ..2,539,314 . .. 100.000
3099999 Collateral Loans - Affiliated 0 117,700, 102 0 0 XXX
6099999. Total - Unaffiliated 0 10,580,304 0 60,435,283 XXX
6199999. Total - Affiliated 0 117,700, 102 0 0 XXX
6299999 - Totals 0 128,280,406 0 60,435,283 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 | 6 ‘ 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
000000-00-0 ..... Energy Capital Partners IV LP ... IViNg covveiiiiiiii [ TXeweennns Energy Capital Partners IV LP ............ |.... 08/17/2018 ...|.... 02/13/2023 ...J....... 497,028 |..oooeennnnn [\ PP [V AP [V P [\ P [\ P 0]..... 497,023 |....... 497,028 | [\ AP [\ P [\ AP 0
0199999. Oil and Gas Production - Unaffiliated 1,512,423 0 0 0 0 0 0 1,612,423 2,037,399 0 524,976 524,976 0
Davidson Kempner Special Opportunities Fund Davidson Kempner Special Opportunities F
000000-00-0 ..... IH1LP .. New York . N ..09/25/2015 . .02/27/2023 .. . 167,323 . 157,323 ... 157,323
000000-00-0 ..... Harbert Credit Soluctions Fun «........ |Birmingham . ... Ml.........[Harbert Credit Soluctions Fun ...02/16/2017 ...|....03/24/2023 ...|. ,759,692 |... 0 0. . 1,759,692 |.... 1,762,209 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 1,917,015 0 0 0 0 0 0 1,917,015 1,919,531
‘ Mesirow Financial Capital Partners X LP | ‘
000000-00-0 ..... Mesirow Financial Capital Partners X LP ..... Chicago ...oovvivvvvviniiiiiinnnns Jovvennnns L [ 12/31/2010 ...J.... 03/28/2023 ...|........ 20,788 [.....cevunnnnns [ [V OO, 0 e, [V OO, 0 e, 0., 20,788 |........ 41,576 [ovvninnnnnnnns 0., 20,788 |........ 20,788
1999999. Joint Venture Interests - Common Stock - Unaffiliated 20,788 0 0 0 0 0 0 20,788 41,576 0 20,788 20,788
000000-00-0 ..... [Alidade Capital Fund IV LP ..oovvecerveerereene. [Bloonfield Hills ..ooeorrrerereens | M......... [Alidade Capital Fund IV LP ...ccooenennes ....08/30/2017 ...]....02/27/2023 ...]....... 736,625 |...vvvvnnnnnns [ OO, [V OO, O 0 0 i, 0]....... 736,625 |....... 736,625 |..ovvvverennnnn0 |eeeiinenns 0 e, 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 736,625 0 0 0 0 736,625 736,625 0 0
000000-00-0 ..... Health Catalyst Capital II, LP .. New York . ....|Health Catalyst Capital II, LP ... ...06/25/2019 ...|....03/30/2023 ...|. 0 (V] FOUUURRUUUUUUN | EUTTTTOL () N | I AOROORRN | I IO 142,447 |0 142,447 ... 142,447
000000-00-0 ..... Dyal Capital Partners IV . Dallas ... .|Dyal Capital Partners IV .. .03/21/2023 .. 0 0 4,060,353 .. 2,132,248 |.... 2,132,248
000000-00-0 ..... PINMCO Bravo Il Fund LP .... Newport Beach . .| PINMCO Bravo Il Fund LP ..... .01/09/2023 .. .0 0 ... 324,131 .. 324,131 | 324,131
000000-00-0 ..... Renaissance Venture Capital Fund | LP Detroit .. MI.. .|Renaissance Venture Capital Fund | LP .. .03/17/2023 .. .0 0 ... 119,387 ..119,387 |.
000000-00-0 ..... Vista Equity Partners VII ...... Chicago .. IL.. .|Vista Equity Partners VII .... . .02/28/2023 .. 0 0 2,627,125
000000-00-0 ..... BCBS Venture Partners |11 LP .. Chicago .. IL.. .|BCBS Venture Partners |11 LP ceee | 1271772015 . .03/31/2023 .. 0 0 1,843,910 1,843,910
000000-00-0 ..... Renaissance Venture Capital Fund Il LP . Detroit MI.. .|Renaissance Venture Capital Fund I1 LP |....05/15/2012 . .02/24/2023 .. ) . ...0 163,149 ... 163,149
000000-00-0 ..... Detroit Investment Fund LP .. Detroit MI.. .|Detroit Investment Fund LP ... ... 12/31/19% . .03/01/2023 .. .(258,916)|.. . 4,820,391 )| . 108,457
Renaissance Venture Capital Fun
000000-00-0 ..... Renaissance Venture Capital Fund |11 LP ..... Detroit ..oeeeeeeeeenenennninnninnnn Jooeeenns Ml [ [ .04/03/2017 ...|....08/17/2023 ...|.............. [\ P [\ PP [V AP [V P [\ P [\ P [\ AP 0 ... 67,299 |....ooeeeenns 0]...... 67,299 |........ 67,299 |....oooeeennns 0
2599999. Joint Venture Interests - Other - Unaffiliated 9,526,079 (258,916) 0 4,820,391 0] (5,079,307) 0 4,446,772 9,347,801 0 4,901,028 4,901,028 0
................... |Emergent Holdings INC (Loan) ................... |Detroit coveeeeieeeeeeeeeeeeseess foeeeeenns Ml | Emergent Holdings INC (Loan) ............. |....11/19/2019 ...]....03/31/2023 ...]..418,976,902 |..........cceees fooveiiiiiiiiinss fovevnvnnnnnnnnnn Joeveeeeeeeeenes foveeeeeen O L foiiiiiiinnnnn. |.158,863,792 | Lo o0 0
3099999. Collateral Loans - Affiliated 418,976,902 0 0 0 0 0 0 0] 158,863,792 0 0 0 0
6099999. Total - Unaffiliated 13,712,930 (258,916) 0 4,820,391 0] (5,079,307) 0 8,633,624 14,082,932 0 5,449,309 5,449,309 0
6199999. Total - Affiliated 418,976,902 0 0 0 0 0 0 0] 158,863,792 0 0 0 0
6299999 - Totals 432,689,832 (258,916) 0 4,820,391 0] (5,079,307) 0 8,633,624 | 172,946,724 0 5,449,309 5,449,309 0
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TJ-7 ......... TREASURY BOND ... 02/07/2023 ..... VARIOUS ... 4,605,527 |eeveneeieeinnniaens 5,272,000 |... ... 71,626 |1.A ..
912810-TL-2 . ..| TREASURY BOND . 03/28/2023 VARIOUS . 10,599,818 |. .10,361,000 |. 118,892
912810-TM-0 . .| W1 TREASURY BOND 02/15/2023 VARIOUS 1,525,000 |.
912810-T0-1 ......... L3 =7 PPN [SSUUUUURRRUUTIN RPN 03/01/2023 ..... B R ROPPPRD 307t T A FO . 2,375,000 |...
91282C-FV-8 ......... TREASURY NOTE ... eeeeeee e e eeee e e e e e e e e e e e e e e e e e e ennne e s e e e nnn e e e e eennnneeeennnnnnns | seeevnnninnnns Jonnnd 02/09/2023 ..... VARIOUS ... .... 15,166,588 |. .... 14,457,000 |...
912820-FY-2 ......... TREASURY NOTE ....ieiieiiiie it seeni e s er s s ensnna s s ssnnnnnes | aeeeennnnnneees [ouand 01/19/2023 ..... B2 RO RN 9,656,896 |.....uuviiiiiinnnnnnnns 9,450,000 |...
91282C-GC-9 ......... TREASURY NOTE ... eeeeeee e e e ceet e e e e e e e e e e e e e e e e e e ee e e e e e nnna e e e e eennnneeeennnnnnns | seevvnnniinnnes [onnnd 01/27/2023 ..... VARIOUS ... 6,603,504 |. 6,555,000 |...
912820-GE-5 ......... TREASURY NOTE ....ieeiiri e it srens e s snsnan e s ensnnn s s ssnnnnnes | aeeevennnnneees [ouand 01/17/2023 ..... B2 RO RN 2,891,366 |...ovvuniiiiiininnnnns 2,890,000 |...
91282C-GG-0 ......... TREASURY NOTE ... eeeeeee e e e ceet e e e e e e e e e e e e e e e e e e e en e e e e e nnn e e e eeennnneeeennnnnnns | seevvnnninnnes Jonnnd 02/22/2023 ..... VARTOUS et e et e e e e e e e e e e e e e e e ense e e e e e nnnn e e e e ennnnnneeeennnnnneeeeennnn [oeeernnnnneeeernnnnaneeeennnnnnenee [reernnnnnneeeennnnenees 1,308,542 | 1,320,000 |...
912820-GH-8 ......... TREASURY NOTE ....iciiiiie i s e sensna e s ensnna s s ssnnnnnes | aeeeennnnnneees [ouand 03/16/2023 ..... B R RO RORPPPRY (- c 28 -+ < N EE . 8,070,000 |...
91282C-GL-9 ......... TREASURY NOTE ... eeeeeee e e ceee e e e e e e e e e e e e ee e e e e e en e e e e e nnnn e e e e eennnneeeennnnnnns | oeeevnnniinnnes Jonnnd 02/22/2023 ..... VARTOUS e e et et e e e e e e e e e e e e e e e e s e e e e mnnn e e e e ennnnneeeennnnnneeeeennnn [oeeernnnnneeeermnnnanneeennnnnnenee [reernnnnneeeennnnnnneee 1,084,278 | 1,600,000 |...
912820-GM-7 . .| TREASURY NOTE . VARIOUS . 32,205,099 |. . 32,726,000 |.

91282C-GP-0 .
91282C-G0-8 .
91282C-GR-6

..| TREASURY NOTE .
.| TREASURY NOTE .

W1 TREASURY NOTE ...

03/17/2023

VARIOUS
VARIOUS
VARIOUS ...

14,726,218 |
2,292,939 |.
.. 1,716,422 |.

. 14,677,000 |.

0109999999. Subtotal - Bonds - U.S. Governments

115,103,964

91087B-AU-4 ......... TVEXICO (UNITED MEXICAN STATES) (B0 +vveveereessessersessessessasnassessessessesnensensenseseannanneseans | ... 01/03/2023 ..... | T R RO 499,015

0309999999. Subtotal - Bonds - All Other Governments 500,000
3132DN-VY-6 ......... FHLMC 30YR UMBS SUPER ......eeeeeeeieeeeeee e e e eeene e e e e een e e e e e e e e eenn e e e eennnneeeeennnns | seevvnnnninenes Jonnns 12/29/2022 ..... TD SECURITIES .eeeeeeee e e e e et e e e e e e e e e e e e e e e e e s e e e e e e e e e e ennnneeeeennnnneeeennnnnns [oeeernnnnnereernnnnnnneernnnnnneees Joeemnnnnnneeemnnnnneeeenns (15,282) oeeiiiiiiiiiiieee (15,405)
31320P-JD-1 ......... [FHLMC 30YR UMBS SUPER ......ccevuuniiiiiiiiiiiiiiiiiin e s e e s e ennnin s snnnnnnees | eennnnneeeeenns [oonees 12/28/2022 ..... MORGAN STANLEY .. (27,139)]...
3133BK-M5-5 . [ FHLMC BOYR UMBS ... e et e e e e e e e e e e e e e mne e e e e ee e e e eennnnneeeennnnnns | seevenniiinnens Jonnns 12/27/2022 ..... MORGAN STANLEY ..(20,627)]...
3133BN-LS-0 ......... L O PR [SSUUUUURSTUUUI RN 12/29/2022 ..... BANK OF AMERICA ....

3133BP-1B-0 ......... FHLMC BOYR UMBS ....eeeeee e e et e e et e e e e e e e e e e e e e e e e e nnne e e e e ennnnneeeennnnnns | seeevnnniinnnns Joennnd 01/26/2023 ..... WELLS FARGO

3140MM-BQ-0 ......... LR PRI [SUUUUURSRUUUIN RN 1272172022 ..... TRUIST BANK ...

3140MX-7G-3 ......... FNVMA 30YR UMBS ... ...02/28/2023 ..... NOMURA . .

3140N2-50-0 ......... FNVMA 30YR UMBS ... ...03/03/2023 ..... SANTANDER 2,877,007 |. 2,937,361 |...
3140NA-2N-2 . .. | FNMA 30YR UMBS 02/15/2023 MORGAN STANLEY 6,538,356 |. 6,493,712 |.
314000-0M-0 . ..|FNMA 30YR UMBS ... 03/17/2023 NOMURA ... . 10,794,385 |. . 11,083,577 |.
3140XJ-GJ-6 . .| FNMA 30YR UMBS SUPER . 02/10/2023 MORGAN STANLEY 4,465,352 |. 4,565,216 |.
3140XK-CC-2 ......... FNMA 30YR UMBS SUPER ......ciiiiiiiniiiiiiiiiie e e snnni s ennnn s s snnnnnnes | aeeeennninnenes foaand 03/27/2023 ..... SANTANDER 05,756,859 |ouvviiiiiiiiiis 5,977,271 |...
64971X-5M-6 ......... NEW YORK N Y CITY TRANSITIONAL -.eereeneeeeemeneeeeeeenneeeeemnnneeeeeennneeeeeennnneeeeennnnnees | oevvvnnnninnnns Jonnnd 03/20/2023 ..... VARIOUS 230,000 |...
64971X-50-7 ......... NEW YORK N Y CITY TRANSITIONAL ..evvvvrrnniiiiiiiiieieiiiiiis e ciniis e esernni s ernnnissesnnnnnnnees | aeeeeennnnneens fonnnd 03/20/2023 ..... EXCHANGE OFFER ..

88258\1-AA-3 ......... TEXAS NAT GAS SECURITIZATION F ..oernieieieenieseeennniseseeennnneeesennnnnseeeennnnsssennnnnnnsaeeee | seeesenssnnenes |oennnd 03/10/2023 ..... JEFFERIES & CO

0909999999. Subtotal - Bonds - U.S. Special Revenues 41,620,519
001846-AA-2 ......... ANGI GROUP LLC ..eeeeeeieeeeeeeee e e e e e e e e eeee e e e e eenee e e e e e ennna e e e e ennnnaeeeeennnnnnneeennnnnns | seeernnniinnnns Jonnad 03/02/2023 ..... GOLDMAN SACHS ... ..250,000 |...
00206R-CP-5 ......... L LU [SSUUUUURSRUUUIN RN 03/30/2023 ..... JP MORGAN

00213\-AW-4 ......... APX GROUP INC .. eeeeee e e et e e e e s e e e e e e e e e m e e e e e ennn e e e eennnnneeeennnnnnnneennnnns | seeernnniinnnns Jonnad 03/03/2023 ..... CITIGROUP

00751Y-AF-3 ......... ADVANCE AUTO PARTS INC ..evvnniiiiiiiiiiiiiiiin e cini e eensi s e srnsnis s s snnnns e s sennnessssnnnns | aeeeeennnnnenes founsd 03/24/2023 ..... WELLS FARGO ...

00751Y-AH-9 ......... ADVANCE AUTO PARTS INC ..eeeeeieeneeeeemnne e e e eeenee e e eeeenie e e e eennnne e e eeemnnneeeeennnnnneeeennnnn | sevevnnninnnns Joennnd 03/06/2023 ..... JP MORGAN ...

00751Y-AJ-5 ......... ADVANCE AUTO PARTS INC ..evvniiiiiiiiiiiiiiiiin e cinii e ernsi e s snsnis e e sennnes e ssennnessssnnnns | aeeeeennnnnenes founnd 03/06/2023 ..... JP MORGAN ..

00790R-AB-0 ......... ADVANCED DRAINAGE SYSTEMS INC . 03/03/2023 ..... CITIGROP ... 380,796 |.

013090-AA-6 . ..| ALBERTSONS COMPANIES INC ....... 03/02/2023 VARIOUS ... ..418,667 |.

01741R-AH-5 . ..| ALLEGHENY TECHNOLOGIES INCORPORATE 03/02/2023 GOLDMAN SACHS . .. 472,403 |.

01748X-AD-4 . .| ALLEGIANT TRAVEL CO ........ 03/02/2023 GOLDMAN SACHS .

02128L-AA-4 ......... ALTA EQUIPMENT GROUP INC ....eeeeeeeieeeeeeee e e e e emeee e e e e eene e e eeennne e s e eennnneeeeennnnneeeenns | seevvnnnninnnns Jonnad 03/02/2023 ..... GOLDMAN SACHS ...

023771-T3-2 ......... AMERICAN ATRLINES INC ...iiiuuuuniiiiiuuiniiiiiuuiniisiiuuiieeeiessnnssessessnnnsssssesnnnsseeressnnnsees | seesessnnnanees 03/22/2023 VARIOUS
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02406P-BA-7 ......... AMERICAN AXLE & MANUFACTURING INC .... U P 03/02/2023 ..... VARIOUS U N ..435,000 |...
02406P-BB-5 . ..| AMERICAN AXLE & MANUFACTURING INC . 03/02/2023 GOLDMAN SACHS . N N .. 210, N 330,000 |.
02666T-AD-9 . .| AMERICAN HOMES 4 RENT ..... 01/20/2023 JEFFERIES & CO N N ..102, N .. 150,000 |.
02666T-AE-7 ......... AMERICAN HOMES 4 RENT LP ...uuiiiiiiiiiiiiiiiiis i ecciriseescrnnis e ernnn s snnnnns s sssnnnnnsenenns | aeeeeennnnnenes founnd 03/20/2023 ..... TRUIST BANK
03076C-AM-8 ......... AMERIPRISE FINANCIAL INC ...eeeeeeeeeeeeee e e e eeene e e e een e e e e e e e e eenn e e e eennnnneeeennnns | eeeevnnnninnnes Jonnid 03/06/2023 ..... GOLDMAN SACHS .
031162-CR-9 ......... L RN [SUUUURRRRR RN 03/01/2023 .....
031162-DC-1 ......... AMGEN INC <. e e e e e e e e e e e e e e e e e e e ernnn e e e eernnn e e eernnnneneennnnns | seeerrniinnees oo 02/15/2023 .....
031162-DV-9 ......... L R [SUUUUURRRU RN 02/15/2023 ..... BANK OF AMERICA .
031162-DN-7 ......... AMGEN INC <.t e e e e e e e e e e e e e e e e rnnn e e e eennnn e e eennnnnnnneennnnns | seeereniinnees Jeennnd 02/15/2023 ..... BANK OF AMERICA ....
031162-DP-2 ......... L R [SUUUURRRRR RN 02/15/2023 ..... BANK OF AMERICA ....
031162-DR-8 ......... AMGEN INC <. e e e e e e e e e e e e e e e e e e e ernnn e e e eernnn e e eernnnneneennnnns | seeerrniinnees oo 02/15/2023 ..... CITIGROUP ...
031162-DS-6 . ..| AMGEN INC . CITIGROUP
031162-DT-4 . ..| AMGEN INC . CITIGROUP
031162-DU-1 . ..| AMGEN INC . CITIGROUP
03674X-AS-5 ......... ANTERO RESOURCES CORP .....eeeeeeeeeeeemnnieeeeeennseeeeennnneeeeemnnaneeeeeennnneseennnnnneeeennnnnnes | sevevnnninnnns Jonnnd 03/02/2023 .....
03740L-AG=7 ...evune e [AON CORP L.eiiiiiiiie ettt s e r s s e s raa s e e ranan e s s rnaan e sennnn | sennnnneeeeennn [oanend 02/23/2023 .....
037411-BA-2 ......... APACHE CORP ... eeeeeeee e e e eeet e e e e een e e e e emene e e e eennnn e e e e eennnaeeeeennnnseeeennnnnneeeennnnnns | seeernnniinnnns Jonnad 03/02/2023 .....
039653-AA-8 ......... L0 SRR [SSUUUURRRRRUUU RN 03/02/2023 ..... GOLDMAN SACHS ...
043436-AX-2 ......... ASBURY AUTOMOTIVE GROUP INC . PP SO 03/02/2023 ..... GOLDMAN SACHS ...
045054-AF-0 ......... ASHTEAD CAPITAL INC PR RN 01/17/2023 ..... WELLS FARGO ...
045054-AQ-6 ......... ASHTEAD CAPITAL INC -.eeeeeeee et eeeete e e e eeee e e e e eene e e e e eenne e e e e emnnn e e e eennnneeeeennnnnnnneenns | seeevnnniinnnns Jonnnd 01/24/2023 ..... JP MORGAN
04636N-AG-8 ASTRAZENECA FINANCE LLC ...eivvviiniiiiiiiiie e sensni s sesni s nnnnnnnes | aeeeeennninenes fouand 02/28/2023 ..... BANK OF AMERICA ....
04636N-AH-6 . ..| ASTRAZENECA FINANCE LLC BANK OF AMERICA .
05352T-AA-7 . ..| AVANTOR FUNDING INC GOLDMAN SACHS .
053807-AW-3 . .| AVNET INC ...... JP MORGAN
05508R-AE-6 . ..|B&G FOODS INC . VARIOUS ...
06051G-HV-4 . .| BANK OF AMERICA CORP . JP MORGAN

06051G-JF-7 ......... BANK OF AVERICA CORP ...

...... 03/15/2023 ..... [ GOLDMAN SACHS ....
06051G-KY-4 ......... BANK OF AMERICA CORP ...ttt eeins | eeeeeniiienees [eeeed 03/03/2023 .....
06051G-LE-7 ......... BANK' OF AMERICA CORP ...eeeeiiiiiieeieiiiiit ettt snnnnee e ssnns | ceeeesinneeees [oeed 01/17/2023 ... BANK OF AMERICA .
06406R-BH-9 ......... BANK OF NEW YORK MELLON CORP/THE .......ceeiieiiieieiiiiiie et | eeeeeiiiienees [eeeed 03/24/2023 ..... CITIGROUP
085770-AB-1 ......... BERRY PLASTICS ESCRON CORP .......vviiieeiiiiiiiee ettt ssiinnne e | ceeeeniieeenes [onnd 03/02/2023 ..... GOLDMAN SACHS ...
093645-AJ-8 BLOCK COMMUNICATIONS INC. ..eveeeieeeiiiiei e eies | eeeeesiiieeees [eeeed 03/02/2023 ..... GOLDMAN SACHS ...
09624H-AA-7 . .. | BLUELINX HOLDINGS INC ..... 03/02/2023 GOLDMAN SACHS .
103730-BU-3 . ..|BP CAPITAL MARKETS AMERICA INC .. JP MORGAN ...
105340-AN-3 . .. | BRANDYWINE OPERATING PARTNERSHIP L BANK OF AMERICA .
11040G-AA-1 . ..| BRISTOW GROUP INC ..... VARIOUS ...
11135F-BR-1 . .| BROADCOM INC ........ JP MORGAN ...

115637-AU-4 ......... BROWN-FORMAN CORPORATION ..

BANK OF AMERICA ....
12008R-AN-7 ......... BUILDERS FIRSTSOURCE INC ....vveieeiiiiiiieeeiiiiiiiee ettt ssineee e sinnes | ceeeeniinnenes [onnd 03/02/2023 ..... GOLDMAN SACHS ...
12008R-AP-2 ......... BUILDERS FIRSTSOURCE INC ....eeeeeeeiiiiiiieeeeiiie et eeiies | eeeeeniiinnees [eeeed 03/02/2023 ..... GOLDMAN SACHS ...
12008R-AR-8 ......... BUILDERS FIRSTSOURCE INC ...vvveeeeiiiiiiieeeiiiiiiie ettt ee e ssinnes | ceeeeniineenes [onnd 03/02/2023 ..... GOLDMAN SACHS ...
12189T-AN-4 ......... BURLINGTON NORTHERN SANTA FE LLC ....eevviiieeiiiiiiie e eeens [ eeeeeniiiennes [eend 01/25/2023 ..... GOLDMAN SACHS ...
1248EP-CN-1 ... CCO HOLDINGS LLC 03/02/2023 ..... VARIOUS
12543D-BD-1 ......... CHS/COMMUNITY HEALTH SYSTEMS INC ...03/02/2023 ..... GOLDMAN SACHS .

125430-BH-2 ......... CHS/COMMUNITY HEALTH SYSTEMS INC 03/02/2023 ..... GOLDMAN SACHS
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125523-CR-9 ......... |CIGNA GROWP .... 02/28/2023 ..... BANK OF AMERICA .... 999,980 |-eevrrnnrieeniniaens 1,000,000 |...
126523-C8-7 . ..|CIGNA GROUP .... 02/28/2023 BANK OF AMERICA . 1,248,825 |.
126117-AV-2 . ..| CNA FINANCIAL CORP . 02/22/2023 SOCIETE GENERALE 1,033,066 |.
126149-AD-5 ......... LS 00 T 1R [SSUUUUURRRUUUIN RN 03/29/2023 ..... BANK OF AMERICA .... 2,175,895 |.
126307-AY-3 ......... CSC HOLDINGS LLC eveeeeeeeeee e e e eeeee e e e e e e e e e e e s e e e e e eennne e e e e emnna e e e eennnnnneeees | sevevnnnninnnes Joennnd 03/02/2023 ..... GOLDMAN SACHS ... ..503,178 |.
126307-BF-3 ......... Lo O 0 U [SUUUUURRSRUUUIN RPN 03/02/2023 ..... GOLDMAN SACHS ... ... 48,207 |.
126408-HB-2 ......... OSX CORP .o e et et e e e ee e e e e e e e e e e e e e e e e e ennn e e e eennnn e e eernnnneeeeennnnnneeeennnnnnnnees | seeerrniinnnes oo 01/24/2023 ..... BANK OF AMERICA . 978,390 |.
12653C-AK-4 ......... CNX RESOURCES CORP .....eevvrienieeiiiiiis e e e cenii e s seeni s e s snni e s s snnnnn s s s sennnneesssnnnnnsesnes | aeeeeennnneees Jouand 03/02/2023 ..... GOLDMAN SACHS ... 218,627 |.
126650-DS-6 ......... CVS HEALTH CORP .....eeeeeeee e e e eeen e e e eeene e e e e e e e e e e e enn e e e e eennnn e e e eennnnneeeeennnnnneeeenns | seeevnnninnnns Jonnnd 02/13/2023 ..... BANK OF AMERICA .... 996,600 |.
126650-DU-1 ......... L0 1 R [SSUUUUURRUUUI RPN 02/13/2023 ..... BARCLAY'S CAPITAL . 998,230 |.
12769G-AB-6 ......... CAESARS ENTERTAINVENT INC ....eeeeenieeeeeeene e e e eeen e e e e een e e e e ennn e e e eennne e e e eennnnneeeennn | sevevnnnninnnns Joennnd 03/02/2023 ..... .. 493,065 |.
13123X-AZ-5 . ..| CALLON PETROLEUM COMPANY .. GOLDMAN SACHS . 96,257 |.
13123X-BD-3 . ..| CALLON PETROLEUM COMPANY . GOLDMAN SACHS . .. 492,740 |.
144285-AM-5 . .. | CARPENTER TECHNOLOGY CORPORAT ION GOLDMAN SACHS .
14879E-AH-1 ......... CATALENT PHARMA SOLUTIONS INC .eveeeeeeemnnieeeeemnnneeeeeenniaeeeeemenneeeeemnnneeeeennnnnneeeernnnn | seevvnnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ...
14912L-6T-3 .........| CATERPILLAR FINANCIAL SERVICES COR .....eevvuniiiiimnniiiiiiiiiiiieeeciniis s srnssns s sssnnnnnsesenns | eennnnneeeeenns [ooned 03/15/2023 ..... BANK OF AMERICA ....
14913R-3C-9 ......... | CATERPILLAR FINANCIAL SERVICES COR ...eeeereuueeeemmenneeeermnnneeeeemnnnneeeennnnneeeeennnnnneeenns | sovsnineennennn [oreed 03/07/2023 ..... MITSUBISHI UFJ N
15135B-AT-8 ......... CENTENE CORPORATION .vvvvieiiiiiiiie i eeciiiis s ceei e rreni s rnsni e ssnnnns e s snnnnnsessnnnns | aeeeennnnnneees fouund 03/02/2023 ..... ,548,292 |.
156504-AM-4 ........ CENTURY COMMUNITIES INC .eeeeeeeeeeee e e eeeeee e e e eeene e e e e eene e e e e emnne e e e e eennneneeeennnnneeeenns | oeeevnnnninnnns Joennnd 03/02/2023 ..... GOLDMAN SACHS . 294,419 |.
156700-AT-3 ......... CENTURYLINK INC ..eeiiiiiiiie e it crnii s e s rnnas s s snnans s s snnnnnssssnnnns | aeeeennnnineees [ovuand 02/08/2023 ..... MARKET AXESS AS A BR ... .. 72,786 |.
156700-BD-7 ......... CENTURYLINK INC . ee et e e e e e e e e e e e e e e e e e e e emene e e e eemnnneeeeernnnnneeeennnnn | seeevnnnninenns Joennad 02/10/2023 ..... MILLENIUM ADVISORS
161150-AF-7 CHART INDUSTRIES INC ..evvvenniiiiiiiieeiiiii et eenni e s ennnnnseennnns | aeeeeennnineees founnd 03/03/2023 .....
161150-AG-5 . .| CHART INDUSTRIES INC . JP MORGAN
163851-AF-5 . ..| CHEMOURS COMPANY . GOLDMAN SACHS .
163851-AH-1 . .| CHEMOURS COMPANY . GOLDMAN SACHS .
184496-AQ-0 . ..| CLEAN HARBORS INC GOLDMAN SACHS .
18538R-AJ-2 . .. | CLEARWATER PAPER CORP GOLDMAN SACHS .
185899-AH-4 ......... CLEVELAND-CLIFFS INC ...eiiviiiniiiiiiiis e ciei e ceiii e eesi e e snnni e s s ennnnn s e ssnnnnnseenns | aeeeeennnnnenes founnd 03/02/2023 ..... GOLDMAN SACHS ...
18972E-AB-1 ......... CLYDESDALE ACQUISITION HOLDINGS IN ..eeeeeneieeennieeeeeeeeiee e e eeeenie e e e eeenne e e eeennneeeeennnns | oeevvnnniinnens Joennnd 03/03/2023 .....
191219-Al-4 ......... COCA-COLA REFRESHMENTS USA LLC ..evvvreiiiiiiiiiiiiiiiiie e ercinii s ssennnnisneenns | eeeeeennnineees fonnnd 02/28/2023 ..... MORGAN STANLEY .. N
192600-AC-1 ......... COINBASE GLOBAL INC ...eeeeeeeeeeeeennieeeeeeete e e e eeene e e e eemnne e e e eemnnn e e e eernnnnneeeennnnnnneeenns | sevevnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ... 107,674 |.
192600-AD-9 ......... COINBASE GLOBAL INC ...iiieriiniiiiinii e siieii e reeni s e crnni s s ennnis s s srnnn e s snnnnnsnesnns | aeeeennnnnneees fouand 03/02/2023 ..... GOLDMAN SACHS ... 273,077 |
194162-A0-6 COLGATE-PALMOLIVE €O et eeeeeeee e e e e e e e e e emeee e e e e eenne e e eemnnneeeeemnnnneeeeennnnnnneeenne | sevevnnniinnnns Jonnnd 02/27/2023 ..... ,998,480 |.
201723-AP-8 . ..| COMMERCIAL METALS COMPANY 03/02/2023 GOLDMAN SACHS .
202795-JY-7 . .. | COMMONWEALTH EDISON COMPANY . BANK OF AMERICA .
203380-AD-5 . .. | COMMSCOPE FINANCE LLC ........ GOLDMAN SACHS .
20451R-AB-8 . ..| COMPASS GROUP DIVERSIFIED HOLDINGS GOLDMAN SACHS .
205768-AS-3 . ..| COMSTOCK RESOURCES INC .. GOLDMAN SACHS .
205768-AT-1 ......... COMSTOCK RESOURCES INC .. GOLDMAN SACHS ...
20848V-AB-1 ......... CONSENSUS CLOUD SOLUTIONS INC ...evvveineiiiiiiiiieeeceiii e ccevi e e eevii s s eevni e sennnnnneeens | aeeeeennnnneens fonnsd 03/02/2023 ..... VARIOUS
21036P-BE-7 ......... CONSTELLATION BRANDS INC ..eeeeeeeeeenieeeeemnne e e e eeeeie e e e eeenneeeeeennnneeeeennnneeeeennnnnees | seeevnnnninenns Jonnnd 03/15/2023 ..... BARCLAY'S CAPITAL ....
21036P-BN-7 ......... CONSTELLATION BRANDS INC ...evvveniiiiiiiiiiiiiiii s ceeceiii s escrnni s ecnnn s snnnnns e snnnnnnnnes | oeeevnnnnnnenes fonnid 01/30/2023 ..... BANK OF AMERICA ....
212015-AU-5 ......... CONTINENTAL RESOURCES INC ...eeeeeieeeeeeeeie e e e eeeeie e e e eeen e e e e eenn e e e e eennnn e e e eennnnnneeeennnns | oevevnnnninnnes Joennad 01/18/2023 ..... BANK OF AMERICA .... 650,000 |...
212015-AV-3 ......... CONTINENTAL RESOURCES INC ...evvvveniiiiiiiiii e ciiii e cceii s eeesnis s snnnn s e sennnn e s ssnnnns | aeeeeennnnnenes founnd 03/17/2023 ..... JEFFERIES & CO .. ..400,000 |...
222070-AB-0 ...03/02/2023 ..... GOLDMAN SACHS ... .. 342,000 |...

222070-AE-4

03/02/2023 .....

VARIOUS

780,000
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226373-AR-9 ......... CRESTWOOD MIDSTREAM PARTNERS LP . 03/02/2023 ..... GOLDMAN SACHS ... ..680,000 |...
227046-AA-7 . .| CROCS INC . 03/02/2023 GOLDMAN SACHS . 345,000 |.
227046-AB-5 . .| CROCS INC .... 03/02/2023 GOLDMAN SACHS .
23338V-AT-3 ......... DTE ELECTRIC COMPANY ....iiiiiiiiiiiiiiiiie e cinii e cenii e sernais e s ennnn s s snnnnn s sesnnnnnnnnes | aeeeeennnnnenes fouand 02/27/2023 ..... BANK OF AMERICA .
24422E-WP-0 ........ JOHN DEERE CAPITAL CORP ...veeeeeeeeneee e e eeene s e e e eeee e e e e e ennee e e e eennnn e e e e ennnnneeeennnnnnneees | sevevnnnninnnns Jonnnd 01/03/2023 ..... ROYAL BANK OF CANADA ...
28422E-WR-6 ......... JOHN DEERE CAPITAL CORP ..eevvveiiiiiiiiisecciii e s criii e s cesni e senni s s nnnnan s s ennnnneeens | aeeeennnnnnenes founid 01/03/2023 ..... ROYAL BANK OF CANADA ...
284226 W-T ......... JOHN DEERE CAPITAL CORP ...eeieeeeeeneeeeeeeene s e e e eeee e e e e eemne e e e eennnn e e e e ennnaneeeennnnnnneees | seeevnnnninnnns Jonnnd 02/27/2023 ..... BARCLAY'S CAPITAL . .
25461L-AA-0 ......... DIRECTV FINANCING LLC ...ovieviiiniiiiiiiiie e ccciii e cevnin s snnnnnnnees | aeeeennnnnnenes foannd 03/02/2023 ..... 471,000 |...
25470M-AG4 ......... DISH NETWORK CORP ... eeeeee e e e eeee e e e ee e e e eeene e e e e enne e e e e e enn s e e e e ennnneeeennnnnnns | oevvvnnnninnnes Jonnnd 03/13/2023 ..... ,091,000 |...
25470X-AY-1 ......... L0 0N [SSUUUURRRRRUUUI RN 02/22/2023 ..... 130,000 ...
25470X-BD-6 ......... DISH DBS CORP ...eeeeeeeeeeeneeeeeeeenn e e e eemene e e eeennnaeeeeennnneeeeennnnnaeeeennnnneeeennnnnnneeenns | seevvnnniinenes Jonnad 03/02/2023 .....
26884U-AB-5 . ..| EPR PROPERTIES GOLDMAN SACHS .
26884U-AF-6 . ..| EPR PROPERTIES ... JP MORGAN
268858-AF-7 . ..| EQM MIDSTREAM PARTNERS LP JP MORGAN
268858-AH-3 ......... EQM MIDSTREAM PARTNERS LP .....eceeeiieeeceeee e e eceen e e e e e e e e e ee e e e ee e e e e ennnnneeeennn | oeevvnnnninnnes Jonnnd 03/03/2023 ..... JP MORGAN ...
28470R-AH-5 ......... COLT MERGER SUB INC ....ieivvueniiiiiiiiiieeiciiii e ceriis e eevni e s sesnn s s snnni s s ssnnnneeens | aeeeennnnnneees Jounid 02/06/2023 ..... VARIOUS ... N
29082K-AA-3 ......... EMBECTA CORP ...eeeeee e e e eeeee e e e e eeese s e e e e e e e e e e e e e e e eennne e e e eennnneeeeennnnneeeennnnnnneees | seevrnnniinnnns Jonnnd 03/02/2023 ..... VARIOUS ... 1,210,545 |.
202480-AL-4 ......... ENABLE MIDSTREAM PARTNERS LP ....ciiiviiiiiiiiiiiiiiiiciiiin s sscrnni s esernniis s ennnns s snnnnnennns | aeeeeennnnneens fonnnd 01/13/2023 ..... TRUIST BANK .. 755,787 |.
29254B-AA-5 ......... ENCINO ACQUISITION PARTNERS HOLDIN ....eeeeeereieeeeeenie e e e eeene e e e eeenne e e e e eenn e e e e ennnnneeees | oevvvnnnninnens Joennnd 03/03/2023 ..... VARIOUS
29336T-AD-2 ......... ENLINK MIDSTREAM INC ...evviiiieiiiii et ensni s eenni s sennnnnseeees | oeeeennnnnnenes founnd 03/30/2023 ..... VARIOUS
29336U-AG-2 ......... ENLINK MIDSTREAM PARTNERS LP .....eeeeeiieeeeeeeie e e e eeen e e e eee e e e eennn e e eennne e e eennnnnees | eeevvnnnninnnes Joennad 03/03/2023 ..... JP MORGAN ...
29366M-AD-0 .........[ENTERGY ARKANSAS LLC ..evvveniiiiiiiiiiiiiiiin e reea e snnna e e nnnnnn | eennnnneeeeenns [ooned 01/03/2023 .....
29379V-CD-3 ......... |ENTERPRISE PRODUCTS OPERATING LLC JP MORGAN
30225V-AJ-6 . .. |EXTRA SPACE STORAGE LP .... JP MORGAN
31556T-AA-7 . .| FERTITTA ENTERTAINMENT LLC .. JP MORGAN ...
316773-DF-4 . ..|FIFTH THIRD BANCORP ..... TRUIST BANK .
337738-BE-7 . ..|FISERV INC ..... BANK OF AMERICA .
337964-AC4 ......... Lo 72 PR [SSUUUUURRRRUUUIN RN 02/10/2023 ..... BARCLAY'S CAPITAL .
33830G-AA-9 ......... FIVE CORNERS FUNDING TRUST [11 eeeeeeeeeee e e e eee e e eeene e e e eenn e e e eennnn e eeennn | eevvvnnnnnnens Jeennid 03/01/2023 ..... CREDIT SUISSE ...
33835P-AA-4 ......... FIVE CORNERS FUNDING TRUST IV ievveiiiiiiiiiiiiiiiiii i esscrsiis e eseennis s sennnesessnnnns | aeeevennnnneens fonnnd 03/01/2023 ..... CREDIT SUISSE ...
341081-GK-7 ......... FLORIDA POWER & LIGHT €O ...eeeeeeeeeeeeeennieeeeeeene e e e eeenn e e e e eenn e e e e eennas e e e eennnnneeeennnns | aeeevnnnninnnns Jonnad 02/28/2023 ..... CITIGROP ...
345370-CS-7 ......... FORD MOTOR COMPANY ..evueeiiiiiiiieiiiiiii e ceri s rrai s rrnri s s nnnnn s s ennnns s s snnnnnns | aeeeennnnnnenes fouand 03/03/2023 ..... JP MORGAN ..
345370-DA-5 . .. | FORD MOTOR COMPANY ... ..eeeeeeeeeeeeeeni e e e e eenne e e e eernne e e e eeeennaeeeeennnnaeeeennnnnneeeennnnnnes | oeevennniinnnns Jonnn 03/03/2023 ..... JP MORGAN ...
345397-C4-3 .. |FORD MOTOR CREDIT COMPANY LLC . 03/03/2023 .....|VARIOUS ......
345397-C6-8 . ..|FORD MOTOR CREDIT COMPANY LLC . EXTERNAL MANAGER TRA
346232-AE-1 . .. |FORESTAR GROUP INC ............... JP MORGAN ............ . N
34960P-AB-7 . ..| FORTRESS TRANSPORTATION AND INFRAS STIFEL NICOLAUS . ,040,000 |.
34960P-AD-3 . .. | FORTRESS TRANSPORTATION AND INFRAS JP MORGAN ..... ..495,000 |.
34965D-AE-3 ......... GOLDMAN SACHS ... ,200,000 |...
35640Y-AF-4 .........|FREEDOM MORTGAGE CORP .......evuuiiiiiimriiiiiiiiiiiieieeiiiiis e s crssi e e s erran s s srennn s e ssnnnnnnnees | sennnneeeeenns [ooned 03/03/2023 ..... JP MORGAN ..
35906A-BE-7 ......... FRONTIER COMMUNICATIONS CORP .....eeeeeeeeeeeeemnneeeeemnnieeeeemenneeeeernnnneeeernnnneeeennnnnnnees | seeevnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ...
36166N-AG-8 ......... GE CAPITAL FUNDING LLC (US) evvvvviiiiiiiiiiiiiiiiiiiiiiiciccceccceceeecceeeeeeeeneeeeeseennennnnnnennnnens [ eeeeeeeanennens [ 02/16/2023 ..... MORGAN STANLEY
36186C-BY-8 ......... ALLY FINANCIAL INC «.eereeeeeeeete e e e eeene e e e e e s e e e e e e e e e e nn e e e e ennnn e e e e ennnnneeeennnnnns | seeevnnnninenns Jonnnd 01/20/2023 ..... VIRTU-AMERICAS
36267V-AE-3 ......... GE HEALTHCARE TECHNOLOGIES INC .....oiviiviieiiiiiiiiiniiriiiiisseeciniis s crnnni e srnnnnssesnnnnns | oeeeeennnnneens fonnnd 03/15/2023 ..... BANK OF AMERICA .
370334-CT-9 ......... GENERAL MILLS INC ...03/27/2023 ..... VARIOUS
37045X-DV-5 ......... GENERAL MOTORS FINANCIAL €O INC ..vuuuiiiiirrunniiiiinenniiiiinnnniirrresnnnssssnnssnnssssressnnsssseens | aeeeeensnnnenes |ousnsd 01/31/2023 VARIOUS




¥'v03

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
37185L-AJ-1 ......... GENESIS ENERGY LP .. 03/03/2023 ..... JP MORGAN ...
37185L-AM-4 . ..| GENESIS ENERGY LP .. 03/03/2023 VARIOUS
37185L-AN-2 . ..| GENESIS ENERGY LP 01/19/2023 VARIOUS ...
375415-AC-0 ......... L U [SSUUUUURRRRUUUIN RN 03/07/2023 ..... BANK OF AMERICA
377320-AA-4 ......... GLATFELTER CORP -.eeeeeeeeeeeeeeee e e e eeeeeee s e e emnne e e eeennnaeeeeennnnaeeeeennnnaeseeennnnnnsseennnnnnnes | seeernnniinnnns Jonnnd 01/19/2023 ..... EXTERNAL MANAGER TRA
384311-AA-4 ......... GRAFTECH FINANCE INC ...uiiiiiiiiiiiiiiiiiie e rrnais s ernnn s nnnnn s snennnnnees | aeeeeennnnnenes fonnnd 03/02/2023 ..... GOLDMAN SACHS
390607-AF-6 ......... GREAT LAKES DREDGE & DOCK CORPORAT ......eeeeeeeunseeermnnnnereeemnnnnseeemnnnnaeeeernnnnaneeennnnnnnnes | seevvnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ...
40390D-AC-9 ......... [HLF FINANCING SARL LLC ..eevvruniiiiiiiiiiiiiiiiin i e s e ennii s ennnnn e eens | eennnnneeeeenns [ooned 03/03/2023 ..... JP MORGAN ...
404119-Ad-8 ..eeeet i [HOA INC oo e e e e e e e e e e e rn e e e e n e e e e e nnnn e e eennnnnes | serrnieneeeninn [eeees 03/03/2023 ..... VARIOUS ...
410345-AL-6 ......... HANESBRANDS INC ...evviiiiiiiiiie et rrrni s rran s s snnans s s ennnnnsnnns | eeeeennnnnnenes foiunnd 03/03/2023 ..... VARIOUS ...
410345-A0-5 ......... HANESBRANDS INC ... eeeeeee e e e eeee e e e e e e e e ee e e e e e emnne e e e eennna e e e eennnnneeeennnnnneeees | seeernnniinnnns Joennnd 03/03/2023 ..... JP MORGAN
41284V-AC-6 . ..| HARLEY-DAVIDSON FINANCIAL SERVICES BARCLAY'S CAPITAL
417558-AA-1 . .| HARVEST MIDSTREAM | LP . JP MORGAN
428040-DB-2 . ..|HERTZ CORPORATION (THE) ... JP MORGAN
428102-AC-1 ......... HESS INFRASTRUCTURE PARTNERS LP . JP MORGAN ...
428104-AA-1 ......... HESS MIDSTREAM OPERATIONS LP ..evvvniiiiiiiiieiciiii e crsnie e sevnnn s eennnns | eeeeeennnnnenes fonnnd 03/03/2023 ..... JP MORGAN ..
42824C-BM-0 ......... HEWLETT PACKARD ENTERPRISE CO ....eeeeeeeieeeeeenn e e e eeenie e e eeeene e e e eeene e e e eennn e e eennnnns | cevevnnnninnees Jeonnid 03/07/2023 ..... JP MORGAN ...
432833-AG-6 ......... HILTON DOMESTIC OPERATING COMPANY ..ovvveeiiiiiiiiiiiiiiiiie e s esennni s sesnnnniees | eeeeeennninenns fonnid 03/03/2023 ..... JP MORGAN ...
432833-AJ-0 ......... HILTON DOMESTIC OPERATING COMPANY ...eeeeeieeeee e eeeeee e e eeeee e e eeenne e e eeennne e e eennnnnnees | oeeevnnnninnnes Jonnnd 02/15/2023 ..... JP MORGAN ...
432833-AL-5 ......... HILTON DOMESTIC OPERATING COMPANY ..evvveeiiiiiiiiiiiiiiiie s erceiis e srnnii e eeennni s sssnnnninnes | eeeeeenniineees fonnnd 03/03/2023 ..... JP MORGAN
438516-BZ-8 ......... HONEYWELL INTERNATIONAL INC ...eeeeeeeeeeeeee e e e eeeee e e e eene e e e e e e e e ee e e e eennnnnneeeee | eevvvnnnninnens Joennnd 03/24/2023 ..... BANK OF AMERICA ....
444454-AF-9 ......... [HUGHES SATELLITE SYSTEMS CORP .....ceevuuniiiiiiiiniiiiiiiie e ceiiiis e e ceenin e e sesnn e e sennnanneees | eennnnneeeeeens [ooned 03/03/2023 ..... CITIGROP ...
451102-CC-9 . .. | ICAHN ENTERPRISES LP ....... JP MORGAN ...
45174H-BC-0 . .. | IHEARTCOMMUNICATIONS INC EXTERNAL MANAGER TRA
452581 -AA-5 . .. | IMOLA MERGER CORP ........ JP MORGAN ...
45344L-AC-7 . .. | CRESCENT ENERGY FINANCE LLC . VARIOUS ...
454889-AV-8 . ..| INDIANA MICHIGAN PONER CO PNC SECURITIES INC
458140-CD-0 ......... INTEL CORPORATION .vvveiiiiiiiiii e et e s e naa e s s rnnnn e s snnnnnns | sneeeeesnnnnnns [oeeens 02/07/2023 ..... JP MORGAN
458140-CG-3 ......... INTEL CORPORATION ..t eeeeeee e e e e eee e e e e eee e e e e mne e e e e emnna e e e eeennneeeeeennnneneeennnnns | sneeeessnnnnins [oeeens 02/07/2023 ..... JP MORGAN ...
458140-CH-1 ......... INTEL CORPORATION .vvveiiiiiiiiii e et e s e naa e s s rnnnn e s snnnnnns | sneeeeesnnnnnns [oeeens 02/07/2023 ..... JP MORGAN ..
458140-CJ-7 ......... INTEL CORPORATION .. e ee et e e e e e et e e e e eeeee e e e emnee e e e eemnne e e e eeennneeeeeennnneeeennnnnns | sneeeessnnnnnns [oeeens 02/07/2023 ..... MORGAN STANLEY
458140-CK-4 ......... INTEL CORPORATION .vvveiiiiiiiieii e it e e ai s s e raa e s e nnann s s snnnnnns | sneeeeesnnnnnns [oeeens 02/07/2023 ..... MORGAN STANLEY
459200-KX-8 INTERNAT IONAL BUSINESS MACHINES €O ...eevveeieeeeeennieeeeeemnee e e eeennneeeeeemnnneeeeeennnneneeens | cveeeessnnnnnns [oeeens 01/30/2023 ..... GOLDMAN SACHS ...
46284V-AE-1 . .| IRON MOUNTAIN INC ....ovvvnniiiiinnnnns 03/03/2023 JP MORGAN ...
4628501-AA-8 . .| IRON MOUNTAIN INFORMATION MANAGEME JP MORGAN
475795-AC-4 . .. [ JELD-WEN INC ... JP MORGAN ...
475795-AD-2 . .. | JELD-WEN INC WELLS FARGO
475795-AE-0 . ..| JELD-IEN INC JP MORGAN ...
48666K-BA-6 ......... JP MORGAN ...
491674-BN-6 ......... KENTUCKY UTILITIES COMPANY ...iivriiniiiiiiiiieeeciiiis e eevni s s cnnn e s snnnnnseeennns | aeeeeennnnnenes founnd 03/09/2023 ..... WELLS FARGO
49177J-AA-0 ......... KENVUE INC .. eeeeeee e e e eeee e e e e e e e e e e e e e emnne e e e e e mnne e e e eemnnneeseennnnneeeeennnnnneeeennn | oeevvenniinnnns Jonnnd 03/08/2023 ..... GOLDMAN SACHS ...
49177J-AC6 ......... Lo R [ RN 03/08/2023 ..... GOLDMAN SACHS ...
491774-A0-5 ......... KENVUE INC .. eeeeeee e e e et e et e e e e e e e e e e e e e emnn e e e eemnnneeeeennnnneeeennnnnnneeeenns | sevevenniinnnns Jonnad 03/08/2023 ..... GOLDMAN SACHS ... . .
49327M-3H-5 ......... |[KEYBANK NATIONAL ASSOCIATION 01/23/2023 ..... KEYBANC 500,000 |...
49456B-AX-9 . .| KINDER MORGAN ENERGY PARTNERS LP ... ...01/26/2023 ..... BARCLAY'S CAPITAL .... .. 1,000,000 |...

500255-AX-2 .........

KOHLS CORP ..ttt ettt

03/03/2023

JP MORGAN ...ttt ettt

165,000
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50050N-AA-1 ......... KONTOOR BRANDS INC . 03/03/2023 ..... JP MORGAN ... 110,000 |... 3.C FE
501044-BT-7 . ..|KROGER CO. (THE) 01/06/2023 JP MORGAN ... 1,000,000 |. 2.AFE
501044-DP-3 . .. |KROGER CO ............ 03/22/2023 BANK OF AMERICA . 2.BFE
50168A-AA-8 ......... LABL ESCROW ISSUER LLC ....eveivviiniieiiiiiie e cceiii e ccrii e seennis s s ennnnn s ssnnnnnns | aeeeennnnnnenes founnd 03/22/2023 ..... FLOW TRADERS US INST 5BFE .ooueenn
501797-AL-8 ......... BATH & BODY WORKS INC ..eeeeeeeeeeeeeeee e e e eeeee e e e e e e e e e e e e e e e enn e e e eennnn e e eennnnnees | sevevnnnninnnns Joennnd 03/02/2023 ..... GOLDMAN SACHS ... . 3BFE .covnnennn
50190E-AA-2 ......... LCM INVESTMENTS HOLDINGS 11 LLC ...ovvvviiiniiiiiiiiniencinii e eeecnniis s cnnin s ssennnnnns | eeeeeenninneees fonnnd 03/03/2023 ..... JP MORGAN ..655,000 |... 4BFE ..........
50220M-AA-8 ......... LSFO ATLANTIS HOLDINGS LLC ...ueeeereeieeeemnniaeeeeennneeeeeeenn e e eeeennneeeeennnneeeeennnnnneeeenns | seevvnnnninnens Jonnnd 03/03/2023 ..... VARTOUS e e e ettt e e e e e e e e e e e e e e e e e e eennnn e e e eeennnneeeennnnnneeeeennnn [oeeernnnnneeeernnnnaneeernnnnnneeee [reernnnnnneeernnnnneeeeens 998,828 |oeiiiiiiiiiiiis 1,080,000 |... 4BFE ..........
502431-AF-6 ......... L3HARRIS TECHNOLOGIES INC ..ovvveviiiiiiiiiieiiiiiiis e ernnni s rnnnns s sennnnnns | aeeeeennnnnenes fonnnd 01/05/2023 ..... 0 I R ROPURPPPPRPP . + ) Y1 | I EO . 1,000,000 |... 2BFE ..ooueens
505742-AN-8 ......... LADDER CAPITAL FINANCE HOLDINGS LL ...eeeeeeeeieeeeeeinie e e e eeere e e e eeee e e e eenne e e eennneeeeee | eevevnnnnnnnes Joennad 03/03/2023 ..... JP MORGAN ... .. 140,000 |..eevveniiiieiiiiiieeeeeenen... 595 | 3B FE ...
513272-AE-4 ......... LAMB WESTON HOLDINGS INC ....uiiiiivriiniiiiiiiiieieciiiis e scerii e seerenni s s srnnnns s essnnnnnsnsnnns | aeeeeennnnneees fonnnd 03/03/2023 ..... JP MORGAN ...
516806-AF-3 ......... LAREDO PETROLEUM INC ....eeeeeeie e e e et e e e e e e e e e e e e e e e e e e e ennnneeeennnnnnes | oeeernnnninnnes Joennnd 03/03/2023 ..... CITIGROUP
532457-AM-0 . [ELT LILLY & COMPANY .. PERFORMANCE TRUST CA .

532457-CF-3 ..
532457-06-1
532457-CH-9 ........
538034-AR-0 .........
539830-AF-6 .........
546676-AZ-0 .........
548661-EP-8 .........
548661-EQ-6 .........
548661-ER-4 .........
55261F-AR-5

552676-AU-2 .
553283-AD-4 ..
55336V-BV-1 .
55336V-BlI-9 .
55342U-AH-7
553420-Ad-3 ........
553420-AM-6 .........
55617L-AP-7 .........
55617L-AR-3 .........
57164P-AF-3 .........
571748-BT-8

576360-All-4 .
576360-AX-2 .
57763R-AB-3 .
579780-AK-3 .
58502B-AE-6 . .
588056-A-1 .........
588056-BB-6 .........
59156R-CD-8 .........
50217G-FP-9 .........
50565X-AC-4 .........
59567L-AA-2 .........
500191-AA-1 .........
60855R-AL-4 .........

.. |ELI LILLY AND COMPANY ..
..|ELT LILLY AND COMPANY ..
. [ELT LILLY AND COMPANY

..|MDC HOLDINGS INC .........
.. |MPH ACQUISITION HOLDINGS LLC
. [MPLX LP ...
..|MPLX LP
.. |MPT OPERATING PARTNERSHIP LP / NPT
. [MPT OPERATING PARTNERSHIP LP

... | MASTERCARD INC ...
.. | MASTERCARD INC ...
.. | MAUSER PACKAGING SOLUTIONS HOLDING
.| MCCORMICK & COMPANY INCORPORATED ...
.| MEDNAX INC .o

LIVE NATION ENTERTAINVENT INC .
LOCKHEED MARTIN CORPORATION ...
LOUISVILLE GAS AND ELECTRIC COMPAN
LOWES COMPANIES INC
LOWES COMPANIES INC
LOWES COMPANIES INC
M&T BANK CORPORATION ...

MPT OPERATING PARTNERSHIP LP ..
MACYS RETAIL HOLDINGS INC
MACYS RETAIL HOLDINGS INC
MARRIOTT OWNERSHIP RESORTS INC ...
MARSH & MCLENNAN COMPANIES INC ...

MERCER INTERNATIONAL INC.
MERCER INTERNATIONAL INC. ...
METLIFE INC
METROPOLITAN LIFE GLOBAL FUNDING | ...
MIDCONT INENT COMMUNICATIONS
MIDCAP FINANCIAL ISSUER TRUST ...
MILEAGE PLUS HOLDINGS LLC .
MOL INA HEALTHCARE INC .ieeteeteeiittte ittt ettt

...... 03/03/2023
...... 02/28/2023
...... 03/09/2023
...... 03/28/2023
...... 03/28/2023
...... 03/28/2023
...... 01/24/2023

...... 03/03/2023
...... 02/16/2023
...... 03/03/2023
...... 03/03/2023
...... 03/03/2023
...... 03/06/2023
03/06/2023

03/03/2023
01/03/2023
03/21/2023
...... 03/03/2023
...... 03/03/2023

...03/24/2023
03/03/2023

CREDIT SUISSE .
JP MORGAN ...
JP MORGAN ...
JP MORGAN
MORGAN STANLEY ..
WELLS FARGO ...
JP MORGAN
JP MORGAN ...
JP MORGAN ...
BANK OF AMERICA ....
JP MORGAN ...
VARIOUS
VARIOUS ...
JP MORGAN
JP MORGAN
JP MORGAN ...
CITIGROUP ...
JP MORGAN ...
JP MORGAN ...
CITIGROLP ...
MORGAN STANLEY ..
JP MORGAN ...
JP MORGAN
MORGAN STANLEY
JP MORGAN ...
JP MORGAN ...
JP MORGAN
BANK OF AMERICA ....
JP MORGAN ...
JP MORGAN ...
JP MORGAN ...
VARIOUS

JP MORGAN ...ttt ettt

.......................... 406,014

,703,926 |.
..... 1,011,111 |.
..338,400 |.
107,658 |.
170,610 |.
,249,788 |.
,400,000 |.
998,680 |
500,000 |.
..123,194 |.
..402,882 |.
,229,855 |.
..995,360 |.
..375,069 |.
489,763 |.
... 92,625 |.
.. 269,562 |.

607,329 |.
604,345 |.
.. 1,013,731 |

.......................... 495,000

..495,000 |...
..656,000 |...
685,000 |...
,000,000 |.
,500,000 |.
,670,000 |.
,800,000 |

700,000 ...
.. 1,015,354 |...
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61747Y-EY-T ......... MORGAN STANLEY (FXD=FRN) -..eeeeeeeeeeeenie e e e eeeeie e e e eeeee e e e eeene e e e eemnn e e e e ennnnneeeennnnnns | oeeevnnnninnnes Joennnd 02/22/2023 ..... VARTOUS e e et e e e e e e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeennnnnneaeeennnn [oeeernnnnaereermnnnaneeernnnnnanees [reernnnnnneeernnnnnneeee 1,828,985 | 1,250,000 |... .27,746 |1.E FE
61747Y-EZ-4 . ..| MORGAN STANLEY 01/17/2023 MORGAN STANLEY ..
61747Y-FA-8 . .| MORGAN STANLEY 01/17/2023 MORGAN STANLEY ..
61747Y-FB-6 ......... MORGAN STANLEY ....iieiiiiii it erni s ennnn e snnnna e s ssnnnnnnees | aeeeennnnnneees [ounnd 01/17/2023 ..... MORGAN STANLEY
624828-AA-0 ......... MOZART DEBT MERGER SUB INC ...eerreieeeeeenneeeeeeeee e e e eeens e e e e emnne e e e e eenn e e e eeennnnneeeeennn | ovevvnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ...
62482B-AB-8 ......... MOZART DEBT MERGER SUB INC ....eevvuiniiiiiiiiiiieciiiin e cceii e ecnnnin s snnnnnseennnns | aeeeeennnnneens fonnnd 03/03/2023 .....
626717-AG-7 ......... MURPHY Q1L CORPORATION ...eeeeeeeeeeeeeie e e e eemne e e e eeene e e e e eenn e e e e eennnneeeeennnnnneeeennnnnnees | seeevnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ...
626738-AE-8 ......... LU O PRI [SUUUUURRRRUUUIN RN 03/03/2023 ..... JP MORGAN ...
626738-AF-5 ......... MURPHY Q1L USA INC e eeeeee e e e e e e e e e e e e e e e e e e e e e enn e e e eennnn e e e eennnnnnees | sevevnnnninnnes Joennnd 03/03/2023 ..... JP MORGAN ...
629377-CR-1 ......... L= RN [SSUUUUURRRRUUU RN 03/03/2023 ..... JP MORGAN ...
62957TH-AJ-4 ......... NABORS INDUSTRIES INC ...eereieeeeeeneeeeeeeee e e e eeene e e e e eenn e e e e e e e e e eennnneeeeennnnneeees | aevevnnnninenns Jonnnd 03/03/2023 ..... VARIOUS ...
637432-PA-T7 . .. [NATIONAL RURAL UTILITIES COOPERATI MIZUHO ...
63861C-AA-7 . ..|NATIONSTAR MORTGAGE HOLDINGS INC JP MORGAN
63938C-AN-0 . .. |NAVIENT CORP .............. JP MORGAN
640695-AA-0 ......... NEPTUNE BIDCO US INC ..eeeeeeeeeeeei e e e eeeee e e e e eeni e e e e e e e e e e e e e e e emnn e e eeennnneeeennnn | oevevnnnninnnns Jonnnd 03/03/2023 .....
641062-BG-8 ......... NESTLE HOLDINGS INC. ..eeviiiiiiiiniiiiiiiiiie e e s s ensnn s nnnnnnnes | aeeeennnnnneees founnd 03/07/2023 ..... BANK OF AMERICA ....
641062-BK-9 ......... NESTLE HOLDINGS INC. ..eeeeeeeeeeeeeenie e e e eeee e e e e eeene e e e e eenne e e e eenn e e e ennnnneeeeennnnnes | oeeevnnnninnens Jonnnd 03/07/2023 ..... BANK OF AMERICA ....
651229-BC-9 ......... NEWELL BRANDS INC ....iiiiiiiiiiiiiiiii e einii e e ceei s esrais e e ernnn s s snnnnn e s snnnnnsssnnns | aeeeennnnnneees founnd 03/03/2023 ..... JP MORGAN ... - N
651229-BD-7 ......... NEWELL BRANDS INC ...eeeeeeieeeeeeeeie e e eeeeee e e e e emnee e e e e eenn e e e eemnnne e s eeennnneeeeennnnnnneeenns | oeeevnnniinnnes Jonnad 03/03/2023 ..... JP MORGAN ... 327,578 |. . .
6533K-BP-4 ......... NEXTERA ENERGY CAPITAL HOLDINGS IN ...cvvvvvuiiiiiiiiiiiiiiiiiiinereciiiiseesenniisneesnnnnneesenns | eeeeeennninenns fonnnd 02/22/2023 ..... JP MORGAN ,002,500 |. ,000,000 |...
6533%K-CM-0 ......... NEXTERA ENERGY CAPITAL HOLDINGS IN ...ieeereeieeeeienneeeeeeeeee e e eeeeeie e e eeenene e e eeennnnneeeenne | oeeevnnnninnnns Jeonnid 02/06/2023 ..... MORGAN STANLEY .. 997,930 |. ,000,000 |...
65339K-C0-1 NEXTERA ENERGY CAPITAL HOLDINGS IN ...ivvvvvuiniiiiiiiiiiiiiiiiiineeecinii s sescnniiseescnnnnnenenns | ceeeeennnineens fonnid 02/06/2023 ..... MORGAN STANLEY .. 999,510 |.
655664-AH-3 . .. | NORDSTROM INC. ... JP MORGAN ... ..638,249 |.
655664-AT-7 . .| NORDSTROM INC .. JP MORGAN .. 128,652
655844-AF-5 . .. | NORFOLK SOUTHERN CORPORAT ION CANTOR FITZGERALD . .. 455,692
665531-AG-4 . ..|NORTHERN OIL AND GAS INC .. VARIOUS ... ,012,334 |.
666807-CJ-9 . .| NORTHROP GRUMMAN CORP WELLS FARGO .. 497,945 |.
670001-AG-1 ......... L= PP [SSUUUUURSRUUUIN RN 03/03/2023 ..... JP MORGAN 116,505 |.
670001-AH-9 ......... NOVEL TS CORP ... eeeeee e e e eeet e e e e e e e e e e e e e e e e e e e e e nnn e e e eennnnneeeeennnnnneeeennnnnns | seeevnnniinnnns Jonnnd 03/03/2023 ..... JP MORGAN ... ..201,206 |.
67059T-AE-5 ......... NUSTAR LOGISTICS LP evveiiiiiiiiiiiiiiiiie e cceniis e sreni s eennn s s nnnnn s sssnnnnnnnes | seeeennnnnnenes founnd 03/03/2023 ..... JP MORGAN .. ... 86,564 |.
67059T-AF-2 ......... NUSTAR LOGISTICS LP .eeeeeeeeee e e e et e e e eeeee e e e e e e e e e eeene e e e e emnneeeeernnnnneeennnnnnnes | seeevnnnninnnns Jonnnd 03/03/2023 ..... JP MORGAN ... 230,39% |.
67389D-AE-1 ......... L0 0 I [ RN 02/15/2023 ..... JP MORGAN . 600,000 |.

...... 02/07/2023 ..... [WELLS FARGO ...

67402L-AG-1 OAKCL_22-1 493,125 |.
674599-DF-9 . ..| OCCIDENTAL PETROLEUM CORPORATION 03/03/2023 CITIGROLP ... ..270,044 |.
674599-DR-3 .. .| OCCIDENTAL PETROLEUM CORPORATION CITIGROUP ...

67579A-AG-2 . OCTAG_64 ..... BANK OF AMERICA .

680665-AK-2 . ..| OLIN CORP CITIGROUP ...

681639-AA-8 . ..| OLYMPUS WATER US HOLDING CORP . CITIGROUP

681639-AB-6 ......... OLYMPUS WATER US HOLDING CORP ... CITIGROUP ...

682680-AY-9 ......... L= PP PP RO 03/28/2023 ..... ROYAL BANK OF CANADA

683720-AA-4 ......... OPEN TEXT HOLDINGS INC ...eeeeeeniiiiiieeeeiiiie e einenee e | eeeeeniiineees [eeeed 03/03/2023 ..... CITIGROUP
68389X-BP-9 ......... ORACLE CORPORATION 3.8 11/15/37 eveeiiiiiiiieiiiiiiiiee e | eeeeeiiieeees [onnd 01/26/2023 ..... WELLS FARGO ...
68622T-AA-9 ......... ORGANON FINANCE 1 LLC .eeereeieeeeeeiee e ieees | eeeeeniiineees [eeeed 03/03/2023 ..... JP MORGAN
68622T-AB-7 ......... L0 O O I PPN RO 03/03/2023 ..... JP MORGAN ...
69007T-AB-0 ......... OUTFRONT MEDIA CAPITAL LLC .. ...03/03/2023 ..... CITIGROUP ...

690732-AG-7 ......... OWENS & MINOR INC ...uvsteeeeeittttte et ittt ettt e et e e e e 03/03/2023 ..... Lo P PP PP PP PPPPPN
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75281A-BK-4 .........
753272-AA-1 .........
75606D-AL-5 .........
756109-B0-6 .........
758750-AC-7 .........
758750-AD-5

758750-AF-0 .
75884R-BA-0 .
7591EP-AT-7 .
75951A-CY-2 .
760759-AK-6 . .
760759-BC-3 .........
76120H-AC-1 .........
76174L-AA-1 ...
76774L-AB-3 .........
76774L-AC-1 .........
T7313L-AB-9 .........
78433B-AA-6 .........

..|REGAL REXNORD CORP .
.. | REGENCY CENTERS LP .
..|REGIONS FINANCIAL CORPORATION ...
.. | RELIANCE STANDARD LIFE GLOBAL FUND
.|REPUBLIC SERVICES INC .
REPUBLIC SERVICES INC .
RESORTS WORLD LAS VEGAS LLC .
REYNOLDS GROUP ISSUER LLC ...
RITCHIE BROS HOLDINGS INC ...
RITCHIE BROS HOLDINGS INC ...

RAND PARENT LLC
REALOGY HOLDINGS CORP

REGAL REXNORD CORP
REGAL REXNORD CORP ...

QUICKEN LOANS LLC
SCIH SALT HOLDINGS INC

78433B-AB-4 .........

SCIH SALT HOLDINGS INC

RANGE RESOURCES CORPORATION .

REALTY INCOME CORPORATION ...

...... 02/24/2023
...... 03/02/2023
...... 03/03/2023
...... 01/09/2023
...... 01/09/2023
...... 01/09/2023
01/09/2023

...... 03/03/2023
...... 03/03/2023
...... 03/01/2023
...... 03/01/2023
03/03/2023
...03/03/2023

03/03/2023

..... GOLDMAN SACHS ...
..... JP MORGAN ...
..... WELLS FARGO ...
..... JP MORGAN
..... JP MORGAN ...

JP MORGAN
CITIGROUP ...
GOLDMAN SACHS .
CREDIT SUISSE .
GOLDMAN SACHS .
JP MORGAN

..... CITIGROLP ...
..... CITIGROUP ...
..... GOLDMAN SACHS ...
..... GOLDMAN SACHS ...
..... CITIGROLP ...
..... JP MORGAN ...
..... JP MORGAN

725,000 |...
,000,000 |...
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69073T-AT-0 ......... OWENS-BROCKWAY GLASS CONTAINER INC ... 03/03/2023 ..... VARIOUS . 24,560 |4.B FE
69318F-AJ-7 . ..| PBF HOLDING COMPANY LLC ... 03/03/2023 CITIGROUP 2,530 |3.C FE
693475-BM-6 . ..|PNC FINANCIAL SERVICES GROUP INC ( 01/19/2023 VARIOUS ...
694308-KK-2 ......... PACIFIC GAS AND ELECTRIC COMPANY .....ceiiivriiniiiiiiiiiieeeiriii e e crnnii e e sennii s sennnaseeennns | aeeeeennnnnenns fonnnd 03/28/2023 ..... WELLS FARGO
69702T-AC-6 ......... L PP REPUPPUTRURPPPPPSNURPUPIE IR PRI 01/19/2023 ..... BANK OF AMERICA ....
698813-AA-0 ......... PAPA JOHNS INTERNATIONAL INC ..ovvvviiiiiiiiiiie it srnnis s nnnnnssesenns | eeeeeennnnneees fonnsd 03/03/2023 ..... CITIGROUP
70052L-AB-9 ......... PARK INTERMEDIATE HOLDINGS LLC ...eeevreeeeeeeennieeeeeenie e e e eeenee e e e e eenn e e e eeenne e eennnnnnes | eeeevnnnninnens Joennnd 03/03/2023 ..... VARIOUS
70478J-AA-2 ......... PEARL MERGER SUB INC .....eeivvuieiiiiiiiiiie i s cinii e crnnis s errnn s snnnnnsssssnnnnnnnes | aeeeeennnnneees founnd 03/03/2023 ..... CITIGROP ...
707569-AS-8 ......... PENN NATIONAL GAMING INC ...eeeeeeiieeeeeene e e e eeee e e e e e e e e eeen e e e ee e e e eennnn e e eennnns | oevevnnniinnnes Joennnd 03/03/2023 ..... CITIGROP ...
71376L-AE-0 ......... PERFORMANCE FOOD GROUP INC ....ievvriiiieiiiiie e cevni e sesni s ennnnannesennns | eeeeeennnnnenns fonnnd 03/03/2023 ..... CITIGROP ...
T1677K-AB-4 ......... PETSMART INC .. eeee e e et e e e e e e e e e e e e e e e e e e e e nnne e e e e ennnaneeeennnnnneeees | seeevnnninnnns Joennnd 03/03/2023 ..... CITIGROUP ...
718547-AA-0 . ..|PHILLIPS 66 CO VARIOUS ...
718547-AR-3 . ..| PHILLIPS 66 . MIZUHO .
718547-AT-9 . .| PHILLIPS 66 .... MIZUHO ...
T2147K-AH-1 ... PILGRIMS PRIDE CORP ......eeeeeereieeeeenni e e eeeenn e e e e eenne s e e eennnneeeeennnnneeeeennnnnneesennnnnns | seevvnnniinnnns Jonnnd 02/17/2023 ..... EXCHANGE OFFER ..
723787-AV-9 ......... PIONEER NATURAL RESOURCES COMPANY ......ceevviiniiiiiiiiiiieiiiiii e e ccnnii e sennin e s esnnnanesennns | aeeeeennnnnenns founsd 03/27/2023 ..... WELLS FARGO ...
T24479-AP-5 ......... PITNEY BOWES INC ...eeeeeeeeeeeeeeiee e e e eeee e e e eeeee e e e e eenne e e e eeennn e e e eennnnneeeernnnnnnseennnnns | oevernnniinnnns Jonnnd 03/03/2023 ..... CITIGROUP
72650R-BM-3 ......... PLAINS ALL AMERICAN PIPELINE LP ...cevvenniiiiiiiiiiieiciiie e ecreni e v ecnnninnees | aeeeennnnnneees fonnid 03/14/2023 ..... BARCLAY'S CAPITAL .
T4112B-AL-9 ......... PRESTIGE BRANDS INC .....eeeeerenieeeeeenneeeeeeenee e e eeennna e e eeennna e e e eennnneeeeernnnnnneeernnnnnees | seeevnnniinnnes Jonnnd 03/03/2023 ..... CITIGROUP
TA2B-A-T ......... PRESTIGE BRANDS INC ....uuiiiierniiiiiiiiie s i e s eeni s sennis s s s nnnne s sssnnnnnnnes | aeeeeennnnnenes founnd 03/03/2023 ..... CITIGROP ...
T4166M-AE-6 ......... PRIME SECURITY SERVICES BORROWER L vveeeeeeeeeeeeeeeeennieeeeeeenne e e e eeenn e e e eenneeeeeeennnnnes | eevevnnnninnnns Joannad 03/03/2023 ..... CITIGROP ...
TA1BON-AA-2 ...eeuu s [ADT CORP ottt r e e s e s e e e e s ennnans | eesnnnneeeeennn [oenend 03/02/2023 ..... GOLDMAN SACHS ...
74251V-AT-9 . ..| PRINCIPAL FINANCIAL GROUP INC . CITIGROP ......
74340X-CE-9 . ..|PROLOGIS LP .... BANK OF AMERICA .
74368C-B0-6 . ..| PROTECTIVE LIFE GLOBAL FUNDING MORGAN STANLEY
T47262-AS-2 . ..[QVC INC ... VARIOUS ...
74841C-AA-9 . .| QUICKEN LOANS LLC .. CITIGROUP
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78454L-A-0 ......... S\t ENERGY CO 03/03/2023 ..... CITIGROP ... ... 92,265 |. ..100,000 |...
78466C-AC-0 . ..| SS&C TECHNOLOGIES INC ... 03/03/2023 CITIGROUP ..674,889 |. 715,000 |.
79546V-AL-0 . .| SALLY HOLDINGS LLC/SALLY CAPITAL | 03/03/2023 CITIGROUP 165,000 |.
810186-Ali-6 ......... SCOTTS MIRACLE-GRO CO/THE ...uuniiiiiiiiniiiiiiiin s cinii s rrrni e reni s s ennnis s s ennnnnsnnns | aeeeennnnnneees founnd 03/03/2023 ..... CITIGROP ...
81105D-AB-1 ......... SCRIPPS ESCROW 11 INC e e e e et e e eeee e e e e e e e e e e e e e e e eennn e e e eennnnneeees | oevevnnnninnnns Joennnd 03/03/2023 ..... CITIGROP ...
81211K-BA-7 ......... SEALED AIR CORPORATION ..vveniiiiiiiiiiiiciiiie e et s e eeniis s eesni e sesnnn e s essnnannessnnns | aeeeennnnnneees founsd 03/03/2023 ..... CITIGROP ...
812127-AA-6 ......... SEALED AIR CORPORATION ...eeeeeeeeeieeeeeeeee e e e eeene s e e e eenn e e e e ennen e e e eennnn e e e eennnnneeeenns | seeevnnninnnns Jonnnd 03/03/2023 ..... VARIOUS
81728U-AA-2 ......... SENSATA TECHNOLOGIES INC ..vvvviiiiiiiiiieeciiiin et ccvii s cnvii s eesni s esnnnnnseeens | aeeeeennnnnenes fonnnd 03/03/2023 ..... CITIGROP ...
817565-CG-7 ......... SERVICE CORPORATION INTERNATIONAL ...eeeeeieeeeeenneeeeeenne e e eeemnee e e e eeenne e e e eennnnneeeennnnnns | oevevnnnninnnns Joennnd 03/03/2023 ..... CITIGROP ...
81761L-AA-0 ......... SERVICE PROPERTIES TRUST ...evvreniiiiiiiiiiiiiiiiiie s eecriii s crnnis s ernnn s ennnnnssesnnnnnnnnes | aeeeeennnnneens Jonand 03/03/2023 .....
82873M-AA-1 ......... SIMMONS FOODS INC «.evveeeeeenee e e e eeee e e e e ee e e e eenne e e e e ennne e e e e e enn e e e e ennnnneeeennnnnnns | eeeevnnniinnnes Jonnnd 03/03/2023 ..... CITIGROUP ...
82967N-BC-1 . ..| SIRIUS XM RADIO INC CITIGROUP
82967N-BG-2 . ..| SIRIUS XM RADIO INC .. CITIGROP ...
830867-AA-5 . ..|DELTA AIR LINES INC .. ROYAL BANK OF CANADA
830867-AB-3 ......... DELTA AIR LINES INC CITIGROUP
833794-AB-6 ......... L0 R [ RN 02/02/2023 ..... JP MORGAN ..
83609G-BN-4 ......... B PP PP PPPPPRRURPPPPRR IR ISPRN 01/12/2023 ..... JP MORGAN ...
845437-BU-5 ......... SOUTHNESTERN ELECTRIC POWER COMPAN ....cevvveniiiiiiiiiieciiiiee e ceeiis e eccevineeecennieeenenns | eeeeeennnnnenes fonnid 03/28/2023 ..... N
845467-AL-3 ......... SOUTHNESTERN ENERGY COMPANY .. .eeeeeeeeie e e eeeeee e e e e eeeee e e e eeenn e e e eennne e e eeennnnneeeennnns | oeeevnnnninnnns Jonnnd 03/03/2023 ..... CITIGROUP 482,428 |.
845467-AT-6 ......... SOUTHNESTERN ENERGY COMPANY ..evveeniiiiiiiiiiiiiiiiis e rscensi s crnsi s ennnnnssssnnnnns | eeeeeennnnnenes fonnnd 03/03/2023 ..... CITIGROP ... ... 67,952 |
84749A-AA-5 ......... SPECIALTY BUILDING PRODUCTS HOLDIN ...eeeeeeieeeeeeeeeeeeeeeie e e eeene e e eeenn e e e eenneneeeeennn | eevvvnnnninnnes Joennnd 03/03/2023 ..... CITIGROP ...
84859B-AB-7 SPIRIT LOYALTY KY LTD/IP tevveiiiiiiiiiisiiiiiiie e seresi s srnniis s sennnis s snnnnnsnnns | aeeeeennnnnenes fouand 03/03/2023 .....
84859D-AC-1 . ..|SPIRE MISSOURI INC ....... WELLS FARGO
85172F-AN-9 . ..| SPRINGLEAF FINANCE CORP CITIGROP ...
85205T-AL-4 . ..| SPIRIT AEROSYSTEMS INC . JEFFERIES & CO
85205T-AN-0 . ..| SPIRIT AEROSYSTEMS INC . VARIOUS ...
852060-AD-4 . ..| SPRINT CAPITAL CORPORATION CITIGROUP
852060-AT-9 ......... SPRINT CAPITAL CORPORATION ...ivvvvreniiiiiiiiieiiinii s e renni e s eresnis s e esnnns e s sennnessssnnnns | aeeeeennnnnenes founsd 03/03/2023 ..... CITIGROP ...
853496-AD-9 ......... STANDARD INDUSTRIES INC ...eeeeeieeeeeeeieeeeeeeeie e e e eeeee e e e e enene e e e eeenneeeeeennnneeeennnnnnnes | sevvvnnnninnnns Jonnnd 03/02/2023 ..... GOLDMAN SACHS ...
8534%6-AG-2 ......... STANDARD INDUSTRIES INC ...evvvveiniiiiiiiiiieciiiiie s e s cnnns s ennni s snnnnn s ssnnnnnnnes | aeeeennnnnnenes founsd 03/02/2023 ..... GOLDMAN SACHS ...
854502-AJ-0 ......... STANLEY BLACK & DECKER INC ..eeereneeieemenieeeeeennie e e eeemeee e s eeeennneeeeeennnaeeeeennnnneeeennnns | oeevvnnnninnnns Jonnad 01/17/2023 ..... BARCLAY'S CAPITAL . .
854502-AN-1 ......... STANLEY BLACK & DECKER INC ...eevvreiiiiiiiiiieiiiiies s eecinii s srnsn s ernnnnssssnnnnns | eeeevennnnneens fonnnd 02/27/2023 ..... GOLDMAN SACHS 800,000 |...
855244-BE-8 STARBUCKS CORPORATION ....eeeeeeeeeeeeenieeeeeeenneeeeeemnn e e eeeennneeeeennnnaaeeeennnnneneennnnnnnees | sevevnnniinnnns Jonnad 02/07/2023 ..... GOLDMAN SACHS ... 1,000,000 |...
855244-BF-5 . .. | STARBUCKS CORPORATION ... 02/07/2023 BANK OF AMERICA . 1,000,000 |.
866677-AJ-6 . ..| SUN COMMUNITIES OPERATING LP CITIGROUP 1,100,000 |.
86765L-AT-4 . ..| SUNOCO LP ... CITIGROP ... .. 425,000 |.
87122F-AC-0 . ..| STCP_23-3 . GOLDMAN SACHS .
87157D-AG-4 . .| SYNAPTICS INCORPORATED . CITIGROP ...
87165B-AU-7 ......... SYNCHRONY F INANCIAL JP MORGAN ...
87264A-BV-6 ......... T-MOBILE USA INC ..eeveriiieiiiiii e ernn s ensnna s snnnnnnes | aeeeennnnnneees [oannd 02/06/2023 ..... VARIOUS
87265H-AG4 ......... TRI POINTE GROUP INC ..eeeeeeeeeeeeeeeeeeee s e e eeene e e e e ee e e e e e enn e e e e eennneeeeeennnnneeeennnns | oevevnnninnnns Jonnad 03/03/2023 ..... CITIGROP ...
87470L-AG-6 ......... TALLGRASS ENERGY PARTNERS LP .....ceivvriiiiiiiiiiiiiciiii e ccriiin e cnnii v scnnnnnnees | eeeevennnnnenes fonnnd 03/03/2023 ..... CITIGROUP
87612E-BR-6 ......... TARGET CORPORATION ....eeeeeeneeeeeeennseeeeenne s e e eeenn e e e e eenn s e e e eennnnneeeennnnneeeennnnnnees | seevvnnniinnnns Joennnd 01/17/2023 ..... BARCLAY'S CAPITAL .
87612G-AC-5 ......... TARGA RESOURCES CORP ....ievvviniiiiiiiiieeiinii e s cceni s s cnsni s s snnnns s s snnnnn s sssnnnnnnsnesnns | seeeeennnnnenes Jouund 01/03/2023 ..... TRUIST BANK ...
88033G-CX-6 ......... TENET HEALTHCARE CORPORATION .. ...01/17/2023 ..... CITIGROUP
88033G-CZ-1 ......... TENET HEALTHCARE CORPORATION .vvuuniiiiiiuuuniiiiisuiniesiiiiiissessiauiisssecsesisesscesnnnseesseannns 01/20/2023 ..... EXCHANGE OFFER
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88033G-DB-3 TENET HEALTHCARE CORPORATION ...eeeeeeeeeeieeeeeeenie e e eeeenie e e e e eenne e e e eennne e e e eennnnneeeennnns | oevevnnnninnnes Joennnd 01/20/2023 ..... EXCHANGE OFFER .. 557,000 |...
88033G-DK-3 . ..| TENET HEALTHCARE CORPORATION .. 03/03/2023 VARIOUS ... 3,053,000 |.
88033G-DM-9 . ..| TENET HEALTHCARE CORPORATION .. 01/20/2023 EXCHANGE OFFER
88033G-DS-6 ......... TENET HEALTHCARE CORPORATION 02/01/2023 ..... EXCHANGE OFFER
882240-AA-5 ......... TEXAS CAPITAL BANCSHARES INC. . 03/03/2023 ..... CITIGROP ...
886320-AE-3 ......... TIBCO SOFTWARE INC ...iiiiiiiniieiiiiiii et erni e e sesnnn e s e nnnnan e sennnn | aeeeeenninneees fouand 03/03/2023 ..... CITIGROP ...
88830M-AM-4 ......... TITAN INTERNATIONAL INC ..eeeeeeie e eeeee e e e eee e e e eeen e e e e eenne e e e e e e e e e eennnneeeennnnnnns | oevernnnninnnes Jonnnd 03/28/2023 ..... VARIOUS
89055F-AB-9 ......... TOPBUILD CORP ..evvueeeeciiii e e ceiii e cerii e e s cenni e s s esiis e s s ennnn e s s ennnnn e s sssnnnnnsesnnnns | aeeeeenninnenes fovuund 03/02/2023 ..... GOLDMAN SACHS .
89236T-KR-5 ......... TOYOTA MOTOR CREDIT CORP ...eeeeeeeemenneeeeennneeeeeemnnieeeeemnnneeeeennnnneeeernnnneneennnnnnnees | sevevnnniinnnns Jonnnd 01/09/2023 ..... CITIGROP ...
893647-BH-9 ......... LT PR [SSUUUUURRRUUUIN RN 03/03/2023 ..... CITIGROP ...
893647-BR-7 ......... TRANSDIGM INC ..o e et e e e e e ee e e e e e nne e e e e e e s e e e e ennnneeeennnnnnes | cevevnnnninnnns [onnnd 03/03/2023 .....
89469A-AD-6 . ..| TREEHOUSE FOODS INC .. CITIGROUP
89680E-AA-7 . ..| TRITON WATER HOLDINGS INC CITIGROUP
897051-AC-2 . .| TRONOX INC .ovvvvnnnne CITIGROP ...
89788M-AM-4 ......... TRUIST FINANCIAL CORP ... TRUIST BANK ...
898813-AV-2 ......... TUCSON ELECTRIC POWER CO ...evvveinieiiiiiiee e e e s esnni s s ennnin s s snnnnnnes | aeeeennnnnnenes fonnnd 02/13/2023 ..... TRUIST BANK ...
90290M-AC-5 ......... US FOODS INC .eeeeieeeeeeeiee e e e e eeee e e e e e e e e e e emneee e e e eennna e e e eennnna e e eeennnneeeeennnnnnseeennnnn | seeevenniinnnns Jonnad 03/03/2023 ..... CITIGROUP
90290M-AE-1 ......... LU 0T PPN [SSUUUUURRUUUI RN 03/03/2023 ..... CITIGROP ...
90367U-AA-9 ......... US ACUTE CARE SOLUTIONS LLC ..eereeeeeeemnnieeeeeeneia e e eeeeeeeeseeeeeneeeeeennnaeeeeennnneeeeennnns | seeevnnnninnnns Jonnnd 03/03/2023 ..... CITIGROUP ...
906548-CIi-0 ......... UNTON ELECTRIC €0 evvvuniiiiiiiiiiiiiiiiie e cieii s cesii s s ennnis s s srsan s s snnnnnnssesnnnnnnnses | aeeeennnnnnenes Jouand 02/27/2023 ..... BANK OF AMERICA .
907818-CS-5 ......... UNION PACIFIC CORPORATION ....eeeereieeeeennneeeeemenieeeeeemnnneeeeernnneseemnnnneeeennnnnneeeenns | seeernnniinnnns Jonnnd 03/23/2023 ..... FTN FINANCIAL ...
907818-GE-2 ......... UNION PACIFIC CORPORATION ....iiiivriniiiiiiiiiiseesiiniis e s eennis s s ernnn s s snnnsns e ssnnnnnsesenns | aeeeeennnnenes founnd 02/13/2023 ..... MORGAN STANLEY ..
90932L-AG-2 . ..|UNITED AIRLINES INC ..... CITIGROP ...
911163-AA-1 . ..|UNITED NATURAL FOODS INC VARIOUS
91327T-AA-9 . . |UNITI GROUP LP ............ VARIOUS ...
914906-AU-6 . .| UNIVISION COMMUNICATIONS INC CITIGROUP
914906-AV-4 . .| UNIVISION COMMUNICATIONS INC ..... CITIGROP ...
91911X-AW-4 ......... BAUSCH HEALTH COMPANIES INC (DELAW ... 03/02/2023 ..... GOLDMAN SACHS ...
92343V-GH-1 ......... VERIZON COMMUNICATIONS INC 03/27/2023 ..... SOCIETE GENERALE ...
92346L-AE-3 ......... VERITAS US INC / VERITAS BERMUDA L 03/03/2023 ..... CITIGROUP
925350-AB-0 ......... VERTIV GROUP CORP .. 03/03/2023 ..... CITIGROUP
92564R-AF-2 ......... VICI PROPERTIES LP . 01/09/2023 ..... CITIZENS CAPITIAL MA
926400-AA-0 VICTORIAS SECRET & CO 03/03/2023 CITIGROUP

929160-BA-6 .
929290-AQ-0 ..
92936U-AA-7 .
92943G-AA-9 .
94106L-AN-9 . .
94106L-BP-3 .........
94106L-BU-2 .........
947075-AU-1 .........
958667-AC-1 .........
958667-AE-7 .........
96926J-AC-1 .........
983130-AV-7 .........
983133-AA-7 .........

..| VULCAN MATERIALS COMPANY .
.. | WASTE MANAGEMENT HOLDINGS INC .
..|W. P. CAREY INC .............
..|W R GRACE HOLDINGS LLC .
.| WASTE MANAGEMENT INC .

WASTE MANAGEMENT INC .
WASTE MANAGEMENT INC
WEATHERFORD INTERNATIONAL LTD .
WESTERN MIDSTREAM OPERATING LP
WESTERN MIDSTREAM OPERATING LP
WILLIAM CARTER COMPANY (THE)
WYNN LAS VEGAS LLC / WYNN LAS VEGA

WYNN AMERICA LLC Loureeeeeietttet ettt ettt ettt e e e e e e

02/27/2023

02/08/2023
03/03/2023
03/30/2023
03/30/2023
03/02/2023
...03/03/2023
03/03/2023

BANK OF AMERICA .
MORGAN STANLEY
BCIGEQOL ...
JP MORGAN
DAIWA CAPITAL MARKET
WELLS FARGO

CITIGROUP
VARIOUS

TD SECURITIES .
GOLDMAN SACHS .
VARIOUS
VARIOUS
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984121-CL-5 XEROX CORPORATION .. 03/03/2023 ..... CITIGROP ... ..655,000 |... 3.B FE
988498-AL-5 . ..| YUM! BRANDS INC. 03/03/2023 CITIGROP ... .. 755,000 |. 3.C FE
008911-BK-4 . .| AIR CANADA ........... . 03/02/2023 GOLDMAN SACHS . ,150,000 |. 3.B FE
071734-AC-1 . .| BAUSCH HEALTH COMPANIES INC . A. 03/02/2023 VARIOUS ... .. 768,000 |. 5.C FE
097751-BT-7 . ..| BOMBARDIER INC ... A.. 03/02/2023 VARIOUS ,405,000 |. 4.CFE ..
097751-BZ-3 . ..| BOMBARDIER INC A. 03/02/2023 VARIOUS ..915,000 |. 4.CFE ..
11283Y-AB-6 . ..| BROOKF IELD RESIDE A.. 03/02/2023 GOLDMAN SACHS . 492,000 |. 4.AFE ..
136375-BZ-4 . ..| CANADIAN NATIONAL RAILWAY CO .. A. PERFORMANCE TRUST CA . 100,000 |. 1.FFE ..
136385-AE-1 . .| CANADIAN NATURAL RESOURCES LTD A.. CIBC MARKETS INC ... 700,000 |. 2.AFE ..
13645R-AD-6 CANADIAN PACIFIC RAILWAY COMPANY A. 01/19/2023 ..... JEFFERIES & CO ..875,000 |... 2.BFE
14913R-38-1 CATERPILLAR FINANCIAL SERVICES LTD ... 01/03/2023 ..... JP MORGAN .. 1,500,000 |... 1.F FE
29250N-B0-7 . .. [ENBRIDGE INC ... A. 03/06/2023 MORGAN STANLEY ..700,000 |. 2.AFE ..
29250N-BR-5 .. .. |ENBRIDGE INC ... A.. 03/06/2023 ..... MORGAN STANLEY .. 1,200,000 |... 2.AFE
335934-AT-2 ......... [FIRST QUANTUM MINERALS LTD .. A. 03/03/2023 ..... JP MORGAN .. .. 330,000 |... 4.A FE
361680-AL-8 . ..| GFL ENVIRONMENTAL INC .. A.. 03/03/2023 JP MORGAN 655,000 |. 4.CFE ..
361680-AP-9 . ..| GFL ENVIRONVENTAL INC A. 03/03/2023 JP MORGAN 262,000 |. 4.CFE ..
552704-AF-5 . .. |MEG ENERGY CORP .......... A.. 03/03/2023 JP MORGAN ... 495,000 |. 3.CFE ..
575385-AD-1 . .. [MASONITE INTERNAT IONAL CORPORATION A. 03/02/2023 GOLDMAN SACHS . 690,000 |. 3.BFE ..
59151K-AL-2 . .. | METHANEX CORPORATION . A.. 03/03/2023 JP MORGAN ..... 355,000 |. 3.AFE ..
67077M-AE-8 . ..|NUTRIEN LTD .... A. 03/23/2023 BANK OF AMERICA . 970,000 |. 2.BFE ..
67077M-BA-5 . ..|NUTRIEN LTD .... A.. 03/23/2023 BMO it 800,000 |. 2.BFE ..
68245X-AN-1 . ..] 1011778 BC UNLIMITED LIABILITY CO . A. 03/02/2023 GOLDMAN SACHS . 222,000 |. 4BFE ..
73755L-AN-9 . ..| POTASH CORPORATION OF SASKATCHEWAN A.. 03/06/2023 MORGAN STANLEY .. 165,000 |. 2.BFE ..
00687Y-AB-1 . ..|ADIENT GLOBAL HOLDINGS LTD .. C.. 02/28/2023 BANK OF AMERICA . 260,000 |. 3.CFE ..
00687Y-AC-9 . ..| ADIENT GLOBAL HOLDINGS LTD C.. 02/28/2023 BANK OF AMERICA . 260,000 |. 4.CFE ..
00774M-AX-3 . ..| AERCAP IRELAND CAPITAL DAC .. C.. 03/15/2023 CITIGROP ... 500,000 |. 2.BFE ..
013822-AE-1 . ..| ALCOA NEDERLAND HOLDING BV .. C.. 03/02/2023 GOLDMAN SACHS . 425,000 |. 2.CFE ..
02156L-AA-9 . ..| ALTICE FRANCE SA (FRANCE) C.. 03/03/2023 CITIGROUP ..800,000 |. 4BFE ..
02156L-AF-8 . ..| ALTICE FRANCE SA (FRANCE) C.. 01/19/2023 VARIOUS ... ,560,000 |. 4BFE ..
02156L-AH-4 ......... ALTICE FRANCE SA (FRANCE) ... C.. 03/03/2023 CITIGROP ... 4B FE
03937L-AA-3 ARCH CAPITAL GROUP LTD . C.. 01/30/2023 JANE STREET EXECUTIO 2.AFE
03938L-BF-0 . .| ARCELORMITTAL SA ......... C.. 03/13/2023 JP MORGAN ........ 2.CFE ..
03969A-AQ-3 . .| ARDAGH PACKAGING FINANCE PLC C.. 03/02/2023 GOLDMAN SACHS . 3.CFE ..
03969A-AR-1 ARDAGH PACKAGING FINANCE PLC C.. 03/02/2023 GOLDMAN SACHS ... 5.A FE
143658-BN-1 CARNIVAL CORP ... C.. 03/13/2023 JP MORGAN 4.C FE
143658-BS-0 . ..| CARNIVAL CORP ... C.. 01/09/2023 EXTERNAL MANAGER TRA 4.CFE ..
14366R-AA-7 . .| CARNIVAL HOLDINGS (BERMUDA) LTD . C.. 03/02/2023 GOLDMAN SACHS ... 4BFE ..
16412E-AA-5 . ..| CHEPLAPHARM ARZNEIMITTEL GMBH .... C.. 03/02/2023 GOLDMAN SACHS ... 4.AFE ..
223030-AH-3 .. .. | COVIDIEN INTERNATIONAL FINANCE SA . C.. 02/15/2023 SOUTH WEST SECURITIE 1.G FE ..
251526-0S-6 . .. | DEUTSCHE BANK AG ............ C.. 01/10/2023 EXTERNAL MANAGER TRA 2.AFE ..
42704M-AA-0 . ..|HERBALIFE NUTRITION LTD C.. 03/03/2023 JP MORGAN ... 4.AFE ..
449691-AA-2 . ..[ ILIAD HOLDING SAS ........ C.. 03/03/2023 JP MORGAN 4.AFE ..
460599-AE-3 . .| INTERNATIONAL GAME TECHNOLOGY PLC . C.. 03/03/2023 JP MORGAN ..298,182 |. 3.AFE ..
47010B-AK-0 . ..| JAGUAR LAND ROVER AUTOMOTIVE PLC C.. 03/03/2023 CITIGROUP ..682,116 |. 4.AFE ..
472160-AA-1 . .| JDE PEETS NV oot C.. 02/07/2023 VARIOUS ... ,181,908 |. 2.CFE ..
530439-AX-7 . .. | LLOYDS BANKING GROUP PLC .. C.. 02/27/2023 WELLS FARGO ..685,000 |. 1.FFE ..
58507L-BB-4 . ..|MEDTRONIC GLOBAL HOLDINGS SCA . C.. 03/24/2023 VARIOUS ... ,048,512 |. 1.G FE ..
58507L-BC-2 . ..|MEDTRONIC GLOBAL HOLDINGS SCA .... C.. 03/23/2023 MIZUHO . ,192,560 |. 1.FFE ..
606822-CV-4 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC C.. 02/16/2023 VARIOUS ... 2,504,560 |. 1.G FE ..
606822-CX-0 . ..|MITSUBISHI UFJ FINANCIAL GROUP INC C.. 02/15/2023 MITSUBISHI UFJ ..667,000 |. 1.G FE ..
60920L-AQ-7 ......... MONDELEZ INTERNATIONAL HOLDINGS NE ... [CFUUUUTRTRR IR 03/14/2023 ..... BARCLAY'S CAPITAL .... .. 1,956,108 |. 2.BFE
62886H-BL-4 ......... NCL CORPORATION LTD .. [CF R R 03/03/2023 ..... JP MORGAN .. . 4.C FE
62954H-AJ-7 . L[NXP BV .. 01/17/2023 SUSQUEHANNA . 2.BFE ..
2.B Fi

62954H-AY-4

NXP BV ..

01/17/2023

JANE STREET EXECUTIO ...

m




L1¥03

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends
67777L-AD-5 01 EUROPEAN GROLP BV ... C.. 03/03/2023 ... P HORGAN ... 165,000 |...
714295-AA-0 . ..| PERRIGO FINANCE PLC .. C.. 03/03/2023 CITIGROUP 490,000 |.
714295-AC-6 . .. |PERRIGO FINANCE PLC C.. 03/03/2023 CITIGROUP 230,000 |.
77578J-AC-2 .........| ROLLS-ROYCE PLC .. c.. 03/03/2023 CITIGROUP 775,000 |.
780153-BH-4 . ..| ROYAL CARIBBEAN CRI . C.. 03/03/2023 CITIGROUP 625,000 |.
780153-BL-5 ......... | ROYAL CARIBBEAN CRUISES LTD . c.. 03/03/2023 CITIGROUP 456,000 |.
780153-BS-0 . ..| ROYAL CARIBBEAN CRUISES LTD . C.. 03/03/2023 CITIGROUP 554,000 |.
81180/-B6-5 .........| SEAGATE HDD CAYMAN . c.. 03/03/2023 CITIGROWP ... 155,000 |.
81254U-AK-2 . .. | SEASPAN CORP ......... C.. 01/17/2023 JEFFERIES & C . N 260,000 |.
87927V-AM-0 . ..| TELECOM ITALIA CAPITAL SA ... C.. 03/03/2023 CITIGROWP ......... .. 282,854 |. 326,000 |.
896680-AF-5 . ..| TRINSEO MATERIALS OPERATING SCA . C.. 01/20/2023 EXTERNAL MANAGER TRA 91,520 |. 128,000 |.
902613-AV-0 . ..| UBS GROUP AG ... C.. 03/21/2023 MORGAN STANLEY ..... ..687,628 |. 678,000 |.
904678-A0-2 ......... | UNICREDIT SPA . C.. 03/03/2023 CITIGROWP ... 660,000 |.
92769X-AR-6 . .| VIRGIN MEDIA SECURED FINANCE PLC C.. 03/03/2023 CITIGROUP 820,000 |.
9285711-BQ-2 . .. | VODAFONE GROUP PLC ....... C.. 03/03/2023 CITIGROUP 655,000 |.
984851-AD-7 ......... YARA INTERNATIONAL ASA . c.. 01/18/2023 ... JP MORGAN ... .
984851-AG-0 ......... YARA INTERNATIONAL ASA .. iiirniieeeinnnuseeeennui s s e eeenn s e e e ernnn s s e e e ennnnaeeeennnnnnnas Cuveeerrnnnnns Jeennn 03/15/2023 ..... MORGAN STANLEY ... ieetniseeeinnueeeeeeeeuis s e e eennss e e e eeenn e e s eennnsaeeeennnnaseerennnnaseeeennnnnnns 850,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 320,720,174 339,467,354 2,845,892 XXX
2509999997. Total - Bonds - Part 3 477,276,296 496,795,872 3,407,682 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 477,276,296 496,795,872 3,407,682 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
00766T-10-0 03/27/2023 ..... EXTERNAL MANAGER TRA ... 640.000 |....
011659-10-9 . ..| ALASKA AIR GROUP INC . 03/13/2023 EXTERNAL MANAGER TRA 2,520.000 |.
013091-10-3 . ..| ALBERTSONS COMPANY INC CLASS A 02/27/2023 EXTERNAL MANAGER TRA .. 2,150.000 |.
013872-10-6 ......... LA R ORI RN 01/30/2023 ..... EXTERNAL MANAGER TRA ...
016255-10-1 ......... ALTGN TECHNOLOGY INC ...eeeeeeieeeeeeenieeeeeeeeee e e e eeenne e e e eeennn e e e eernnnneeeernnnneeeeennnnnnees | connienenennnnn Jonnnd 02/17/2023 ..... EXTERNAL MANAGER TRA ...
01973R-10-1 ......... ALLISON TRANSMISSION HOLDINGS INC ....cevvvvnniiiiiiiniiiiiiiiiie e riiniiseeeernnisseseenniiseesnnns | cennnnneeenenns fonnnd 02/03/2023 ..... EXTERNAL MANAGER TRA ...
02005N-10-0 ......... ALLY FINANCIAL INC .eeeeeeeeeeeete e e e eeene e e e e s e e e e e e e e e e nn e e e e ennnn e e e eennnnneeeennnnns | cvnnnennnnsnnnn Joennnd 01/30/2023 ..... EXTERNAL MANAGER TRA ... 2,750.000 |....
02156B-10-3 ......... ALTERYX INC CLASS A .iiviiiiiiiiiii et enna s s ennna s s snnnnn e e nenns | eennnnnenenenns founnd 03/22/2023 ..... EXTERNAL MANAGER TRA ... 1,840.000 |....
035710-83-9 ANNALY CAPITAL MANAGEMENT REIT INC .eeeeeeeeeeiieeeeeenn e e e eeenne e e e eennn e e e eennne e eeennnnees | cvnnnnennnnnnn Joennid 01/17/2023 ..... EXTERNAL MANAGER TRA ... ..2,780.000 |....
036620-10-5 . | ANSYS INC ..evennnne 03/22/2023 EXTERNAL MANAGER TRA ..618.000 |.
040413-10-6 . ..| ARISTA NETWORKS INC .. EXTERNAL MANAGER TRA ..790.000 |.
042735-10-0 . ..| ARROW ELECTRONICS INC EXTERNAL MANAGER TRA ..180.000 |. N
057226-10-0 . ..| BAKER HUGHES COMPANY . EXTERNAL MANAGER TRA .. 7,230.000 |. .. 224,107 |.
064058-10-0 . .| BANK OF NEW YORK MELLON CORP EXTERNAL MANAGER TRA 69,709 |.

086516-10-1 ......... BEST BUY INC

090572-20-7 ......... BIO RAD LABORATORIES INC CLASS A ...
093671-10-5 ......... H&R BLOCK INC

114340-10-2 ......... AZENTA INC

125269-10-0 ......... CF INDUSTRIES HOLDINGS INC ..
127387-10-8 ......... CADENCE DESIGN SYSTEMS INC ..
142339-10-0 ......... CARLISLE COMPANIES INC
14448C-10-4 ......... CARRIER GLOBAL CORP
147528-10-3 . .| CASEYS GENERAL STORES INC ...

.| CHOICE HOTELS INTERNATIONAL INC .
CIENA CORP

169905-10-6 .
171779-30-9

03/20/2023
03/28/2023
01/30/2023
01/31/2023
03/22/2023

...02/21/2023
...01/20/2023

03/27/2023
03/27/2023
02/02/2023

EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA

EXTERNAL MANAGER TRA ...

1,060.000 |....
1,020.000 |....
355.000 |....

... 27,844 |.
148,156 |.
132,185 |.
...61,578 |.
...85,108 |.
... 73,405 |.
... 95,987 |.
363,028 |.
213,335 |.
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172062-10-1 ......... CINCINNATI FINANCIAL CORP .....eeeeeeeenieeeeeennieeeeeeenn e e e eeenn e e e e eennnneeeeennnnnneeeennnnnnes | cvvsnenennennnn Jonnnd 02/14/2023 ..... EXTERNAL MANAGER TRA ... 550.000 |....
172755-10-0 . ..| CIRRUS LOGIC INC ... 03/22/2023 EXTERNAL MANAGER TRA ..1,742.000 |.
185899-10-1 . ..| CLIFFS NATURAL RESOURCES INC 02/17/2023 EXTERNAL MANAGER TRA .. 3,910.000 |.
19247G-10-7 ......... COHERENT CORP COMMON 02/24/2023 ..... EXTERNAL MANAGER TRA ... 1,646.000 |....
197236-10-2 ......... COLUMBIA BANKING SYSTEM INC ... 03/02/2023 ..... EXCHANGE OFFER
229663-10-9 ......... L0 PR IPUURRSUUUURRR RN 03/16/2023 ..... EXTERNAL MANAGER TRA ...
24906P-10-9 ......... DENTSPLY SIRONA INC .veeeeeeeete e e e et e e e e e e e ee e e e e e e e e e e nnn e e e e e nnnn e e eennnnns | cvnnninensnnnnn Jonnnd 01/24/2023 ..... EXTERNAL MANAGER TRA ... 2,750.000 |....
256163-10-6 ......... 000 PRSPPI PSRRI RN 01/30/2023 ..... EXTERNAL MANAGER TRA ... 1,130.000 |....
25754A-20-1 ......... DOMINOS PIZZA INC ..eeeeeee e e e et e e e ee e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnnnees | cvnnninennnnnnn Jonnnd 01/24/2023 ..... EXTERNAL MANAGER TRA ...
257651-10-9 ......... L0 O U IPUUURRSUUUURRRR RN 03/22/2023 ..... EXTERNAL MANAGER TRA ...
29605J-10-6 ......... ESAB CORP ....eeeeeeeeeeeeeeenie e e e eemnne e e e eemenn s e e e ernnna e e eennnnn e e eeennnnaeeeennnnnneeeennnnnneneens | crsieneeeennnn Jeennd 02/27/2023 ..... EXTERNAL MANAGER TRA ...
30063P-10-5 . .| EXACT SCIENCES CORP EXTERNAL MANAGER TRA 930.000 |.

30212P-30-3 . ..|EXPEDIA GROUP INC
311900-10-4 . ..|FASTENAL ...........
33616C-10-0 ......... FIRST REPUBLIC BANK ..

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA ...

..1,800.000 |
..2,830.000 |

34354P-10-5 ......... [FLOWSERVE CORP .......eoiiiiiiiiiiiiiiiiiiiiiie et e e ssins | eessneeeennnns [l 03/13/2023 ..... EXTERNAL MANAGER TRA ...

376370-10-5 .........| GLACIER BANCORP INC ......ceiiiiiiiiiieiiiiiii e | cesiiieeeeenn [ 03/17/2023 ..... EXTERNAL MANAGER TRA ... . K
379577-20-8 ......... GLOBUS MEDICAL INC CLASS A ..evviiieeiiiiiiiie e ettt et e e sinnnnee s | eeeeeensniies [oned 03/22/2023 ..... EXTERNAL MANAGER TRA ... 155,144 |.
384802-10-4 ......... W GRAINGER INC ...veeieeeeiieee e eines | reeeeeeeiins [ened 02/27/2023 ..... EXTERNAL MANAGER TRA ... 433,877 |.
385261-10-6 ......... GRAND CANYON EDUCATION INC oeeiiiiiieeiiiiiie ettt ssinnne e ssiiinnees | eeeeeensniins [oend 03/22/2023 ..... EXTERNAL MANAGER TRA ... ... 54,282 |.
40131M-10-9 ......... GUARDANT HEALTH INC ...eeieeneiiiiie et eeinie e eeas | reeeeeeeniins [eeeed 01/24/2023 ..... EXTERNAL MANAGER TRA ... ... 36,750 |.
406216-10-1 L 1 PP [RTTIUEU N PO 01/17/2023 ..... EXTERNAL MANAGER TRA ... ... 84,310 |.

40637H-10-9 . .| HALOZYME THERAPEUTICS INC

. EXTERNAL MANAGER TRA
.| HERSHEY FOODS .

67,377 |.

427866-10-8 . . EXTERNAL MANAGER TRA 174,426 |.
443573-10-0 . .. | HUBSPOT INC ... EXTERNAL MANAGER TRA

44980X-10-9 . .| IPG PHOTONICS CORP . EXTERNAL MANAGER TRA

45073V-10-8 . S ITTING e EXTERNAL MANAGER TRA

45687V-10-6 ......... INGERSOLL RAND INC ..eeieiiiiiiie ettt siinees [ ceeeenniieeees [ 03/27/2023 ..... EXTERNAL MANAGER TRA ...

45784P-10-1 ......... INSULET CORP
46090E-10-3 ......... INVESCO QQQ TRUST SERIES ..

...... 03/27/2023 .....EXTERNAL MANAGER TRA ...
...... 03/03/2023 ..... [ JANE STREET EXECUTIO ...

....80,887.000 |.... ....23,011,349 |.

46137V-35-7 ......... INVESCO S8P  EQL WGHT ETF ..ooeeeeiiiiiie e [ eeeeeeiiienns [, 03/24/2023 ..... VIRTU-AMERICAS .. ....60,000.000 |.... 8,230,776 |.
464287-20-0 ......... ISHARES CORE SEP  ETF ....eiiiiiiiiiiiiie ettt sineneees [ ceeennniieeees [ 03/03/2023 ..... VARIOUS ....85,727.000 |.... .... 34,939,186 |.
46434G-82-2 ISHARES MSCI JAPAN ETF ...eeiieeeee e [ eeeeeeiiieees [ 02/28/2023 ..... CANACCORD GENUITY .. ... 112,186.000 |...eeeveeenniiiene. 6,276,807 |.
466410-33-2 . .. | JPMORGAN EQUITY PREMIUM INCOME ETF 02/02/2023 WALLACHBETH ......... . 14,329,905 |.
472331-10-9 . ..| JEFFERIES FINANCIAL GROUP INC . EXTERNAL MANAGER TRA

497266-10-6 . o[ KIRBY CORP ..o EXTERNAL MANAGER TRA

530307-30-5 . .. | LIBERTY BROADBAND CORP SERIES C . EXTERNAL MANAGER TRA

55354G-10-0 . | MSCIINC v EXTERNAL MANAGER TRA

562750-10-9 ......... MANHATTAN ASSOCIATES INC .. EXTERNAL MANAGER TRA ...

57060D-10-8 ......... MARKETAXESS HOLDINGS INC ..eoeeiiiiiieeiiiiiiie et ssiiieneees | eeeeeenniiee [onnd 02/02/2023 ..... EXTERNAL MANAGER TRA ...

580589-10-9 ......... MOGRATH RENT .o eeineee e eens | rrereeneniins [eeeed 03/13/2023 ..... EXTERNAL MANAGER TRA ...

58463J-30-4 ......... MEDICAL PROPERTIES TRUST REIT INC ..evvviieieiiiiiiiieeeiiiice e essiieeee s | eeeeeeeniies [onnd 01/30/2023 ..... EXTERNAL MANAGER TRA ...

603158-10-6 ......... MINERALS TECHNOLOGIES INC ....vveeeeeeiiiiiie e | eveeeeeeniins [eend 02/28/2023 ..... EXTERNAL MANAGER TRA ...

62955J-10-3 ......... L LU UUP TR [RTTRDE N RO 01/30/2023 ..... EXTERNAL MANAGER TRA ...

636518-10-2 ......... NATIONAL INSTRUVENTS CORP ...08/22/2023 ... EXTERNAL MANAGER TRA ...

64829B-10-0 ......... NEW BELIC INC 1oeitette ettt ettt e e e e e P PO 03/16/2023 ..... EXTERNAL MANAGER TRA .....veeiieiisiiiiiiiiittiiieeiit ettt e ettt e e e esiiieeeees foeieeeiaiieiieeeaanes 2,150.000 f..vvvrreeiiiiiiiiiiiannns 158,786 [vvveeeenreireeiiiiiiiiiiiiiiins foiiiiiiiiiiii 0
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670346-10-5 ......... NUCOR CORP ... e e e e e e e e e e e e e e e e e e e e e s e e e e e nnnneeeeennnnnneeeennnnnneeeennnn | consienennennns Jonnnd 01/30/2023 ..... EXTERNAL MANAGER TRA ... .. 35,148 |.
67181A-10-7 . ..| OAK' STREET HEALTH INC 01/17/2023 EXTERNAL MANAGER TRA 20,969 |.
679295-10-5 . ..|OKTA INC CLASS A ......... 03/22/2023 EXTERNAL MANAGER TRA 75,524 |.
69608A-10-8 ......... PALANTIR TECHNOLOGIES INC CLASS A ..evvviiiiiiiiiiiiiiiiiin e eecvnineeennnnineees | eennnnnenenenns fonnnd 02/27/2023 ..... EXTERNAL MANAGER TRA ...
701094-10-4 ......... PARKER-HANNIFIN CORP ... e et e e ee e e e e e e e e e e e e e e e e e e emnn e e eeennnneeeeennn | cvnnninennnnnns Jonnnd 03/27/2023 ..... EXTERNAL MANAGER TRA ...
705573-10-3 ......... PEGASYSTEMS INC ...eeiiiiiecieri et esnn e ennna s e cnnnnns | cennnnneneennns [ounnd 02/28/2023 ..... EXTERNAL MANAGER TRA ...
727034-10-1 ......... PLANET FITNESS INC CLASS A .eeieieieieeeeeeete e e e eeeee e e e e eenn e e eeenn e e e e ernnnneeeennnnnnnneens | cvnnnineesennns Jonnnd 03/27/2023 ..... EXTERNAL MANAGER TRA ...
731068-10-2 ......... L0 1R [PUURRRUUUURRR RN 03/27/2023 ..... EXTERNAL MANAGER TRA ...
737446-10-4 ......... POST HOLDINGS INC «.eeeeeeeeeenee e e e eeee e e e e een e e e eeen e e e e eenne e e e e e enn e e e ennnnneeeennnnnnes | cvnnninensnnnnn Jonnnd 03/27/2023 ..... EXTERNAL MANAGER TRA ...
74144T-10-8 ......... T ROWE PRICE GROUP INC ..evveniiiiiiiinieiciiii e eceri e cevni e sennnn s ssnnnanneseens | eennnnneeennnns founnd 01/17/2023 ..... EXTERNAL MANAGER TRA ...
74164M-10-8 ......... PRIMERICA INC ...eeeeeeee e e ce e e e e e e e e e e e e e ennne e e e e eenn e e e e eennnneeeennnnnnes | cvnninennnnnnn Jonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA ...
745867-10-1 . ..| PULTEGROUP INC EXTERNAL MANAGER TRA .. 3,651.000 |.
77543R-10-2 . ..|ROKU INC CLASS A EXTERNAL MANAGER TRA ..700.000 |.
77634L-10-5 . ..|RTRCM INC ........... EXTERNAL MANAGER TRA .. 7,698.000 |.
78464A-69-8 ......... SPDR S&P REGIONAL BANKING ETF ...eeeeeeiie e eeeetee e e eeeee e e e eeeee e e eeenne e e eeennneeeeeennnnnes | cvnnnenenennnnn Jonnad 03/10/2023 ..... JANE STREET EXECUTIO ... ...113,286.000 |....
784860-10-1 ......... SVB FINANCIAL GROUP .....ceivviiniiiiiiiii e cciiii e s cerii s ssenni s s snnni s ssnnnnneees | eennnnnenennnns foouand 02/13/2023 ..... EXTERNAL MANAGER TRA ... ... 70.000 |....
81181C-10-4 ......... SEAGEN INC .. eeeeeie e e e ee e e e e e e e e e e e e e e e mnn e e e e e mnn e e e eennnneeeennnnneeeeennnnnneeeens | evsiineeeennnn Joennd 03/22/2023 ..... EXTERNAL MANAGER TRA ... ...10.000 |....
81725T-10-0 ......... SENSIENT TECHNOLOGIES CORP ...evvvvveiiiiiiiiiiie i eceeii s srnnis s eenni e sennnesesennns | cennnnneeeennns fonnnd 02/15/2023 ..... EXTERNAL MANAGER TRA ... 1,494.000 |.... N
83001A-10-2 ......... SIX FLAGS ENTERTAINMENT CORP ....eeeeeeieeeeeeeneeeeeenneeeeeeenneeeeerenneaeeeeennnneeeeennnnnnnees | cvnnnnnensnnnnn Jonnnd 03/22/2023 ..... EXTERNAL MANAGER TRA . eeeeeeee e e e e eeee e e e e e e s e e e e e e e e e e enn s s e e e e mnnn s e e e ennnnneeeeennn [eeeeemnnnnaneeeennnnnnn 6,170.000 |.... 155,642 |.
867710-10-5 ......... B RN ORISR RN 01/19/2023 ..... EXTERNAL MANAGER TRA ... 810.000 |.... ... 20,805 |.
87165B-10-3 ......... SYNCHRONY FINANCIAL e e e et e e e e e e e e e e e e e e e e e e mnn e e e ennnn e eeennnnns | cvnnninennnnnnn Joennnd 01/30/2023 ..... EXTERNAL MANAGER TRA ... ... 22,621 |.
87918A-10-5 TELADOC HEALTH INC ...iiiiiiiiie it eesni s snsnnn s eennnnnnesenns | cennnnneeeennns founnd 01/18/2023 ..... EXTERNAL MANAGER TRA ...

880761-10-3 .
887389-10-4 .
89055F-10-3 .
896945-20-1 .
921943-85-8 . .
928881-10-1 .........
929089-10-0 .........
9505811-10-0
955306-10-5 .........
959802-10-9 .........
96208T-10-4 .........
98419M-10-0 .
98585X-10-4 .
988498-10-1 .
98980L-10-1 .
124765-10-8 . .
784730-10-3 .........
G0176J-10-9 .........
G1890L-10-7 .........
G6700G-10-7 .........
674966-10-3 .........
G8060N-10-2 .........
G8994E-10-3 .........
198068-10-5 .........

..| TERADATA CORP .
.| TIMKEN ..
..| TOPBUILD CORP .
..| TRIPADVISOR INC
.| VANGUARD TAX MANAGED FUND FTSE DEV

.| XYLEM INC .
..| YETI HOLDINGS INC
..| YUM BRANDS INC ......
..| ZOOM VIDEQ COMMUNICATIONS INC CLAS
.|CAE INC ............

VONTIER CORP
VOYA FINANCIAL INC .

WEST PHARMACEUT ICAL SERVICES INC
WESTERN UNION
WEX INC ...

SSR MINING INC ...
ALLEGION PLC
CAPRI HOLDINGS LTD .
NVENT ELECTRIC PLC
RENAISSANCERE HOLDING LTD ...
SENSATA TECHNOLOGIES HOLDING PLC ...
TRANE TECHNOLOGIES PLC
L PP PP PP PPPPN

00000

...... 03/10/2023
...... 02/27/2023
...... 02/28/2023
...... 03/22/2023
...... 03/27/2023
...... 03/29/2023
03/27/2023

UV P 01/20/2023
[T IR 01/17/2023
JUVT R 03/27/2023
JUTR I 03/13/2023

P 02/13/2023

...... 03/16/2023

...... 03/27/2023

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA

OLD MISSION MARKETS ..
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA
EXTERNAL MANAGER TRA

EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...
EXTERNAL MANAGER TRA ...

EXTERNAL MANAGER TRA

.71,543.000 |

..... 1,916.000 |....

..... 2,900.000 |....
..... 1,270.000 |....
562.000 |....
..11,780.000 |....

1,260.000 |.
..7,118.000 |.
..... 6,560.000 |....
..... 2,470.000 |....
..... 2,350.000 |....
..5,140.000 |....
690.000 |....

... 28,238 |.
183,125 |.
137,791 |.

221,300 |.
146,324 |.
.. 72,632 |.
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P31076-10-5 ......... COPA HOLDINGS A SA C.. P AP 03/17/2023 ..... EXTERNAL MANAGER TRA . eeeeeee e e e e eeee e e e e e e s e e e e s e e e e enn e s e e e e e s e e e ennnnneeeennnn [oeeeemnnnnaneeeennnnnns 1,700.000 |....
V77807-10-3 .........[ROYAL CARIBBEAN CRUISES LTD .....iceeuuuiiiiiuunniiiiiinunniiirinsnnssirsresssnsiessrssnnssssnennnnenes C.. e Jeennnd 03/27/2023 ..... EXTERNAL MANAGER TRA vvuuuiiiiiiuuiunisiiuuuissesiiusssessetesuinsesseesssnsesesennnssessesnnnnseesnesss [oeseernnnnnseesennnnnns 1,570.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
316146-10-9 ......... Fid Inv Gr Bond ...03/31/2023 ..... Fidelity .... ...70,865.914 |....
024526-77-4 . ..|ABF SM Cap Value R6 Fidelity . 1,524.172
90262H-63-5 . ..|UBS US Small Growth P Fidelity . 417.641
378690-82-0 . ..| Glenmede SMCAP EQ IS . Fidelity . . 414.589
315911-74-3 ......... Fid Ext Mkt IDX IPR Looeeiiiiiiii e nnnnnnnes | cennneeeeeennns [onn 03/31/2023 ..... Fidelity .... .. 92,013 |....
315911-72-7 ......... Fid International Index IPR .......iiiiiiiiii e eeeenn e e eennn e e eennnns | cennieeenennnn [eennnd 03/31/2023 ..... Fidelity .... ..18,767.892 |....
742561-58-4 ......... PIF MidCap FUNd RB ......cccovvviiiiiiiiiiiiiicciii e crnnn e snnnnnnnes | cennnnneeeennns foinnd 03/31/2023 ..... Fidelity ....
316066-84-4 ......... Fid Value K oo e e e e e e e e e e e e e e e ennnnneeeees | crreinennnnnnn [ennnd 03/31/2023 ..... Fidelity ....
411512-52-8 ......... Harbor Cap App Ret .oeevveiiiiiii e | e [ 03/31/2023 ..... Fidelity ....
315794-83-4 ......... Fid Freedom INC K ...ooeeeeeeeii e e e e e eenne e e eennn e eeennnnneeeens | cerenennnnnnnnn Jennnd 03/31/2023 ..... Fidelity .... .
779546-30-8 ......... TRP DIV Growth | oveeveiiiiiiiii e rrra e rnnnnanes | cennineeeeenns [onnn 03/31/2023 ..... Fidelity .... ... 56.483 |....
315911-75-0 ......... Fid 500 IndeX IPR ...ieeeeeeieeeeeieee e e e eeei e e e e eeeee e e e e eene e e e e rnnne e e eeennnneeeeennnnnneeens | ceneiieeneennnn oo 03/31/2023 ..... Fidelity .... 2,034.646 |....
315794-78-4 . Fid Freedom 2020 K . Fidelity . .16,770.706 |.
315794-73-5 . Fid Freedom 2045 K . Fidelity . .10,344.040 |.
315794-77-6 . Fid Freedom 2025 K . Fidelity . 3,545.124 |.
315794-76-8 ......... Fid Freedom 2030 K . Fidelity ....
315794-75-0 ......... Fid Freedom 2035 K ......vviiiiiiiiiiiiiiiiiiec i ennnnines | cennieeeeeennn fonn 03/31/2023 ..... Fidelity .... -
315794-74-3 ......... Fid Freedom 2040 K ......coeemmmiiiieieiee e e e eern e e e e enn e e e eennnn e e eennnn e e eennnnnneees | erniinennennnn e 03/31/2023 ..... Fidelity .... 9,503.703 |.... ... 89,679 |.
018530-70-9 ......... AB Global BOoNd Z .....ccvvvuniiiiiiiiiiiiiiiiii e eesnnnens | cerneeeeeennnn [oan 03/31/2023 ..... Fidelity .... 350,138 | 2,395 |.
701769-40-8 ......... Parnassus EQUIitY 1S ..ueueeeieee e e e e eennnes | crrrieeeeeennn e 03/31/2023 ..... Fidelity .... 882.070 |.... ... 43,477 |.
00141B-84-0 ......... Investco Divrs Div RB L.uuuuiiiiiiuiiiiiiiiiiii it sciiii e ccrrii e s reeni e e srrnnnsenenees | eeeeesssiaenees [oeeens 03/31/2023 ..... Fidelity 178.522 |ovvveeiiiiiiiiiiiiiiiinnnnn 2,978 |uveiiiiiiiiiiiniiiiiiien e | e
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 2,482,336 XXX
5989999997. Total - Common Stocks - Part 3 110,131,349 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 110,131,349 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 110,131,349 XXX 0 XXX
6009999999 - Totals 587,407,645 XXX 3,407,682 XXX
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..912810-SC-3 | TREASURY BOND 3.12 05/15/48 ......cevvvvvvvienees [ernenn . 01/17/2023 . | VIRTU-AMERICAS ......evvnn |ooveveinninninnnnnns |oeeee. 1,109,558 |, 1,238,000 |........ 1,181,944 |........ 1,186,969 |.... J Y PO T N SRR | B R 1,187,023 |.. (77,466) ..6,840 |. 05/15/2048 .
..912810-SX-7 | TREASURY BOND .. 01/17/2023 . [ JP MORGAN ..1,772,000 1,977,080 |. 0 .1,976,818 (617,915) |.. 7,440 |. 05/15/2051 .
..912810-SZ-2 | TREASURY BOND .. 01/18/2023 . [BNO ..... ..1,107,000 ..731,312 | 0 . 65,765 |.. . 08/15/2051 .
..912810-TB-4 | TREASURY BOND .......coovereeinineieeeeeeeeeeens [ . 01/18/2023 . | VARIOUS .ooevvvvvviiiieinns |oeeeeeiieeeneeeeenns [000n0.4,796,201 |l 6,936,000 .5,192,375 |.... .0 . (397,426) . 11/15/2061 .
..912810-TJ-7 | TREASURY BOND .....cooeevriinniiniiiniiins [ . 02/15/2023 . | VARIOUS ....covvvvvvvviiinns Jeveeeeeeeeiennienes |00 6,707,535 | 7,777,000 .2,181,335 |.... .0 . (79,645) . 08/15/2052 .
..912810-TL-2 | TREASURY BOND ......ccoeveieeieiniieieeeeeeeeeeeens [ . 03/28/2023 . | VARIOUS ... .0 . . 11/15/2062 .
..912810-TM-0 | W1 TREASURY BOND .....cooeveeviiiiiiiiiiiiiiiiieeees [ . 02/15/2023 . | VARIOUS ... . . .0 . . . . 11/15/2042 .
..912810-TQ-1 | W1 TREASURY .....iiiiiiiiiiiiiiiiiiiiii [eeeens . 03/01/2023 . | SEAPORT ... .........840,273 |.......... 875,000 |... 849,160 |.... .0 . ...........849,162 |.. . 02/15/2043 .
..912828-50-8 | TREASURY NOTE 2.87 09/30/23 ......cevvvvvvvvvnnnn [erreenn . 01/25/2023 . | VARIOUS ...ooovviiviiiiiiins oo | 35,062,383 |....... 35,500,000 |....... 35,328,611 |.......35,471,885 |.... R PO 53 I ISR | B R 35,474,236 |.. . 09/30/2023 .
..912828-5K-2 | TREASURY NOTE ......oovvviiiiiiiiiiiiiiiiieieeeieeees [ . 03/10/2023 . | VARIOUS ...covvvvvviiviiinns |eveeeieeeeeeeeennns |oenenn.4,485,101 [, 4,550,000 |........ 4,538,623 |........4,547,887 |.... PO FOPNY. Y4 2 (O | B RSO 4,548,365 |.. . 10/31/2023 .
..912828-52-9 | TREASURY NOTE .....oovvviiiiiiiiiiiiiiiiiiiiiciieeens [ . 03/13/2023 . | WELLS FARGO ........covven |ovvvvernnnnnnnnnnnns |-.....3,386,852 |........ 3,448,000 |........ 3,453,548 |........ 3,440,245 |.... 0 e (282) [0 3,449,002 |.. . . . 01/31/2024 .
..912828-D5-6 | TREASURY NOTE 2.37 08/15/24 . 01/18/2023 . | BNP PARIBAS . ..4,168,000 ..4,018,736 |. .4,026,786 |. 0 . 4,030,925 12,524 |. . 08/15/2024 .
..912828-XB-1 | TREASURY NOTE 2.12 05/15/25 . 03/07/2023 . [CITIGROP ... . 1,884,141 ..2,000,000 ..1,895,000 |. .1,901,563 |. 0 .1,908,772 . (24,631) . . 05/15/2025 .
..912828-YY-0 | TREASURY NOTE .. 01/09/2023 . | VIRTU-AMERICAS .. K . 1,383,900 .. 1,450,000 L1,411,642 | 0 .1,411,99% . (28,004) |. . 12/31/2024 .
..91282C-D0-1 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiieceeeeees [ . 02/08/2023 . | ROYAL BANK OF SCOTLA ... |.... .. 765,840 |.......... 847,000 ..833,799 |.... .0 . ....834,140 |.. . (68,299) . 12/31/2026 .
..91282C-DY-4 | TREASURY NOTE .....ooovviiiiiiiiiiiiiiiiiiiieeeeeeens [ . 03/06/2023 . | VARIOUS ....covvvvvvviennens |oeeeeeieeeeeneeennns |-0ee.0.4,916,125 [, 5,800,000 .5,448,580 |.... .0 . . 5,454,335 |.. (538,210) . 02/15/2032 .
..91282C-EP-2 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 01/24/2023 . |VARIOUS ...ooovvvvviiiiiines Joeveeieieieiiieienes [0 988,163 [, 1,040,000 .0 . ....962,006 |.. .. 26,156 . 05/15/2082 .
..91282C-ET-4 | TREASURY NOTE .....ooovviriiiiiiiiiiiiiiiiiieieeeeens [ . 02/28/2023 . | WELLS FARGO .0 . . (35,005) |.... . 05/31/2027 .
..91282C-FA-4 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiiiieieeens [ . 01/09/2023 . | VIRTU-AMERICAS .. R 975,313 |.... .0 . ....3,415 [.... . 07/31/2024 .
..91282C-FK-2 | TREASURY NOTE .....oovvviiiiiiiiiiiiiiiiiiieeeeeeeens [ . 01/20/2023 . | VARIOUS ..coovvvvvviiiiiinns e [000000.2,427,902 | 2,455,000 |........ 2,404,217 |.... .0 . .. 19,295 |.... . 09/15/2025 .
..91282C-FM-8 | TREASURY NOTE ....oooviiiiiiiiiiiiiiiiiiiiiiiieeeeees [ . 01/19/2023 . | VARIOUS ....oovvvvvvviiiinns Joveneeieeeeeeenenes |oeeee 1,066,081 | 1,040,000 |........ 1,043,291 |.... R PO 2213 ISR | B R 1,043,079 |.. .23,002 |.... . 09/30/2027 .
..91282C-FN-6 | TREASURY NOTE ......oovvrriiiiiiiiiiiiiiiieeeneeeeens [ . 01/06/2023 . | JP MORGAN .........coeeeees |vvnnnnnnnnnnnnnnnns |oeenn 1,571,370 | 1,675,000 |........ 1,670,684 |.... 0 80 [0 L 1,670,880 |.. PO} I S . 09/30/2024 .
..91282C-FU-0 | TREASURY NOTE .. 01/09/2023 . [ VARIOUS ... ..4,750,000 ..4,805,869 |. K 0 . 4,804,859 19,223 |. . 10/31/2027 .
..91282C-FV-8 | TREASURY NOTE .. 03/06/2023 . | VARIOUS 21,941,445 .21,035,000 .21,979,812 |. .6,812,269 |. 0 21,976,047 . (34,602) |. . 11/15/2032 .
..91282C-GA-3 | TREASURY NOTE .. 01/09/2023 . | VARIOUS . 1,388,928 1,395,000 1,390,260 |. 1,390,255 |. 0 . 1,390,266 (1,338) |. . 12/15/2025 .
..91282C-GC-9 | TREASURY NOTE .. . |. 01/17/2023 . | VARIOUS .. 4,965,000 ..4,997,080 |. 0 0 . 4,997,006 .L7,542 | . 12/31/2027 .
..91282C-GE-5 | TREASURY NOTE .. veeeeen |- 02/08/2023 . | VARIOUS ... ..2,890,000 ..2,891,366 |. 0| 0 K . 2,891,336 (8,351) |. . 01/15/2026 .
..912820-GG-0 | TREASURY NOTE .....oovvviiiiiiiiiiiiiiiiieeeeeeeeeens [ . 02/22/2023 . | JP MORGAN ............eeees |oevereennnnnnnnnnnns e 1,008,923 | 1,020,000 |........ 1,009,894 |.... 0. 0 2 [0 L 1,009,926 |.. .. (1,002) |.... . 01/31/2025 .
..91282C-GH-8 | TREASURY NOTE .....oovviiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 03/06/2023 . | VARIOUS ......oevvvvvvvnenne |ooveeeeeennnnennnees oo 6,660,497 | 6,840,000 |........ 6,688,998 |.... 0. 0 e 382 [0 6,689,380 |.. .(28,883) [.... . 01/31/2028 .
..91282C-GL-9 | TREASURY NOTE ......oovviriiiiiiiiiiiiiiiiiieeeeeeens [ . 02/27/2023 . |VARIOUS ...oovvvvvviiiiiinns |eeeeeeeeeeeneeeenns | 1,677,914 |, 1,600,000 |........ 1,584,273 |.... 0. 0 e85 [0 L 1,584,358 |.. ...(6,444) [.... . 02/15/2026 .
..91282C-GM-7 | TREASURY NOTE ....ooovviiiiiiiiiiiiiiiiiiiiicieeeeees [ . 03/30/2023 . | VARIOUS .....oovvvvvviiinnns Jooeeeeeeeeenennnnnns |- 24,089,659 |....... 24,515,000 |....... 24,015,646 |.... 0. 0 e 204 [0 24,015,850 |.. .. 23,810 |.... . 02/15/2083 .
..91282C-GP-0 | TREASURY NOTE .....coovviriiiiiiiiiiiiiiiiiiceeeeeens [ . 03/27/2023 . | VARIOUS ... v | 9,310,846 ... 9,322,000 |........ 9,282,282 |.... 0. 0 8 0 L 9,282,291 .........28,585 |.... . 02/29/2028 .
..91282C-G0-8 | TREASURY NOTE ......ccoovvvvviiniiiiiiiiiiiiiineeeees [oenens . 03/07/2023 . | BANK OF AMERICA ......... |ooeeeereeeiinniinnns |ooeeeens 480,226 |........... 485,000 |........... 481,704 ..ol 0 0 Joeeeeeeend 0 e, 481,707 |ooooeeeeennn 0 s (1,481) . 02/28/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 169,301,646 174,827,400 171,311,685 89,976,009 0 171,548,710 0 (2,247,060) XXX
..196479-6Z-7 | COLORADO ST HSG & FIN AUTH ....oovvvvviiiiiiiinns [ eenenn . 03/01/2023 . | STATE BANK .. ....32,042 ... 32,942 ... 32,042 |.... .0 . ..32,942 |.. . 08/01/2049 .
..196480-CV-7 | COLORADO ST HSG & FIN AUTH .....covvvviiiiiininns oo . 03/01/2023 . | STATE BANK .. .. 27,336 ...21,882 |.... .0 . ..27,878 |.. . 08/01/2049 .
..196480-EX-1 | COLORADO ST HSG & FIN AUTH ....ooovvvviiiiiiinins [ ernenn . 03/01/2023 . | STATE BANK .. ...11,885 |.... .0 . . 01/01/2050 .
..30312C-AF-0 |FHLMC_MLO6 .................... 03/25/2023 . | STATE BANK .7,202 | 0 . 06/25/2037 .
..3128118-3K-8 |FGOLD 30YR GIANT 4.5 10/01/41 . 03/01/2023 . | PAYDOUN 73,203 |. 0 . 10/01/2041 .
..3128M9-ZS-4 |FGOLD 30YR GIANT 4.5 10/01/41 . 03/01/2023 . | PAYDOUN K 11,975 0 . 10/01/2041 .
..3128MJ-6S-4 |FGOLD 30YR GIANT .... 03/01/2023 . | PAYDOUN 46,438 |. 46,491 0 . 04/01/2049 .
..3128lJ-YB-0 |FGOLD 30YR GIANT . 03/01/2023 . | PAYDOUN .. 125,739 ..125,739 ..123,490 |. .. 124,230 |. 0 . 05/01/2046 .
..3128MlJ-ZF-0 |FGOLD 30YR GIANT .... [ . 03/01/2023 . | PAYDOUN ... oo |eeeenn... 56,078 .0 . . 01/01/2047 .
..3128PQ-QV-6 |FGOLD 15YR 4 01/01/25 ....vvvvvvvvvvvvvnvnnnnnnns [eeeennn . 03/01/2023 . |PAYDOUN .ovvvvvvevieiiiiens Joveeeeeeeeeeeeieeees |oveeeees 62,559 0 . 01/01/2025 .
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..3128PU-P5-5 |FGOLD 15YR 4 04/01/26 .......eevvvvvvvveennnnnnnn [ereeenn . 03/01/2023 . | PAYDOUN ... .. 361,577 361,577 371,614 |...........365,109 |.... ....(3,532) | .0 . 0 .361,577 |.. ..2,300 |. 04/01/2026 . [1.A ........
..3128PU-XV-9 |FGOLD 15YR 4 04/01/26 03/01/2023 . | PAYDOUN .. 272,561 ..272,561 ..280,099 |. ..274,900 |. .(2,339) | 0 0| .272,561 1,817 |. 04/01/2026 . |1.A .
..312039-BN-0 | FGOLD 30YR ... 03/01/2023 . | PAYDOUN 31,850 |. (1,890) |. 0 0| 29,961 . 02/01/2040 . [1.A .
.. 312030-NP-2 | FGOLD 30YR ...ovvnnnniniin oo . 03/01/2023 . | PAYDOUN ... .. (14,775) | .0 . 0 . 03/01/2040 . (1.A ........
..312940-EK-1 |FGOLD 30YR 5 04/01/40 .....eevvvvvvennvnnnninennnns [ oo . 03/01/2023 . | PAYDOUN ... ... (2,868) | .0 . 0 . 04/01/2040 . [1.A ........
..31307E-MT-8 |FGOLD 15YR 3.5 09/01/28 ....covvvvvvrriiieiiieeens [ eeens . 03/01/2023 . | PAYDOUN ... ...(5,432) | .0 . 0 . 09/01/2028 . [1.A ........
..313206-B5-8 |FHLMC 15YR UMBS SUPER .........ooooeeieiinininninns [oenns . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2087 . [1.A ........
.. 31320N-A4-5 |FHLMC 30YR UMBS SUPER ...........coooeeeienennennns [oennn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2082 . [1.A ........
..3132DN-VY-6 |FHLMC 30YR UMBS SUPER ..........cooeeiiniiinnnnnnns [ s . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..31320P-JD-1 |FHLMC 30YR UMBS SUPER ..........ccooeeieininneenens [oeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 09/01/2052 . [1.A ........
..3132DW-A7-8 |FHLMC 30YR UMBS SUPER ..........oooeeiiriiinnnnnins [oenns . 01/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2051 . [1.A ........
..3132DI-BK-8 | FHLMC 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 0 0| . 03/01/2051 . [1.A .
..31320W-BR-3 | FHLMC 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 0 0| . 05/01/2051 . [1.A .
..313200-DP-5 | FHLMC 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 0 ..(1,592) 0| . 03/01/2052 . [1.A .
..313200-DU-4 |FHLMC 30YR UMBS SUPER .........cooeeeiiiiiniinneins [oenns . 03/01/2023 . | PAYDOUN ... 0 el 1,656 ... 0 . 04/01/2052 . [1.A ........
..3132GF-AD-9 |FGOLD 30YR ....eevnnnnniin oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2041 . [1.A ........
..3132L9-FC-4 |FHLMC GOLD 30YR CASH ISSUANCE .......cccooeeiees [oreeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2047 . (1.A ........
..31336B-C2-0 | FHLMC GOLD 30YR GIANT .....eevvvvvvvnvnnnnnnnnnnnns [ eeeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2046 . [1.A ........
..31335B-P8-3 | FHLMC GOLD 30YR GIANT .....eevvvvvernnnnnnnnnnnnnns [ eeeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
..3133AG-05-1 |FHLMC 30YR UMBS ......ccovevriiiiiiiiiieeiees [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2051 . [1.A ........
..3133AL-EV-6 |FHLMC 30YR UMBS ......cooeriiiiiiiiiiiiis [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2051 . [1.A ........
..3133AN-KM-5 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2061 . [1.A ........
.. 3133AN-KN-3 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 07/01/2051 . (1.
..3133AP-iB-1 | FHLMC 30YR UMBS .. 01/01/2023 . | VARIOUS 0 0| . 08/01/2051 . (1.
..3133AR-PT-6 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 0 0| . 09/01/2051 . (1.
..3133AR-UB-0 | FHLMC 30YR UMBS .. . |- 03/01/2023 . | PAYDOWN 0 0| . 09/01/2051 . (1.
..3133AT-NJ-6 | FHLMC 30YR UMBS .. . |- 03/01/2023 . | PAYDOUN 0 0| . 10/01/2051 . [1.
..3133AW-DB-7 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2051 . (1.
..3133AX-T4-4 | FHLMC 30YR WMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 1170172051 . [1.A ........
..313387-7B-8 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..313387-LU-0 | FHLMC 30YR MBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..313389-MG-6 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..3133BD-HM-0 | FHLMC 30YR MBS . 03/01/2023 . | PAYDOUN ... . .0 . 0 . . 06/01/2052 . [1.A ........
..3133BE-TS-2 |FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN ...31,001 | 0 0| ..30,8% . 07/01/2062 . (1.
..3133BH-KB-1 | FHLMC 30YR UMBS .. 02/01/2023 . | VARIOUS . K .5,439,600 |. 0 0| .5,457,819 . 08/01/2052 . (1.
..3133BK-M5-5 |FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN . . ...46,684 |. ...46,684 |. 0 0| ..47,281 . 09/01/2052 . (1.
..3133BN-AA-1 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN .. 112,082 .. 112,032 ..107,393 |. ..107,421 0 0| 112,032 . 10/01/2052 . (1.
..3133BN-LS-0 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN 39,948 39,948 30,487 |. 30,487 |. 0 0| 39,948 . 10/01/2052 . (1.
..3133BN-IIT-6 | FHLMC 30YR UMBS . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . (1.
..3133BP-UN-6 | FHLMC 30YR UMBS ......cooeeieieieiiieeeeeeeis [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2052 . [1.A ........
..3133BP-1B-0 |FHLMC 30YR UMBS .....coooeeeeiiiieeeiiieis [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2052 . [1.A ........
..3133B0-E3-6 |FHLMC 30YR UMBS ......coovveiiiiiiiiiiieeees [ . 03/01/2023 . | PAYDOUN ... . .0 . 0 . 1170172052 . [1.A ........
..3133GG-HA-4 |FHLMC 15YR UMBS ......cooovrriiiiiiiiis [ . 03/01/2023 . | PAYDOUN ... 177,864 |.... .0 . .0 . . 01/01/2087 . [1.A ........
.. 3133KL-2N-6 |FHLMC 30YR UMBS ........coevvvveeeieieiiiieeeeeeeees oo . 03/01/2023 . | PAYDOUN 0 0 . 05/01/2051 . [1.A ........
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.. 3133KM-SA-4 | FHLMC 30YR UMBS ......cooeeieiiiiiiiiis [ . 03/01/2023 . | PAYDOUN ... ....43,9609 |. .0 . 0 1,522 |. 09/01/2051 . |1.A ........
..3133KP-6B-9 | FHLMC 30YR UMBS .. 03/01/2023 . | PAYDOUN . (90) | 0 0| . 12/01/2052 . [1.A .
..3133L8-Y3-3 |FHLMC 15YR UMBS 03/01/2023 . | PAYDOUN K ..6,683 | 0 0| . 03/01/2037 . [1.A .
.3140FT-KA-8 |FNMA 30YR .....oooeeein [ . 03/01/2023 . | VARIOUS ... . 4,533,368 |.... ... 14,887 | .0 . o0 |eeennn.. 4,548,205 .. . 02/01/2047 . (1.A ........
L3140FV-LG-9 |FNMA 30YR ..o [ . 03/01/2023 . | PAYDOUN ... .2,%61 |.... . (141)). .0 . 0 .2,220 |.. . 02/01/2047 . [1.A ........
.. 3140FV-ME-3 |FNMA 30YR .....oooeerinii [ . 03/01/2023 . | PAYDOUN ... L3144 ... (190) | .0 . 0 .2,954 |.. . 03/01/2047 . [1.A ........
..3140GS-RV-6 |FNMA 30YR .....ooooerrriiiii [ . 03/01/2023 . | PAYDOUN ... JI0 R (R O | N 1,855 |. .0 . 0 ..22,804 |.. . 10/01/2047 . [1.A ........
..3140GS-RX-2 |FNMA 30YR ......oooereiiiiii [ . 03/01/2023 . |PAYDOUN ..oovvvvvviieiiiinns Jeeeeeeeeeeeeeeeenns Jeveeeenn 19,047 [ 19,047 | 18,195 [nnnnnnnnn 18,329 [oniiiiiinnnnnn 0 s 1,618 |. .0 . 0 ..19,947 |.. . 1070172047 . [1.A ........
..3140H6-CF-4 |FNMA 30YR ......oooerrnirin [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2048 . [1.A ........
..3140J7-28-3 |FNMA 30YR .....oooeiiiiii [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 02/01/2048 . [1.A ........
..3140J9-HP-9 |FNMA 30YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2048 . [1.A ........
..3140J9-XH-9 | FNMA 30YR . 03/01/2023 . | PAYDOUN 0 0| . 07/01/2047 . (1.A .
..3140J0-A2-6 | FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 07/01/2034 . [1.A .
..3140JX-SG-4 | FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 10/01/2034 . (1.A .
..3140K3-BY-7 |FNMA 15YR UMBS ......cevvvviriiiiiiiiiiiiiiiiiiiiiees oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2035 . [1.A ........
..3140K7-CM-3 | FNMA 15YR UMBS .......evvvvrrrieiiiiiiiiiienniiennens [ oo . 03/01/2023 . | PAYDOUN ... .0 . . 0 . 12/01/2034 . [1.A ........
..3140KD-CD-0 | FNMA 15YR UMBS ......eevvvvvriiiiiiiiiiiiiiiiiieieens [ eeeen . 03/01/2023 . | PAYDOUN ... ... (1,91) ] 0 e (1,991) 0 . 06/01/2035 . [1.A ........
..3140KN-P2-8 | FNMA 30YR UMBS ........cevvrrvrrrrriiiiiiniiniinnnnns [ eeeens . 03/01/2023 . | PAYDOUN ... .. 21,757 | 0 e 21,757 0 . 1070172050 . [1.A ........
..3140KP-PL-1 | FNMA 30YR UMBS .......coevvvreviiiiiiiiiiiiiiiiiienns [ oo . 03/01/2023 . | PAYDOUN ... 288,574 203,085 |.... 0 e (4173) | 0 . 11/01/2050 . [1.A ........
..3140KP-PN-9 | FNMA 30YR UMBS .......cevvvvrviririiiinirnreniinnenns [ eeeenn . 03/01/2023 . | PAYDOUN ... ...21,376 ...28,351 .0 . 0 . 10/01/2050 . [1.A ........
..3140KS-AF-4 | FNMA 30YR UMBS .......coevvvvvvviiiiiiiiiiiiiiicienes [ eeeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 1170172050 . [1.A ........
..3140L7-G9-7 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2051 . [1.A ........
..3140LP-N4-0 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 07/01/2051 . (1.
..3140LP-NB-4 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN .. 175,997 0 0| 176,997 . 07/01/2051 . (1.
..3140L0-AB-6 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 40,396 0 0| 40,396 . 06/01/2051 . (1.
..3140LR-UJ-5 |FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOWN .. 334,820 ..328,491 |. 0 0| .334,820 . 08/01/2051 . (1.
..3140LS-N2-8 | FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOUN 45,803 44,820 |. 0 .. 983 0| . 06/01/2051 . (1.
..3140LU-HP-9 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... ..101,811 0 e (1,462) ... 0 . 08/01/2051 . (1.
..3140LV-TQ-2 |FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .. 103,004 0 e 17,974 | 0 . 08/01/2051 . [1.A ........
..3140LI-G7-6 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... ... 69,269 .0 . 0 . 08/01/2051 . [1.A ........
..3140M5-Al-5 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... ... 93,676 .0 . 0 . 12/01/2051 . [1.A ........
..3140M9-XV-4 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .. 25,824 .0 . 0 . 01/01/2052 . [1.A ........
..3140MA-50-3 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2052 . [1.A ........
..3140MA-UR-3 | FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 05/01/2037 . (1.
..3140MG-LZ-2 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 02/01/2052 . (1.
..3140MM-BQ-0 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 05/01/2052 . (1.
..3140MM-ZD-3 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 08/01/2052 . (1.
..3140MP-SU-6 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 0 0| . 07/01/2062 . (1.
..3140MV-BC-1 | FNMA 30YR UMBS . . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . (1.
.. 3140MX-M7-6 | FNMA 30YR UMBS ........ovvvrvvvrrrriiniiinieerinnenns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2052 . [1.A ........
..3140MY-DD-1 | FNMA 30YR UMBS .......cevvvvveiiiiiiiiiiiiiiiiiiienns [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2052 . [1.A ........
..3140Q9-G7-2 |FNMA 30YR .....oooeriiiiiii [ . 03/01/2023 . | PAYDOUN ... .0 . . 0 . 07/01/2048 . [1.A ........
..31400D-FP-4 | FNMA 30YR UMBS .......coovvvvvviiiiiiiiiiiiiiiiiienns [ eeeeen . 03/01/2023 . | PAYDOUN ... .0 . .. .0 . . 04/01/2050 . [1.A ........
..31400D-WT-7 | FNMA 30YR UMBS ........cevvvvvvvvveveeennnnnnnnnnenns [eeeenns . 03/01/2023 . | PAYDOUN 0 feenns (5,183) |..eeeeeeeennn 0 . 06/01/2050 . [1.A ........
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..31400E-CK-6 | FNMA 30YR UMBS .......ceevvvvvviiiiiiiiiiiiiiiieienns [ eeeeenn . 03/01/2023 . | PAYDOUN ... ..208,000 ... 208,000 224,412 |...........223,954 |.... .0 . 0 208,000 |.. . 07/01/2050 . [1.A ........
..31400K-RY-6 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN .. 105,262 ..105,252 ..102,698 |. ..102,809 |. 0 0| .105,252 . 05/01/2061 . [1.A .
..31400K-TF-5 | FNMA 30YR UMBS . 03/01/2023 . | PAYDOUN 48,936 53,067 |. 0 0| . 05/01/2051 . [1.A .
..3140QK-ZC-5 |FNMA 30YR UMBS .......cevvvvvvrrrriirriireinriennenns [ eeeenn . 03/01/2023 . | PAYDOUN ... ... 51,081 ...54,128 |.... .0 . 0 . 06/01/2051 . [1.A ........
..31400L-6U-5 |FNMA 30YR UMBS ........cevvvrvveviiiiiiiiiiiiiiiienns [ eeeeenn . 03/01/2023 . | PAYDOUN ... ... 28,615 .0 . 0 . 10/01/2051 . [1.A ........
..31400L-SL-1 |FNMA 30YR UMBS ........oevvrrvrvrriiirrrrnririnnnenns [ eeeens . 03/01/2023 . | PAYDOUN ... ... 33,066 .0 . 0 . 08/01/2051 . [1.A ........
.. 3140QM-WH-3 | FNMA 30YR UMBS .......covvvvrriiiiiiiiiiiiiiiiiiienns [ eeeenn . 03/01/2023 . | PAYDOUN ... ... 23,486 .0 . 0 . 12/01/2051 . [1.A ........
..3140X5-XR-9 | FNMA 15YR UMBS SUPER .........coovvvrrriiieiiiinens [eeeenn . 03/01/2023 . | PAYDOUN ... ... 31,783 .0 . 0 . 02/01/2035 . [1.A ........
..3140X7-RJ-0 | FNMA 30YR UMBS SUPER ........coovvvrviiiiiiiiinnnns [eeeenn . 0170172023 . | VARIOUS ..ooovvviiiiiiiiiins oo e 3,867 .0 . 0 . 03/01/2050 . [1.A ........
..3140X8-C6-2 | FNMA 30YR UMBS SUPER .........coovvvrvvvrieniennnns [eenenn . 03/01/2023 . | PAYDOUN ... ... 26,012 .0 . 0 . 1170172050 . (1.A ........
..3140X9-TM-7 | FNMA 15YR UMBS SUPER ........covvvvvviiiiiiiiinnnns [eeenns . 03/01/2023 . | PAYDOUN ... L 12,117 .0 . 0 . 01/01/2036 . [1.A ........
..3140XA-RA-2 | FNMA 30YR UMBS SUPER 03/01/2023 . | VARIOUS . 6,650,540 K 0 0| .6,633,867 . 04/01/2061 . [1.A .
..3140XB-EC-0 |FNMA 15YR UMBS SUPER 03/01/2023 . | PAYDOUN 73,042 75,257 |. 0 0| 73,042 0| . 05/01/2036 . [1.A .
..3140XC-GU-6 | FNMA 30YR UMBS SUPER 03/01/2023 . | PAYDOUN 38,585 39,472 |. 0 0| 38,585 0 . 07/01/2061 . [1.A .
..3140XC-ZL-5 |FNMA 30YR UMBS SUPER ........ccovvvvviviiiiiinnnnns [eenenn . 03/03/2023 . | VARIOUS ... . 3,040,400 .3,085,6%8 |.... .0 . ....0 |........ 3,006,073 .. . (55,673) |.... . 08/01/2051 . [1.A ........
..3140XF-6li-6 | FNMA 30YR UMBS SUPER ..........covvvvviirrininennns [eenenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/01/2052 . [1.A ........
.. 31418C-40-4 |FNMA 30YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 10/01/2048 . [1.A ........
L 31418C-4Y-7 |FNMA 30YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 12/01/2048 . [1.A ........
L 31418C-FD-1 |FNMA 30YR oo [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2047 . [1.A ........
..31418C-Z8-0 |FNMA 30YR .....oooeeniiiii [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 09/01/2048 . [1.A ........
..31418D-2P-6 | FNMA 30YR UMBS .......coevvvrvviiiiiiiiiiiiiiiiicenes [ oo . 03/01/2023 . | PAYDOUN ... ....(1,949) |. .0 . 0 0 . 06/01/2051 . [1.A ........
..31418D-5C-2 | FNMA 15YR UMBS .......covvvvvviiriiiiiiiiiiiiiinnnens [ eeeenn . 03/01/2023 . | PAYDOUN ... ....(5,154) |. .0 . 0 0 . 10/01/2036 . [1.A ........
..31418D-CX-8 | FNMA 30YR .... 03/01/2023 . | PAYDOUN ..2,59 | 0 0| 0| . 05/01/2049 . (1.
..31418D-FK-3 | FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 817 ). 0 0| 0| . 08/01/2034 . (1.
..31418D-P5-5 |FNMA 15YR UMBS . 03/01/2023 . | PAYDOUN 1,331 0 0| 0| . 06/01/2035 . (1.
..31418D-ZM-7 | FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOWN (3,719) | 0 . (3,719) 0| 0| . 05/01/2051 . (1.
..31418E-B9-0 | FNMA 30YR UMBS . . |- 03/01/2023 . | PAYDOUN R L 0 .. 19 0| 0| . 02/01/2052 . [1.A .
..31418E-CE-8 |FNMA 15YR UMBS .......cevvvvvviiiiiiiiiiiiiiiiinnenns [ oo . 03/01/2023 . | PAYDOUN ... ...(2,220) | 0 e (2,220) | 0 0 . 03/01/2037 . [1.A ........
..31418E-D8-0 |FNMA 30YR UMBS .......eovvvvvviiiiiiiiiiiiiiiiieeenes [ oo . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 05/01/2052 . [1.A ........
..31418E-DY-3 | FNMA 30YR UMBS .......covvvvvvrrrriiiiiiiiiieeinnnnns [ eeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/01/2052 . [1.A ........
. 36179V-4Y-3 | GNMA2 B0YR ...oveniiiis [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 01/01/2051 . [1.A ........
. 36179V-7d-3 | GNMA2 30YR ...eennnniiin [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 02/01/2061 . [1.A ........
. 36179V-HI-3 | GNMA2 B0YR ..o [ . 03/01/2023 . | PAYDOUN ... .0 . 0 0 . 03/20/2050 . [1.A ........
..36179W-DT-2 | GNMA2 30YR 03/01/2023 . | PAYDOUN 0 0| 0| . 04/01/2061 . [1.A .
..36179-XL-7 | GNMA2 30YR ... 03/01/2023 . | PAYDOUN ... 0 0| 0| . 02/20/2052 . [1.A .
..60416Q-HR-8 | MINNESOTA ST HSG FIN AGY HOMEQWNED . 03/01/2023 . | STATE BANK 0 0| L1165 | . 08/01/2049 . [1.A FE
..604160-HS-6 | MINNESOTA ST HSG FIN AGY HOMEONNER . 03/01/2023 . | STATE BANK 0 0| 0| . 12/01/2049 . [1.A FE .
..60416Q-HY-3 | MINNESOTA ST HSG FIN AGY HOMEQWNER . 03/01/2023 . | STATE BANK .. K 0 0| 0| . 09/01/2050 . (1.A FE .
..64971X-50-7 |NEW YORK N Y CITY TRANSITIONAL [ PPN . 03/20/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 0 . 08/01/2026 . [1.A FE .
..64971X-AX-6 |NEW YORK CITY NY TRANSITIO 2.94 08/01/26 .... |....... . 03/20/2023 . | EXCHANGE OFFER .1,602,631 |.... .0 . 0 0 . 08/01/2026 . [1.A FE .
..92812U-M2-1 | VIRGINIA ST HSG DEV AUTH COMHL ......oevvvvvennn fereenn . 03/25/2023 . | STATE BANK ... 83,145 ...83,145 |.... .0 . 0 .0 . . 10/25/2043 . [1.A FE .
..928120-Q7-6 | VIRGINIA ST HSG DEV AUTH CMWLTH MT ............ ... . 03/25/2023 . | STATE BANK .. ... 26,095 .0 . 0 0 . 10/01/2049 . (1.A FE ....
..928120-08-4 | VIRGINIA ST HSG DEV AUTH CMWLTH [ RN . 03/25/2023 . | STATE BANK .. .. 41,911 .0 . .0 . . 983 |.. . 12/25/2049 . (1.A FE ....
..92812U-R2-6 | VIRGINIA HOUSING DEVELOPMENT AUTHO ............ [.eee... . 03/25/2023 . | STATE BANK ..vvvvvvvvvvnnns Joveeeeeeeiieiiieeens |oveeeees 39,884 0 0f..........39.884 |0 v, 0 . 07/25/2051 . [1.A FE ....
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..31418C-WT-7 |FNMA Pool MAS357 ....coooeeiiiiiiiiiiiiiiiiieeeeees [ . 03/31/2023 . | VARIOUS ... .. 24,169 ...24,169 ... (433) |.... LA
..31418D-BF-8 |FNMA Pool MA3637 . 03/31/2023 . | VARIOUS (151) |. 1A
..3140HE-T9-3 | FNMA Pool BK1475 . 03/31/2023 . | VARIOUS (109) |. 1A
..3140J9-XH-9 | FNMA Pool BMS179 ........oooeeeiinnnnn [ . 03/31/2023 . | VARIOUS ... . 222 o LA
..3140JH-EU-3 | FNMA Pool BN1046 .........coooeeerirnnnnnnn [onn . 03/31/2023 . | VARIOUS ... (1D e LA
..3138AF-C2-4 | FNMA Pool AI1888 ........cevvvvvvvvrvrriiiiiriiinnns [ eeeeen . 03/31/2023 . | VARIOUS ... .(5,525) |.... LA
..3128M9-D7-4 |FHLMC GO7026 ........cooveeeeiiiiiiiiiiiiiiiiiieeeens [ . 03/31/2023 . | VARIOUS ... ... (864) ... LA
..3128M9-84-5 |FHLMC GO7439 ......eovvvvvvviiiriiiiiiiiiniiniinnnns [ eeeeens . 03/31/2023 . | VARIOUS ... .(6,254) |.... LA
.. 3132JA-UB-9 | FHLMC Q19177 ...evvriiiiiiiiiniiiiiiiiiiiiiiiiiiiies [ eeeeenn . 03/31/2023 . | VARIOUS ... ... (432) |.... LA
..31307H-NG-8 | FHLMC J28491 ... .......|. 03/31/2023 . | VARIQUS ... [ AP .. .. I P .. (7,948) |.... 1.
0909999999. Subtotal - venues 32,162,840 33,900,225 31,865, 190 31,304,772 0 0 31,545,081 29,334 125,659 154,993 303,419 XXX
..00206R-HN=5 | AT&T INC ..eevvvriiiiiiiiiiiiiiiiiieiieieeeeeeeeeeeens [ . 02/01/72023 . |MATURITY L.ovviviiiiiiiiinn Joeeeeeeieeeeeeneeees e 324,000 [oeeverenns 324,000 f....eeeee. 389,717 |........... 326,210 0 324,000 s . 02/01/2023 . (2.B FE ....

..00287Y-BF-5 | ABBVIE INC ...
..00287Y-CU-1 | ABBVIE INC ...
..00404A-AP-4 | ACADIA HEALTHCARE CO INC ..

....... . 03/24/2023 . [ VARIOUS ...
....... . 03/15/2023 . [MATURITY .
....... . 03/02/2023 . [ GOLDMAN SACHS ....

.. 994,423
.. 195,000
.. 853,228

995,869 |....
196,736 |....

..995,385 |....
..195,000 |....
..849,754 |....

.995,277 |.. RS 14, . 11/14/2028 . |2.A FE ...
.195,000 |.. .2, . 03/15/2023 . |2.A FE ....
.862,024 |.. ISR B RS B .18, . 04/15/2029 . |4.A FE ...

..00653V-AE-1 | ADAPTHEALTH LLC ........... 03/02/2023 . | GOLDMAN SACHS . .. 143,115 ..140,147 |. .140,720 . .2, E .2, .. , . 03/01/2030 . |4.B FE ....
..00751Y-AH-9 | ADVANCE AUTO PARTS INC .. 03/24/2023 . | WELLS FARGO .. 358,946 . .349,783 . .9, R .9, .. , . 03/09/2026 . |2.C FE ....
..00751Y-AJ-5 | ADVANCE AUTO PARTS INC 03/24/2023 . | WELLS FARGO 417,792 . 400,000 .399,676 . , E .18, .. , . 03/09/2028 . |2.C FE ....

..012873-AK-1 | OVINTIV INC
..013090-AA-6 | ALBERTSONS COMPANIES INC ..

....... . 03/03/2023 . | CITIGROUP
....... . 02/24/2023 . [CITIGROUP ...

.. 534,901
.. 257,725

503,000
.. 260,000

.507,513 |.. ol 27, e 27, 12, . 11/01/2031 . |2.C FE ....
260,000 |.. (2, , . 02/15/2028 . |3.C FE ....

~01751E-AC-2 |ALLEG_2S ...oeeeiiiiiiieiiiieeceeieeeeceiies [ e . 01/21/2023 . ... 22,250 22,250 |.. . 10/23/2028 . |1.A FE ...
..023771-85-8 | AMERICAN AIRLINES INC ....ovvvveeiiiiiiiieniiiiis | eeeens . 03/22/2023 . | JEFFERIES & CO .. 565,500 520,000 541,501 |.... ....524,977 |.. 40, o0, 42, . 07/15/2025 . |4.B FE ....
..02666T-AB-3 | AMERICAN HOMES 4 RENT LP .......cooviiiiiiiienacs | eeens . 03/21/2023 . [ VARIOUS ,341,427 ,395,000 ,444,020 |.... ,437,923 |.. ....... (96, . 4, . 02/15/2029 . |2.C FE ....
..026874-DR-5 | AMERICAN INTERNATIONAL GROUP INC .......ccovcuns | eeeenns . 03/17/2023 .  SANTANDER ... ..858,218 954,000 859,373 |.... . 06/30/2030 . |2.B FE ....

..081162-DM-9 | AMGEN INC ....oveeiieeiiiiieieiieeceiieeee [ . 03/06/2023 . ..1,000,000 999,340 |.... . 03/02/2025 . |2.A FE ....
..031162-DN-7 | AMGEN INC ....vvviieiiiiiiiiieieiiiie i [ eeeeees . 02/16/2023 . [ STATE STREET BANK ....... , ... 750,000 .... 750,000 [.... .0 . 03/02/2026 . |2.A FE ....
..031162-DS-6 | AMGEN INC . 03/01/2023 . | JEFFERIES & CO 978,820 1,000,000 ..994,410 | 0 . 03/02/2043 . |2.A FE ....

.0
..400,752 |.
,916,319 |.

. 03/02/2053 . |2.A FE ....
. . . . 07/01/2027 . |3.C FE ....
.1,916,428 . , E .10, .. .29, . 01/12/2024 . |2.A FE ....
.339,022 . ... 418 | .. . 02/28/2033 . |2.A FE ...
(4,181) |........ (4, , . 08/08/2032 . |1.B FE ....
L.22,334 |........22, , . 06/01/2028 . |4.B FE ....
.. 13,400 |........ 13, ..6, . 12/01/2028 . |5.A FE ...
.36,535 |.........36, .15, . 04/01/2028 . |4.B FE ....
. 02/15/2028 . |3.C FE ....
. 05/15/2025 . |3.A FE ...
. 09/01/2029 . |4.B FE ....
. 05/01/2028 . |2.C FE ....
. . . .. . 05/30/2033 . |2.C FE ....
.285,521 . .15, R . .. 14, . 01/15/2028 . |4.A FE ...
173,667 . , E .17, .. , . 08/01/2029 . |4.A FE ....

.. . .214,230 |.. 22, 22, , . 04/01/2030 . |4.A FE ...
[V [V PPN 0 forreeenn. 497,950 |.oeiiiiinnnnns 0 ... (1,19) f........ (1,195) oo 0 |. 03/03/2030 . |1.G FE ....

02/15/2023 . | JANE STREET EXECUTIO ... [.
02/24/2023 . | WELLS FARGO
- |- 03/07/2023 . [VARIOUS ...
weeennn |- 02/23/2023 . | STIFEL NICOLAUS . R
....... . 02/21/2023 . [ JANE STREET EXECUTIO ... [....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
03/02/2023 . | GOLDMAN SACHS .
03/02/2023 . | VARIOUS
01/24/2023 . | VARIOUS ...
03/02/2023 . | GOLDMAN SACHS .

..031162-DT-4 | AMGEN INC ....
..032177-AH-0 | AMSTED INDUSTRIES INCORPORATED .
..035240-AK-6 | ANHEUSER-BUSCH INBEV WORLDWIDE INC .
..03740L-AG-7 | AON CORP ...
..037833-EP-1 | APPLE INC .
..039524-AA-1 | ARCHES BUYER INC ....
..039524-AB-9 | ARCHES BUYER INC ....
..03959K-AC-4 | ARCHROCK PARTNERS LP
..03966V-AA-5 | ARCONIC ROLLED PRODUCTS CORP
..03966V-AB-3 | ARCONIC CORP
..03969Y-AB-4 | ARDAGH METAL PACKAGING FINANCE USA .
..045054-AJ-2 | ASHTEAD CAPITAL INC
..045054-A0-6 | ASHTEAD CAPITAL INC
..045086-AK-1 | ASHTON 1100DS USA LLC ..
..045086-AM-7 | ASHTON 1100DS USA LLC .. 03/02/2023 . | GOLDMAN SACHS . .. 190,908
..045086-AP-0 | ASHTON 1100DS USA LLC .. R IO . 03/02/2023 . [ GOLDMAN SACHS .... R oo foreenn. 287,109
..04636N-AG-8 | ASTRAZENECA FINANCE LLC ....ooovivvvvirieiiiiins | eeeees . 03/01/2023 . [ STATE STREET BANK ....... |oveeeeiiuvieiiiniin Joveeennns 496,755

,915,962 |.
..339,922 |.
319,192 |....
575,640 |....
299,530 |....
504,845 |....
230,615 |....
242,708 |....

. 1,926,510
.. 340,340
.. 315,126

389,000
.... 580,000

.. 260,000
253,000

. 507,167 |....
..231,832 |....
..243,758 |....
..389,724 |.
..568,704 |.

..284,208 |.
.. 172,464 |

..300,885

0O 0O 0O 000 0000000000000 ODO0OOOOOO OO O O O
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..05348E-AR-0 | AVALONBAY COMMUNITIES INC .....eevveeeiiiiinees | aeeees . 03/02/2023 . [BCSTEQ2M ............cce... .. 499,690 ... 500,000 . 500,000 |.... 500,000 |.. ... (310) . 03/15/2023 . |1.G FE ...

..053499-AL-3 | AVAYA INC. 03/02/2023 . | STIFEL NICOLAUS . .. 603,435 ..2,463,000 ..751,215 | 771,735 . 09/15/2028 .
..05368V-AA-4 | AVIENT CORP .. 03/02/2023 . | GOLDMAN SACHS . .. 189,681 ..192,000 . 178,169 |. .178,403 . 08/01/2030 .
..058498-A-6 | BALL CORPORATION .......ccoeiuiriireniiiiiiiianins [ eeeeens . 03/02/2023 . [ GOLDMAN SACHS .... .. 819,000 . 08/15/2030 .
..058498-AY-2 | BALL CORPORATION .......ccoeeuiiiieeiiiiiiiieeeees | aeeees . 03/02/2023 . [ GOLDMAN SACHS . 463,000 . 03/15/2028 .
..06051G-GF-0 | BANK OF AMERICA CORP ........ceeviiiuiiiiieiiiiiins | eeeeens . 03/03/2023 . ,750,000 ,686,472 |.... . 01/20/2028 .
..06051G-HD-4 | BANK OF AMERICA CORP .........ccoiiiiiiiiiiieeiiis | aeeees . 03/21/2023 . 753,000 753,000 |.... . . . 12/20/2028 .
..06051G-KW-8 | BANK OF AMERICA CORP ........cooviiiiiiiiiiiiiiins | eeeeens . 03/21/2023 . .... 750,000 .... 750,000 [.... 750,000 |.. . 07/22/2028 .
..06051G-LE-7 |BANK OF AMERICA CORP .........ocoieiiiiiiieeeeiiis | aeeees . 03/15/2023 . ..1,750,000 ..1,750,000 |.... .1,750,000 |.. . 01/20/2027 .
..06406R-BM-8 | BANK OF NEW YORK MELLON/THE ........ccoviirivines | eeeennn . 03/24/2023 . [CITIGROWP ... .... 666,000 .. 666,000 |.......... 666,000 |.... ... 666,000 |.. . 10/25/2033 .
..06759F-AB-2 |BABSN_15-2R ....ceevviiiiieiiiiiieceiieeeces [ e . 01/20/2023 . [ PAYDOIN ... ... 14,246 18, ..13,972 ... .. 14,246 |.. . 10/21/2030 .
..06760P-AC-5 |BABSN_18-3 ... 01/20/2023 . | PAYDOIN ... ..204,662 202,360 ..202,437 | .204,662 . 07/20/2029 .
..075560-BM-6 | BEAZER HOMES USA INC 03/02/2023 . | GOLDMAN SACHS . ..604,901 . 612,000 ..527,705 ..564,012 |. .567,630 . 03/15/2025 .
..07556Q-BR-5 | BEAZER HOMES USA INC 03/02/2023 . | GOLDMAN SACHS . .. 453,181 . 510,000 . 376,101 |. ..398,808 |. .402,002 . 10/15/2027 .
..075560-BT-1 | BEAZER HOMES USA INC ......oevieiiiiiiiiiieiis | e . 03/02/2023 . [ GOLDMAN SACHS .... .. 372,907 415,000 326,907 |.... . 10/15/2029 .

. 06/06/2024 . |2.B FE ....
. 12/01/2026 . |2.B FE ....
. 02/04/2023 . |2.C FE ....
. 07/01/2030 . |3.C FE ....
. 10/15/2026 . |3.C FE ....
. 01/12/2032 . |1.F FE ...
. 02/13/2033 . |1.F FE ...
. 04/16/2029 . |1.A FE ...
. 06/15/2024 . |2.C FE ....
. 11/15/2023 . |2.C FE ....
. 04/15/2033 . |1.G FE ....
. 12/01/2027 . |1.D FE ...
. 04/15/2024 . |4.B FE ....
. 05/01/2026 . |3.C FE ....
. 06/01/2029 . |3.C FE ....
. 02/01/2031 . |3.C FE ....
. 06/01/2033 . |3.C FE ....
. 01/15/2034 . |3.C FE ....
. 03/15/2026 . |4.B FE ....
. 04/15/2029 . |5.B FE ....
. 04/24/2030 . |1.A FE ...
. 03/15/2026 . |2.A FE ....
. 04/15/2027 . |4.A FE ....
. 02/01/2029 . |4.A FE ...
. 01/15/2030 . |5.A FE ....
. 12/01/2030 . |5.A FE ....
. 02/15/2031 . |4.A FE ....
. 11/15/2031 . |4.A FE ...
. 04/01/2025 . |4.C FE ....

....... . 01/24/2023 . [BANK OF AMERICA ......... [....
....... . 01/27/2023 . | PERFORMANCE TRUST CA ... |....
....... . 02/04/2023 .
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 02/09/2023 . | JEFFERIES & CO ..
....... . 02/09/2023 . | JEFFERIES & CO
01/15/2023 . | PAYDOIN .........
03/17/2023 . | BARCLAY'S CAPITAL .
03/13/2023 . | VARIOUS .........
- |- 03/21/2023 . | JEFFERIES & CO
<eennn |- 03/08/2023 . | PERFORMANCE TRUST CA .
....... . 02/24/2023 . [CALL 100 .......cceernnnns
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
02/17/2023 . | JP MORGAN ...
03/02/2023 . | GOLDMAN SACHS .
01/24/2023 . | PAYDOIN ......
03/07/2023 . | GOLDMAN SACHS .
01/18/2023 . | MARKET AXESS AS A BR E
....... . 03/02/2023 . [ GOLDMAN SACHS ............ [....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
..126307-BF-3 | CSC HOLDINGS LLC ...evvveiiiiiiiiiiiiiiiiieeiiis | eeeeees . 01/20/2023 . [ GOLDMAN SACHS ....
..126307-BH-9 | CSC HOLDINGS LLC ...evveenniiiiiieeeiiiiececeis [ aeeees . 03/02/2023 . [ GOLDMAN SACHS .... R
.. 12652H-AA-6 | CSI COMPRESSCO LP ......vvvveeieiiiiiiiiiiiiiiiies | eeeees . 01/24/2023 . [EXTERNAL MANAGER TRA ...

..075887-BV-0 | BECTON DICKINSON AND COMPANY ...
..075887-CE~7 | BECTON DICKINSON AND COMPANY ...
..097023-DD-4 | BOEING CO
..09739D-AD-2 |BOISE CASCADE CO ....
..097793-AE-3 | BONANZA CREEK ENERGY INC
..103730-BT-6 |BP CAPITAL MARKETS AMERICA INC ...
..10373Q-BU-3 | BP CAPITAL MARKETS AMERICA INC
. 11014P-AJ-4 |BRIST_TR ...cceeiiiiiiiiie,
..11120V-AF-0 | BRIXMOR OPERATING PARTNERSHIP LP .
.. 11135F-AV-3 | BROADCOM INC .........cceees

.. 115637-AU-4 | BROIIN-FORMAN CORPORAT|ON
..12189T-AG-9 | BURLINGTON NORTHERN SANTA FE LLC .
.. 12429T-AD-6 | BWAY HOLDING CO
.. 1248EP-BR-3 | CCO HOLDINGS LLC / CCO HOLDINGS CA ....
.. 1248EP-CB-7 | CCO HOLDINGS LLC
.. 1248EP-CK-7 | CCO HLDGS LLC/CAP CORP ..
.. 1248EP-CL-5 | CCO HOLDINGS LLC
.. 1248EP-CP-6 | CCO HOLDINGS LLC
.. 12543D-BC-3 | CHS/COMMUNITY HEALTH SYSTEMS INC .
.. 12543D-BJ-8 | COMMUNITY HEALTH SYSTEMS INC
..12548R-AB-0 | CIFC_14-2RR ..
.. 125523-CR-9 | CIGNA GROUP ..
..126307-AQ-0 | CSC HOLDINGS LLC .
..126307-AZ-0 | CSC HOLDINGS LLC ....
..126307-BA-4 | CSC HOLDINGS LLC ...
..126307-BD-8 | CSC HOLDINGS LLC ....

.. 750,000
985,000
653,000
,127,000
304,000
.... 800,000
.... 500,000

...41,318
..1,250,000
..5,406,000
. 400,000
..258,000
.... 605,000
.... 628,000

.. 208,000
259,000
465,000
.... 187,000

. 260,000
72,000
59,522
,000,000
. 200,000

739,819 |....
..1,055,872 |....

..653,870 |....
938,781 |....
272,840 |....
668,975 |....

...0 [

. (34,117) |
(150,327) |.
..1,964 |.

. 1,244,779
.5,445,401
.398,816
.277,911
.578,659 |..
.598,538 |..
182,808 |..
201,017 |..

. 1,244,413 |.
.5,457,346 |.
.0
..218,426 |.

..5,672,721 |.
..398,816 |.
..282,066 |.
544,643 |....
595,030 |....
182,134 |....
198,783 |....
342,938 |....
135,108 |....

..400,780
..280,868

0|

..999,980 |
. 167,000 |.

. 167,000 |.

.999,980
167,324
414,402 |..
.1,032,907 |..
141,131
1,016,912 |..
..eeee....368,520 ..
0 forreeenn. 183,995

,000,420
.. 180, 146

o
I
N
o
=3
&

=S
Bl
=
s
g

0O 0O 0O 0O 0000000000000 ODO0OO0OO0DO0OODODOOODODOODOOO OO0 O OO O O
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531,000 |... 366,390 |........... ..
........... 222,000 |...........151,515 |........... 182,991 [...............0 |..........1,004 [...............0
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.. 12652H-AC-2 | CSI COMPRESSCO LP/FINANCE .........coooevereeeeens [oenenn . 01/25/2023 . |EXTERNAL MANAGER TRA ... |.... .. 213,300 ...98.,460 |...........146,019 ...l fneennees 2,009 |. .0 . 0 .148,029 |.. .. 65,271 ..5,728 |. 04/01/2025 . [6. FE .....
.. 12652H-AE-8 | CSI COMPRESSCO LP/FINANCE . 01/31/2023 . |EXTERNAL MANAGER TRA ... |. .. 652,468 ..334,404 |. ..433,869 |. ..5,150 |. 0 0| .439,019 . 213,449 |. . 04/01/2026 . [5.A FE ....
..12769G-AA-8 | CAESARS ENTERTAINMENT INC . 03/02/2023 . [ GOLDMAN SACHS ... .. 463,960 ..2,454 | 0 0| .39,797 |. . 10/15/2029 . [4.C FE ....
.. 12770R-AA-1 | COLT MERGER SUB INC ........eevvvrvrvrmnnnnnnnnnnns [eeneenn . 02/06/2023 . |UBS SECURITIES ... 21,281,731 |........1,277,000 |........1,221,131 |........ 1,229,618 |...oooevennnnnn O fenneniins 1,620 |. .0 . 0 .50,494 |.... . 07/01/2025 . [3.C FE ....
.. 131347-CK-0 | CALPINE CORP .....oooeeieeeiiiiiiiiiiiiieeees [ . 03/02/2023 . | GOLDMAN SACHS ... .0 . . 0 . 06/01/2026 . [3.A FE ....
..133131-AU-6 | CAMDEN PROPERTY TRUST ......cccceveiiiiiiiiiiiiinn [eeeenn . 03/02/2023 . . ... (2,140) | 0 [ (2,140) ... 0 . 01/15/2024 . (1.G FE ....
.. 13323N-AA-0 | CAMELOT RETURN MERGER SUB INC ..........cooeeees [orennn . 03/02/2023 . | GOLDMAN SACHS ... .... 668,000 |...........550,938 |...........554,635 |........ccccee0 feurennnne 2,415 | 0 2,415 0 . . . 08/01/2028 . (4.B FE ....
.. 140420-NB-2 | CAPITAL ONE BANK USA NA 3.37 02/15/23 ........ [....... . 02/15/2023 . | MATURITY U .... 500,000 .. (1,736) | 0 e (1,738) ). 0 500,000 |.. . 02/15/2023 . 2.A FE ....
.. 149123-BF-7 | CATERPILLAR INC ..oooveeeiiiiiiii [ . 02/16/2023 . | PERFORMANCE TRUST CA ... |.... .... 750,000 .0 . 0 807,191 |.. . 07/15/2028 . [1.F FE ....
.. 14913R-2Y-2 | CATERPILLAR FINANCIAL SERVICES COR ..........e. [.eeeens . 01/03/2023 . | TD SECLRITIES ............ ........ 1,000,000 .0 . .0 . .999,440 |.. . 01/17/2025 . (1.F FE ....
.. 14913R-3C-9 | CATERPILLAR FINANCIAL SERVICES COR .......cceew [oreenn . 03/15/2023 . | BANK OF AMERICA ......... |oeeeeeeeieninnnnnnns 000...2,083,420 |.....e. 2,000,000 K .0 . 0 e 1,999,580 |.. . 03/10/2025 . [1.F FE ....
..15135B-AR-2 | CENTENE CORPORATION ... 01/05/2023 . [ROYAL BANK OF CANADA ..1,500,000 .1,410,000 |. .0 0 0| . 1,410,335 . 12/15/2027 . |2.C FE
..15135B-AZ-4 | CENTENE CORPORATION ... 03/02/2023 . | GOLDMAN SACHS . . 260,000 ..197,031 ..1,007 | 0 0| .198,038 . 08/01/2031 . [2.C FE .
..15189W-AN-0 | CENTERPOINT ENERGY RESOURCES CORPO . 03/02/2023 . [MATURITY . .0 ] 0 0| .0 . . 03/02/2023 . [1.G FE .
..161175-AY-0 | CHARTER COMMUNICATIONS OPERATING L ............ [.ceeees . 03/27/2023 . | VARIOUS ... ....(9,429) |. .0 . 0 (94,432) . 07/23/2025 . |2.C FE
..164110-AK-7 | CHENIERE ENERGY PARTNERS LP .......coovvrriinnins [oeienn . 03/02/2023 . | GOLDMAN SACHS .........ceo |oeveevreeinnennnnnns |oeeeeen 411,010 |oeeee... 480,000 |...........402,000 |...........403,746 [.....cccceeeens0 foeeeinnns 1,319 |. .0 . 0 . 03/01/2031 . |2.C FE
.. 16411R-AK-5 | CHENIERE ENERGY INC .......evvvvvrvvvnenninninnnnns [eeeeenn . 03/03/2023 . | JP MORGAN . .0 . 0 . 10/15/2028 . |2.C FE
..16412X-AC-9 | CHENIERE CORPUS CHRISTI HOLDINGS L .......evvvs [eeennn . 03/02/2023 . | GOLDMAN SACHS ............ .. 487,000 .0 . 0 . 03/31/2025 . |2.C FE
.. 172967-MG-3 |CITIGROUP INC ...oooeeeeeeiiiiiiii [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... 962,000 . .0 . 0 . . . 12/31/2049 . |3.A FE
.. 172967-MU-2 | CITIGROUP INC ..o [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... 252,000 ..212,481 |.... .0 . 0 e 212,527 . . 12/31/2049 . |3.A FE
.. 17323V-AZ-8 | CGCMT_15-GC29 3.19 04/10/48 ........evvvvreunnnnn [erreenn . 03/15/2023 . | SANTANDER ................. .2,500,000 .2,359,4% |.... .0 . 0 el 2,372,370 .. . 04/10/2048 . [1.A ........
..184496-A0-0 | CLEAN HARBORS INC ......cevvvvvvvvrrrrrrnnrnnninnnns [ eeeeenn . 02/24/2023 . | TRUIST BANK ... , .... 130,000 .0 . 0 130,000 |.. . 02/01/2031 . |3.C FE
..18453H-AA-4 | CLEAR CHANNEL OUTDOOR HOLDINGS INC . 03/02/2023 . | GOLDMAN SACHS . 951,324 ..1,076,000 ..914,8% |. 0 0| .920,063 . 08/15/2027 . |4.B FE
.. 18453H-AC-0 | CLEAR CHANNEL OUTDOOR HOLDINGS INC . 03/02/2023 . | GOLDMAN SACHS . .. 244,802 297,000 ..216,439 |. 0 0| .218,301 . 04/15/2028 . |5.B FE
..18453H-AD-8 | CLEAR CHANNEL OUTDOOR HOLDINGS INC . 03/02/2023 . [ GOLDMAN SACHS . .. 184,061 ..231,000 ..165,454 |. 0 0| .166,575 . 06/01/2029 . |5.B FE
..18972E-AA-3 | CLYDESDALE ACQUISITION HOLDINGS IN . . |- 01/25/2023 . [MITSUBISHI UFJ .. 257,400 . 260,000 ..236,618 |. 0 0| .236,823 . 04/15/2029 . |4.B FE
..192108-BC-1 | COEUR MINING INC ....... . |- 01/10/2023 . |UBS SECURITIES ..211,338 ..265,000 0 0| . 02/15/2029 . [5.A FE .
..194162-A0-6 | COLGATE-PALMOLIVE CO ....ovvnnnnnnnnniiiiin [ oo . 03/31/2023 . .... 750,000 .0 . 0 . 03/02/2026 . (1.D FE .
..194160-BX~7 | COLGATE-PALMOLIVE CO ...oevvnnnnnns oo . 02/28/2023 . | PERFORMANCE TRUST CA ... |.... ..1,500,000 .0 . 0 . 05/19/2025 . (1.D FE .
..202795-JY-7 | COMMONWEALTH EDISON COMPANY ............ccoeeeees [oeennn . 01/03/2023 . | JEFFERIES & CO ........... .... 500,000 498,785 |.... .0 . 0 . 02/01/2053 . 1.F FE .
..203372-AX-5 | COMMSCOPE INC ....oooveeiieiiiiiiiiiieeeeeeceeiieeees [ . 03/02/2023 . | GOLDMAN SACHS ... .... 756,000 .. 606,080 |.... .0 . 0 . 09/01/2029 . |4.B FE
..20337Y-AA-5 | COMMSCOPE TECHNOLOGIES FINANCE LLC ............ [....... . 03/02/2023 . | GOLDMAN SACHS ... .. 765,000 639,663 |.... .0 . 0 . 06/15/2025 . |5.A FE
..203380-AA-1 | COMMSCOPE FINANCE LLC ...oooeeeveeeeieeeiieeieees [ . 03/02/2023 . | GOLDMAN SACHS ... 326,000 253,465 |...........253,465 |.... .0 . 0 . 03/01/2027 . |5.A FE
..20679L-AB-7 | CONDUENT BUSINESS SERVICES LLC . 03/02/2023 . [ GOLDMAN SACHS ... K ..749,000 ..595,455 |. ..509,197 |. 0 0| . 11/01/2029 . [4.A FE .
..20825C-Al-4 | CONOCOPHILLIPS ... 02/03/2023 . [MARKET AXESS AS A BR ... |. ..194,000 ..181,345 |. ..181,345 |. 0 0| . 10/01/2027 . [1.F FE .
..21036P-BC-1 | CONSTELLATION BRANDS INC 03/15/2023 . | BARCLAY'S CAPITAL . . ..560,000 551,738 ..561,620 |. 0 0| . 11/15/2028 . |2.B FE
..21036P-BN-7 | CONSTELLATION BRANDS INC 01/30/2023 . | STATE STREET BANK . . 1,000,260 ..1,000,000 ..998,290 |. L0 0 0| .998,290 . 02/01/2026 . |2.C FE
..212015-AL-5 | CONTINENTAL RESOURCES INC . 03/30/2023 . | BCSTEQ2M . 2,086,911 ..2,089,000 ..2,168,136 |. .2,089,850 |. 0 0| .2,088,827 . (1,916) |.. . 04/15/2023 . |2.C FE
..212015-AN-1 | CONTINENTAL RESOURCES INC ......coovveeeeereennnns [eenenn . 01/18/2023 . | BANK OF AMERICA .....ccc. |oeeereeiennnnnnnnnns |oeeeen 1,202,605 ... 1,228,000 |........ 1,195,350 |.... .0 . 0 e 1,195,418 |.. 7,187 . 06/01/2024 . |2.C FE
..212015-AU-5 | CONTINENTAL RESOURCES INC ........ccovvreeeeeeeens [eeennn . 03/17/2023 . | BARCLAY'S CAPITAL ....... |.... .... 650,000 ..575,848 |.... .0 . 0 .578,839 |.. . (5,884) . 11/05/2026 . |2.C FE
..21871D-AD-5 | CORELOGIC INC ...ooovveeeeiiiiiiiii [ . 02/07/2023 . | JANE STREET EXECUTIO ... |.... .. 210,000 142,800 |.... .0 . 0 .145,828 |.. ..20,330 . 05/01/2028 . |4.C FE
..21925D-AA-7 | CORNERSTONE BUILDING BRANDS INC ................ [oeeeees . 03/02/2023 . | GOLDMAN SACHS ... 692,000 381,524 |.... .0 . 0 108,301 . 01/15/2029 . |5.A FE
..22788C-AA-3 | CROWDSTRIKE HOLDINGS INC [ I . 03/02/2023 . | GOLDMAN SACHS ... .......... 640,000 530,474 |.... .0 . .0 . , . 02/15/2029 . |3.C FE
..228187-AB-6 | CROWN AMERICAS LLC ....vvvvvvvvvvvnvvnnnnnnnnnnnnnns [eeeens . 03/02/2023 . | GOLOMAN SACHS ... Joveeeeeeeeeeeeenenes | 1,615,734 |.ie.e. 1,691,000 |........ 1,572,988 0 0J....1586.4% |...............0 |.........20,298 |........ 29,208 . 02/01/2026 . |3.B FE
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..228701-AF-5 | CROWNROCK LP ..coooeiiiiiiiiiiiiiieeieieeeeeeeeeeens [ . 03/02/2023 . | GOLDMAN SACHS ............ . 1,565,517 ..1,173,806 |........ 1,328,587 |.... .0 . 0 . 221,678 |.... . 10/15/2025 . [3.C FE ....
..228701-AG-3 | CROWNROCK LP . 01/24/2023 . |EXTERNAL MANAGER TRA ... |. 22,960 22,000 |. 22,089 |. 0 0| . 05/01/2029 . (3.C FE ....
..23166M-AA-1 | CUSHMAN & WAKEFIELD US BORROWER LL . 03/02/2023 . [ GOLDMAN SACHS . .. 467,320 ..461,250 |. ..463,862 |. 0 0| . 05/15/2028 . [3.C FE ....
..23311V-AG-2 | DCP MIDSTREAM OPERATING LP .........evvvvvvvvnnns [ereeenn . 03/02/2023 . 1,251,236 146,799 .1,184,515 |.... .0 . 0 . 07/15/2025 . [2.C FE ....
..23338V-AT-3 |DTE ELECTRIC COMPANY ......eevvvvvveeiiiiinniiinnns [eeeeenn . 03/09/2023 . . 1,031,123 .0 . 0 . 04/01/2053 . [1.E FE ....
.. 23345M-AA-5 | DT MIDSTREAM INC ......ccoevireniiiiniiins [ . 03/02/2023 . | GOLDMAN SACHS . 359,000 .0 . 0 . 06/15/2029 . [3.A FE ....
.. 23345M-AB-3 | DT MIDSTREAM INC .....coovvrriiiiiiinins [ . 03/02/2023 . | GOLDMAN SACHS ... .. 106,000 .0 . 0 . 06/15/2031 . 3.A FE ....
.. 236826-Ad-5 |DANA INC .oooeeiii [ . 03/02/2023 . | GOLDMAN SACHS ... 485,000 .0 . 0 . 02/15/2032 . 3.B FE ....
..237266-AH-4 | DARLING INGREDIENTS INC ....ooovvvviiiiiiiiiieeens [ oenns . 03/02/2023 . | GOLDMAN SACHS ... 225,000 .0 . 0 . 04/15/2027 . 3.A FE ....
..237266-AJ-0 | DARLING INGREDIENTS INC ....ooovvveveiiiiiiiiienns [ oeenn . 03/02/2023 . | GOLDMAN SACHS ... 124,000 .0 . 0 . 06/15/2030 . [3.A FE ....
.. 23918K-AS-7 |DAVITA INC ..oooeeeiiiiiiiiiiii [ . 03/02/2023 . | GOLDMAN SACHS ... 624,000 . .0 . 0 . 06/01/2030 . [4.A FE ....
..23918K-AT-5 |DAVITA INC ... 03/02/2023 . | GOLDMAN SACHS . ..133,000 ...95,095 |. 0 0| . . 02/15/2031 . [4.A FE ....
.. 24422E-1IP-0 | JOHN DEERE CAPITAL CORP . 02/07/2023 . | VARIOUS ... .1,500,000 ,499,295 |. 0 0| ,499,295 . 01/09/2026 . [1.F FE ....
.. 24422E-\R-6 | JOHN DEERE CAPITAL CORP . 02/27/2023 . [ROYAL BANK OF CANADA K .1,000,000 0 0| .999,500 . 01/20/2028 . [1.F FE ....
.. 24422E-WIV~7 | JOHN DEERE CAPITAL CORP .......eevvvvvvvevnnnnnnns [ereeenn . 02/27/2023 . | STATE STREET BANK ....... ,000,000 .0 . 0 . 03/03/2028 . [1.F FE ....
..251526-CF-4 | DEUTSCHE BANK AG (NEW YORK BRANCH) ............ [.eeeees . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... 346,000 . .0 . 0 . 01/14/2032 . [2.C FE ....
..25160P-AE-7 |DEUTSCHE BANK AG (NEW YORK BRANCH) ........ccc. [.eeeeen . 02/10/2023 . | MORGAN STANLEY ........... |.... .... 200,000 ... 351 .0 . 0 . 07/08/2031 . [2.C FE ....
..25179M-BE-2 | DEVON ENERGY CORPORATION .......covvvvvvireiennens [eeeenn . 03/16/2023 . | JP MORGAN ................. .... 178,000 .. (1,822) | .0 . 0 . . 06/15/2028 . 2.B FE ....
..25277L-AC-0 | DIAMOND SPORTS GROUP LLC ......coovvvveeiiiieennns [ ornenn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .. 114,000 .0 . 0 . (931) ... . 08/15/2027 . |6. FE .....
..25277L-AF-3 | DIAMOND SPORTS GROUP LLC ........cooeeeeeeeeeenens [ oeennn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... 962,000 105,820 |.... .0 . 0 . (41,908) |.... . 08/15/2026 . [5.C FE ....
..25470X-AL-9 |DISH DBS CORP .......eevvvmmmmmmmmmnnnnnnnnnnnnnnnnns [ eeeeens . 03/06/2023 . | GOLDMAN SACHS ............ .. 815,000 680,525 |.... .0 . 0 ....638 |[.... . 03/15/2023 . [4.C FE ....
..26470X-BB-0 |DISH DBS CORP ......evvvvvmmmnnnmnnnnnnnnnninniininnn [eeeeen . 03/02/2023 . | GOLDMAN SACHS ... 390,000 258,434 |.... .0 . 0 ...(8,254) [.... . 07/01/2028 . [4.C FE ....
..25470X-BD-6 | DISH DBS CORP 03/31/2023 . | JEFFERIES & CO .. 0 0| . (21,170) |. . 06/01/2029 . 4.C FE ....
..260003-AC-2 | DOVER CORP 02/01/2023 . | PERFORMANCE TRUST CA . 0 0| .23,138 |. . 06/01/2028 . 2.A FE ....
..262080-AG-2 | DRIVE_20-1 03/15/2023 . | PAYDOUN ... 0 0| .0 . 05/17/2027 . (1.A FE ....
..26245E-AJ-8 | DRSLF_47-R . |. 01/15/2023 . | PAYDOWN 0 0| 0| . 04/15/2028 . [1.A FE ....
..26249K-AZ-4 | DRSLF_36-RRR . . |- 01/15/2023 . | PAYDOUN ... K 0 0| 0| . 04/16/2029 . [1.A FE ....
..276480-AK-6 | EASTERN GAS TRANSMISSION AND STORA ............ [....... . 02/03/2023 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 12/15/2024 . (1.G FE ....
..278058-A0-5 |EATON CORPORATION .....oovvvvviiiiiiiiiiiiiiiiieeees [ . 03/20/2023 . | VARIOUS ......ovvvvivnnnnnns .0 . 0 . 06/01/2025 . [2.A FE ....
..278058-Al-2 | EATON CORPORATION .....eevvvvreiiiiiiiiiiiiiieeeeens [ oeeens . 03/30/2023 . | PERFORMANCE TRUST CA ... |.... .... 171,000 241,156 |.... .0 . 0 . 11/15/2029 . 2.A FE ....
..278062-AH-7 | EATON CORPORATION ....oovvvvviiiiiiiiiiiiiiiiiieeees [ . 01/19/2023 . | BANK OF NOVA SCOTIA .... . .... 800,000 743,836 |.... .0 . 0 . 03/15/2033 . [2.A FE ....
..278642-BC-6 |EBAY INC ..oovvvviiiiiiiiiiiiiiiiiiecccccceeceeeeeeens [ . 02/14/2023 . | VARIOUS .....ovvvvvrinnnnns ,025,9% .1,000,000 998,830 |.... .0 . 0 . 11/22/2025 . 2.A FE ....
..28368E-AA-4 |EL PASO CORPORATION 8.05 10/15/30 .......eevven [reennn . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ... 48,530 .0 . 0 . 10/15/2030 . 2.B FE ....
..28368E-AE-6 | EL PASO CORPORATION 03/03/2023 . [ JP MORGAN ... ..193,103 0 0| . 01/15/2032 . 2.B FE ....
..286220-AB-7 | ELEVATION CLO LTD 01/15/2023 . | PAYDOUN .. 169,319 0 0| . 10/15/2029 . (1.A FE ....
..200408-AB-9 | ELWOOD ENERGY LLC 03/02/2023 . | VARIOUS .. 114,490 . . K 0 0| . 07/05/2026 . [3.C FE ....
..20103D-AS-5 |EMERA US FINANCE LP 03/27/2023 . | VARIOUS .. 941,590 .1,000,000 1,000,000 .1,000,000 |. 0 0| .1,000,000 . (58,410) |. . 06/15/2024 . [2.C FE ....
..20273R-BB-4 | ENERGY TRANSFER PARTNERS LP . 03/28/2023 . |MARKET AXESS AS A BR .. 148,078 . 146,000 ..152,908 |. 0 0| .150,869 (2,791) |. . 02/01/2024 . (2.C FE ....
..29379V-CD-3 | ENTERPRISE PRODUCTS OPERATING LLC ........cceee [ernnnn . 01/03/2023 . | STIFEL NICOLAUS ......... ..998,800 ..1,000,000 .0 . 0 . 01/31/2083 . [2.A FE ....
..20717P-AT-4 | ESSEX PORTFOLIO LP ...ovvvvvvvvvrnnnnnnnnnnnninnnnns [ eeeenn . 03/23/2023 . | TRUIST BANK ..807,084 .... 850,000 .0 . 0 . 03/01/2029 . [2.A FE ....
.. 20717P-AX-5 |ESSEX PORTFOLIO LP ...evvvvvvvvveennnnnnnennnennnnns [ eeeeenn . 01/20/2023 . | JEFFERIES & CO .. .... 150,000 .0 . 0 . 09/01/2050 . [2.A FE ....
..30225V-AJ-6 | EXTRA SPACE STORAGE LP .......ccvvvvvviviiiinnnnns [eeeenn . 03/21/2023 . | STIFEL NICOLAUS ......... .. 170,000 .0 . 0 . . 04/01/2028 . 2.B FE ....
..3030311-8H-8 | META PLATFORMS INC ....ccooviiiiiiiiiiiiiiiieieeees [ . 02/21/2023 . |ROYAL BANK OF CANADA ... |.... 250,000 |... 219,975 |.... .0 . .0 . ... 3,987 ...l 3,087 . 08/15/2032 . (1.E FE ....
..30303M-8J-4 |META PLATFORMS INC ........coeeeeeeiiieiiiiiiieeees oo . 03/21/2023 . | BANK OF AMERICA ......... |.oeeeereeeennnnnns v 661,916 oo, 750,000 |........... 748,763 |...........748,764 |.............e.0 |oiiiiinnnnn 45 i, 0 0. 748,779 |ooveeeeeenn 0 s (96,864)|....... (96,864) . 08/15/2052 . [1.E FE ....
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..303031-8K~1 | META PLATFORMS INC ....ccooviiiiiiiiiiiiiiiiiieeees [ . 02/17/2023 . | JANE STREET EXECUTIO ... |.... ..646,670 .... 750,000 ..601,725 |.... .601,822 |.. ...44.848 |.........44,848 . 08/15/2062 . [1.E FE ....
..31620M-BW-5 |FIDELITY NATIONAL INFORMATION SERV . 03/13/2023 . | VARIOUS ... .. 442,011 ..450,000 .. 449,337 |. 12 .449,349 (7,338) |. . (7,338) |.. . 07/15/2027 . (2.B FE ....
..316773-CX-6 |FIFTH THIRD BANCORP ..........cceee. 03/14/2023 . [ GOLDMAN SACHS . ..974,780 ..1,000,000 1,013,094 |. . (2,758) ,010,336 . (35,556) |. (35,556) |.. . 01/25/2024 . 2.A FE ....

...638,202 |.. . 08/01/2046 . |2.A FE ....
. 02/12/2024 . |1.G FE ...
. 07/01/2029 . |2.B FE ....
. 03/02/2033 . |2.B FE ....
. 02/15/2033 . |1.G FE ....
. 02/15/2053 . |1.G FE ...
. 03/06/2030 . |3.A FE ....
. 03/15/2023 . |2.C FE ....
. 11/14/2024 . |2.C FE ....
. 03/01/2028 . |2.C FE ....
. 03/01/2030 . |2.C FE ....
. 08/01/2028 . |2.C FE ....
. 08/01/2030 . |2.C FE ....
. 05/15/2025 . |2.A FE ....
. 11/15/2025 . |2.B FE ....
. 01/09/2023 . |2.B FE ....
. 03/29/2033 . |2.B FE ....
. 10/15/2028 . |2.C FE ....
. 04/09/2027 . |2.C FE ....
. 12/01/2025 . |1.G FE ...
. 11/15/2029 . |5.B FE ....
. 12/15/2027 . |3.A FE ...
. 10/15/2051 . |3.A FE ....
. 05/31/2026 . |3.C FE ....
. 07/15/2029 . |3.C FE ....
. 03/15/2028 . |3.B FE ....
. 10/15/2030 . |4.B FE ....
. 02/01/2025 . |2.C FE ....
. 02/15/2026 . |2.C FE ....
. 02/01/2029 . |2.C FE ....
. 05/15/2024 . |4.A FE ....
. 06/15/2028 . |2.B FE ....
. 07/31/2027 . |4.C FE ....
. 02/12/2067 . |2.B FE ....
. 05/01/2028 . |4.B FE ....
. 12/01/2026 . |4.B FE ....
. 02/15/2030 . |3.A FE ....
. 04/01/2026 . |2.B FE ....
. 05/01/2025 . |3.B FE ....
. . . 04/15/2027 . |3.A FE ...
0 540 o0 e . 12/01/2026 . [1.A FE ....

....... . 03/13/2023 .
....... . 02/13/2023 . [ CALL 100 ....
....... . 02/21/2023 .  SUSQUEHANNA .
....... . 03/03/2023 . [ VARIOUS
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03/03/2023 . | JP MORGAN
....... . 03/03/2023 . [ JP MORGAN ... .
....... . 03/03/2023 . [ JP MORGAN ........eceveeenn fenee
....... . 03/30/2023 . [MARKET AXESS AS A BR ... [....
....... . 03/15/2023 . [BANK OF AMERICA .........
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....... . 01/31/2023 .
....... . 02/08/2023 . [ SOCIETE GENERALE ........ [....
03/16/2023 . | MARKET AXESS AS A BR
03/03/2023 . | JP MORGAN ...
03/23/2023 . | JEFFERIES & CO .. R
- |- 01/25/2023 . [EXTERNAL MANAGER TRA ... |.
weeennn |- 03/03/2023 . | JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ VARIOUS
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
03/08/2023 . | CALL 100 .
01/05/2023 . | VARIOUS ... R
01/24/2023 . | EXTERNAL MANAGER TRA ... [.
01/24/2023 . | EXTERNAL MANAGER TRA ... |.
01/24/2023 . | EXTERNAL MANAGER TRA ... [.
....... . 03/03/2023 . [ JP MORGAN .........coeeens fenes
....... . 01/24/2023 . [EXTERNAL MANAGER TRA ... [....
....... . 03/08/2023 . [BANK OF NEW YORK ........ [....
..432833-AG-6 | HILTON DOMESTIC OPERATING COMPANY ..........cc |.eeeees . 01/24/2023 . [EXTERNAL MANAGER TRA ... [....
..435765-AJ-1 | HOLLY ENERGY PARTNERS LP JUR [ . 03/03/2023 . [ JP MORGAN .................
L 43732V-AT-8 |HPA 21-2 ..vvviieeiiiiiiiieiiiiiiiiiiiieiiiiiiees | e . 03/01/2023 . [PAYDOUN ....ooveevvvennnnnn.

..33616C-AB-6 | FIRST REPUBLIC BANK 4.37 08/01/46 ............. [.eeeeer |- 03/13/2023 . [VARIOUS ...oooeeninniinnnn forneeeiiiiiininenn [ernnn... 364,030 [.......... 650,000 |...........636,591 [...........638,151 [....cooeiein 0 Joeennnnnnnnl B L0 |81 0 838,202 |0 [ (274,172) )., (274,172)
..33616C-H2-6 | FIRST REPUBLIC BANK
..337738-AU-2 | FISERV INC
..337738-BE-7 |FISERV INC
..33830G-AA-9 | FIVE CORNERS FUNDING TRUST II1 ...
..33835P-AA-4 | FIVE CORNERS FUNDING TRUST IV ..
..345397-C6-8 | FORD MOTOR CREDIT COMPANY LLC ..
..35671D-AZ-8 | FREEPORT-MCMORAN COPPER & GOLD INC ....
..35671D-BL-8 | FREEPORT-MCMORAN INC ..
..35671D-CE-3 | FREEPORT-MCMORAN INC ..
..35671D-CF-0 | FREEPORT-MCMORAN INC ..
..35671D-CG-8 | FREEPORT-MCMORAN INC ..
..356710-CH-6 | FREEPORT-MCMORAN INC
..36166N-AG-8 | GE CAPITAL FUNDING LLC (US) .
..36267V-AC-7 | GE HEALTHCARE HOLDING LLC .
..36962G-65-8 | GENERAL ELECTRIC CO
..370334-CT-9 | GENERAL MILLS INC
..37045X-DP-8 | GENERAL MOTORS FINANCIAL CO INC ..
.. 37045X-Dli-3 | GENERAL MOTORS FINANCIAL CO INC ..
..373298-BN-7 | GEORGIA-PACIFIC LLC ...
..377320-AA-4 | GLATFELTER CORP ..
..37892A-AA-8 | GLOBAL NET LEASE INC .
..37959G-AC-1 | GLOBAL ATLANTIC (FIN) CO
..382550-BF-7 | GOODYEAR TIRE & RUBBER COMPANY (TH .
..382550-BN-0 | GOODYEAR TIRE & RUBBER COMPANY (TH ...
..38869A-AB-3 | GRAPHIC PACKAGING INTERNATIONAL IN .
..389375-AL-0 | GRAY TELEVISION INC
..404119-BR-9 | HCA INC ....
..404119-BS-7 |HCA INC ....
..404119-BII-8
..410345-AJ-1 | HANESBRANDS INC
..413875-Ali-5 | HARRIS CORPORATION
..415864-AM-9 | HARSCO CORPORATION ..
..416515-BC-7 | GLEN MEADOW PASS-THROUGH TR 3.3 02 .
.. 42329H-AA-6 | HEL10S SOFTWARE HOLDINGS INC
..428040-DA-4 | HERTZ CORPORATION (THE)
..428102-AE-7 | HESS MIDSTREAM OPERATIONS LP ...
..42824C-BM-0 | HEWLETT PACKARD ENTERPRISE CO ..

... 650,000 ..638,151 |....
.1,000,000 |....

..219,211

=3
1S3
S
o
S
S

1,093,049 |....
..247,919 |.
..311,200 |
..316,930 |
..462,584 |....
..451,345 |....
.2,082,927 |....
..498,899 |....
. 100,046 |....

.312,608
.317,981

.. 331,286
.. 332,654
.. 478,637

.498,960 |..
100,000 |..
....400,126 |..

.... 500,000
.... 100,000
... 400,000
..1,600,000
.... 750,000

. 175,000
,446,000
...59,000
. 601,000
..229,000
.... 165,000

.. 813,000
833,000
..1,925,000

.. 713,000
449,000
. 360,000
..1,000,000

...22,000
..938,000
..547,000

1,316,576 |....
..723,231 |....
. 184,617 |.

..740,762 |.
46,521
..456,760 |.
..212,325 |
..135,732 |....
..695,675 |....
..599,760 |....
.1,8%,910 |....

46,022 |.
..456,760 |.

.456,884
.213,107
136,341 |..
.699,194 |..
.603,492 |..
.1,898,660 |..
...705,938 |..

..516,860
..219,197
.. 143,331
.. 712,164
..600, 152
,916,974
.. 711,838
.. 446,234
..360,000
.. 965,370
18,561
..801,900
.. 436,916
... 75,156
....32,454
,100,011

... 13,539 |
. 608,151

. 611,785 |.
414,796 |

611,889
.416,079
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..438516-CK-0 | HONEYWELL INTERNATIONAL INC ....eovvvmmmmnnnnnnnn [ereeenn . 03/24/2023 . | BANK OF AMERICA . .. 524,305 .... 500,000 495,090 |...........495,116 [.... .0 . 0 495,173 |.. ...29,132 |.........29,132 . 02/15/2083 . [1.F FE ....
..4440011-AA-4 | HUDSON PACIFIC PROPERTIES LP ... 03/22/2023 . | VARIOUS ... K ..171,626 . 185,766 |. . 180,181 0 0| 181,427 (9,801) |. . (9,801) .. . 11/01/2027 . (2.C FE ....
.. 44644M-AJ-0 | HUNTINGTON NATIONAL BANK (THE) 03/27/2023 . | JANE STREET EXECUTIO ... |. .. 675,367 0 0| . (22,9%) |. (22,996) |.. . 01/10/2030 . [1.G FE ....
..44965T-AA-5 | ILFC E-CAP TRUST 1 ..ccoeeiiiiiiiiiiiiieieieeeees [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ,324,181 .0 . 0 . 12/21/2065 . [3.A FE ....
.. 44965U-AA-2 | ILFC E-CAP TRUST Il ooovviiiiiiiiiiiiiiiiiiieeeees [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 12/21/2065 . 3.A FE ....
.. 45031U-CG-4 | ISTAR INC ooooeeeiiiiiiiiiiiieeeeeeeeeeeee [ . 03/03/2023 . | CITIGROUP ........ccennnnn .0 . 0 . 08/01/2025 . (3.B FE ....
.. 45031U-CJ-8 | ISTAR INC ..o [ . 03/31/2023 . | EXTERNAL MANAGER TRA ... |.... 457,000 .0 . 0 . 02/15/2026 . 3.B FE ....
..45174H-BC-0 | IHEARTCOMMUNICATIONS INC ....evvvvvvvvvriniviinnns [eeeenn . 03/03/2023 . | JP MORGAN ...............n .... 206,000 .0 . 0 . 05/01/2026 . [4.A FE ....
..45174H-BD-8 | IHEARTCOMMUNICATIONS INC ...eevvvvvvvvviiiiiiiinns [eeeenn . 03/03/2023 . | GOLDMAN SACHS ... .. 812, .0 . 0 . 05/01/2027 . [5.A FE ....
.. 452327-AN-9 | ILLUMINA INC .....vvvviminnnniniiniiiiniiiiiiiiinninn [ eeeees . 03/06/2023 . | MORGAN STANLEY .. . 1,007,970 .0 . 0 . 12/12/2025 . (2.B FE ....
..458140-CG-3 | INTEL CORPORATION ....eevvvvvveveeeeenniniiiniinnnns [ eeeeenn . 02/07/2023 . | JANE STREET EXECUTIO ... |.... . .0 . 0 . . 02/10/2033 . [1.F FE ....
..458140-CH-1 | INTEL CORPORATION 02/07/2023 . ..505,090 . 500,000 0 0| .499,700 . 02/10/2043 . [1.F FE ....
..458140-CJ-7 | INTEL CORPORAT[ON 02/07/2023 . | JANE STREET EXECUTIO .. 761,310 . 750,000 0 0| .749,678 . 02/10/2053 . [1.F FE ....
..458140-CK-4 | INTEL CORPORATION 02/07/2023 . | JEFFERIES & CO .. ..507,800 . 500,000 0 0| .499,770 . 02/10/2063 . [1.F FE ....
..475795-AE-0 | JELD-WEN INC ...oevvvviriniiiniiiiiiniiiiniiininnnens [ eeeeenn . 03/31/2023 . | WELLS FARGO .. 573,563 .0 . 0 547,176 |.. . 05/15/2025 . 3.B FE ....
.. 48123V-AF-9 | J2 GLOBAL INC ..eevvvvvvvriiiiiiiiiiirieinernnneienns [ eeeeens . 01/24/2023 . | GOLDMAN SACHS ............ ..212,731 .0 . 0 .198,046 |.. . 10/15/2030 . [3.C FE ....
..48128B-AG-6 | JPMORGAN CHASE & CO ..o [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 734,421 . 08/01/2049 . 2.B FE ....
..489399-AM-7 | KENNEDY-WILSON INC .....evvvvvvvvrnnnnnnnnnnnnnnnnns [ eeeeenn . 01/12/2023 . | JEFFERIES & CO ........... .0 . 0 . 03/01/2031 . [4.A FE ....
LAOTTI-AC-6 |KENVUE INC ..o [ . 03/09/2023 . | STATE STREET BANK ....... |.... 550,000 .0 . 0 . . . 03/22/2026 . (1.E FE ....
L A177J-A0-5 |KENVUE INC ..oonnnnnniin [ . 03/08/2023 . | VARIOUS ... .... 400,000 .0 . 0 e 397,200 .. . 03/22/2063 . [1.E FE ....
. 49326E-EL-3 |KEYCORP ....coooeeeiiiiiiiiiiiiiii [ . 03/14/2023 . | VARIOUS ... ..2,000,000 .2,000,000 |.... .0 . ....0 |........2,000,000 |.. . 05/23/2025 . [2.A FE ....
.. 49326E-EN-9 |KEYCORP .....ccooeeiiiiiiiiiiiiiii [ . 03/13/2023 . | UBS SECURITIES ... .... 400,000 . 400,000 |.... .0 . 0 400,000 |.. . 06/01/2033 . [2.A FE ....
.. 49327M-3H-5 | KEYBANK NATIONAL ASSOCIATION ... 03/13/2023 . [UBS SECURITIES ... . 500,000 .0 0 0| .497,59%0 . 01/26/2033 . [1.G FE ....
..49456B-AX-9 | KINDER MORGAN ENERGY PARTNERS LP . 01/26/2023 . | STATE STREET BANK . . 500,000 0 0 0| .498,415 . 06/01/2033 . (2.B FE ....
..500760-AE-6 | KRAFT HEINZ FOODS CO .. 03/03/2023 . [ JP MORGAN A .. 163,004 . 180,000 ..156,356 |. 0 0| .156,465 . 06/04/2042 . (2.B FE ....
..50077L-AL-0 | KRAFT HEINZ FOODS CO . |- 01/11/2023 . |EXTERNAL MANAGER TRA ... |. ..681,421 . 684,000 ..623,087 |. 0 0| .623,212 . 07/15/2035 . [2.C FE ....
..50077L-BC-9 | KRAFT HEINZ FOODS CO . |- 03/03/2023 . [ JP MORGAN ... .. 430,735 0 0| . 05/15/2027 . (2.B FE ....
..501044-BT-7 |KROGER C0. (THE) .eeevvviiieeiiiiiiiiiiiiiiiiiaes | eeeeens . 03/22/2023 . | JP MORGAN ... ,139,650 .0 . 0 . 06/01/2029 . 2.A FE ....
..501797-AN-4 | BATH & BODY WORKS INC .....eevvvvvvviiiiiiiiiiinnns [ eeeenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 02/01/2028 . 3.B FE ....
..501797-AR-5 |BATH & BODY WORKS INC ......eevvvvrvvriririiininnns [ eeeenn . 03/02/2023 . | GOLDMAN SACHS ... .0 . 0 . 06/15/2029 . (3.B FE ....
..50188IW-AE-8 |LCM_20-R .....oooeeriiiiiii [ . 01/20/2023 . | PAYDOUN ... .0 . 0 . 10/20/2027 . (1.A FE ....
..50188Y-AE-4 |LOM_24-R ...ccoeiiiiiie [ . 01/20/2023 . | PAYDOUN ... .0 . 0 0 e ...0 . 03/20/2030 . [1.A FE ....
..527298-BR-3 |LEVEL 3 FINANCING INC ....oevvvvvvmnnnnninnnnnnnnns [ eeeeenn . 03/28/2023 . | BARCLAY'S CAPITAL ....... .0 . 0 (155,346) |...... (155,346) . 07/01/2028 . [4.A FE ....
..527298-BS-1 |LEVEL 3 FINANCING INC 03/03/2023 . [ JP MORGAN K 0 0| . (89,106) |. (89,106) [.. . 01/15/2029 . [4.A FE ....
..532457-CF-3 |ELI LILLY AND COMPANY 02/23/2023 . | JANE STREET EXECUTIO ... |. 0 0| . 2,418 |. 2,418 |.. . 02/27/2083 . [1.F FE ....
..532457-0G-1 |ELI LILLY AND COMPANY 02/23/2023 . | JANE STREET EXECUTIO ... |. . 0 0| . 1,364,140 1,111 1A . 02/27/2083 . [1.F FE ....
..532457-CH-9 |ELI LILLY AND COMPANY 02/23/2023 . | JANE STREET EXECUTIO ... |. . . 685,000 0 0| 675,718 13,207 |. . 13,207 |.. . 02/27/2063 . [1.F FE ....
..534187-BN-8 | LINCOLN NATIONAL CORPORATION 01/24/2023 . |EXTERNAL MANAGER TRA ... |. . 1,089,850 ..1,366,000 0 0| .896,185 . 193,665 |. . 05/17/2066 . 2.C FE ....
..53627N-AE-1 |LIONS GATE CAPITAL HOLDINGS LLC ....ccovvveeeees [ eeennn . 03/03/2023 . | JP MORGAN ........cccennnns .. 444,201 .... 619,000 .0 . 0 .360,488 |.. . 04/15/2029 . 4.C FE ....

..539830-AF-6 | LOCKHEED MARTIN CORPORATION ......ccevvveirieeens [oeennn . 03/20/2023 . | MARKET AXESS AS A BR ... |.... ..110,011 .... 100,000 .0 . 0 107,536 |.. . 05/01/2026 . [1.G FE .

..539830-BIi-8 | LOCKHEED MARTIN CORPORATION ......coooveeeeieeins [oeeenn . 02/06/2023 . |[MIZUHO .....oevvvnnnnnnnnnee .. 529,350 .... 500,000 .0 . 0 .497,1% |.. . 01/15/2083 . [1.G FE .

..543859-AK-8 | LOCKHEED MARTIN CORPORATION ......cceveveeeieenes [ oeennn . 01/11/2023 . | PERFORMANCE TRUST CA ... |.... .... 200,000 .0 . 0 . . . 06/15/2024 . [1.G FE .
..548661-EP-8 | LOWES COMPANIES INC P [ . 03/28/2023 . | JANE STREET EXECUTIO ... |.... .. 400,000 399,932 |.... .0 . .0 PR 77 ) I . 04/01/2026 . 2.A FE ....
..550241-AA-1 | LUMEN TECHNOLOGIES INC ........ceeeeeeeeieeeeenees foeenn . 03/03/2023 . | JP MORGAN ..........cee... 665,000 |........... 477,138 ... 477,138 |0 3,562 [, 0 01J.....480.,69 |...............0 |..... (119,964) [...... (119,964) . 06/15/2029 . [4.B FE ....
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0lL's03

. 01/27/2034 . |1.G FE ...
. 09/01/2026 . |4.A FE ....
. 04/15/2027 . |4.A FE ...
. 10/15/2028 . |4.A FE ....
. 09/01/2032 . |2.B FE ....
. 03/01/2053 . |2.B FE ....
. 03/15/2031 . |3.A FE ...
. 09/01/2030 . |2.C FE ....
. 11/01/2031 . |2.C FE ....
. 06/30/2028 . |4.C FE ....
. 06/30/2029 . |5.B FE ....

..56261F-AR-5 | M&T BANK CORPORATION
..552953-C0-1 | MGM RESORTS INTERNATIONAL .

..552953-CF-6 | MGM RESORTS INTERNATIONAL .

.. 552953-CH-2 | MGM RESORTS INTERNATIONAL ....
..55336V-BU-3 |MPLX LP ....
..55336V-Bl-9 |MPLX LP ....
..55342U-AM-6 | MPT OPERATING PARTNERSHIP LP ...
..55354G-AK-6
.. 55354G-Al-2
..55760L-AA-5 | MADISON IAQ LLC ..
..55760L-AB-3 |MADISON IAQ LLC ..

....... . 03/13/2023 . [UBS SECWRITIES ........... [....
01/24/2023 . | EXTERNAL MANAGER TRA ... [.
03/03/2023 . | JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 02/07/2023 .
....... . 02/02/2023 .  STIFEL NICOLAUS .
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...
....... . 03/03/2023 . [ JP MORGAN ...

.. 500,000 .... 500,000 |....
42,480 |.
..718,504 |.
243,600 |....

471,474 |....

500,000 |.. (55,480)
2,257 |..

. 36,911

3,369

... 3,749 3,723 |. .3,749

..55820T-AJ-7 |MDPK_23-R .......... 01/26/2023 . | PAYDOIN ... ..3,749 . . 07/28/2031 . |1.A FE ...
..571748-BT-8 | MARSH & MCLENNAN COMPANIES INC 03/06/2023 . | VARIOUS ... ..681,731 . 685,000 . 681,082 |. 681,082 . 03/15/2053 . |1.G FE ...
..57636Q-Ali-4 | MASTERCARD INC ... 03/06/2023 . | JANE STREET EXECUTIO . 1,000,400 ..1,000,000 .999,030 . 03/09/2028 . |1.E FE ...

. 03/09/2033 . |1.E FE ...
. 02/10/2045 . |1.E FE ....
. 06/01/2025 . |3.A FE ....
. 06/06/2027 . |3.A FE ....
. 12/15/2032 . |1.G FE ...
. 01/15/2054 . |1.G FE ....
. 06/20/2027 . |2.C FE ....
. 10/18/2033 . |1.E FE ....
. 01/28/2027 . |1.E FE ...
. 02/01/2029 . |1.E FE ...
. 05/15/2027 . |4.B FE ....
. 07/15/2028 . |3.B FE ....
. 01/15/2023 . |2.C FE ....
. 09/01/2027 . |4.B FE ....
. 09/01/2029 . |4.B FE ....
. 12/15/2026 . |2.A FE ....
. 03/01/2024 . |3.A FE ...
. 04/15/2028 . |3.A FE ....
. 11/15/2029 . |3.A FE ...
. 06/15/2030 . |3.A FE ....
. 04/01/2046 . |3.A FE ....
. 03/01/2025 . |2.A FE ....
. 11/03/2023 . |2.A FE ...
. 02/28/2028 . |2.A FE ....
. 02/28/2053 . |2.A FE ....
. 05/01/2037 . |2.A FE ....
. 05/15/2027 . |2.A FE ....
. 03/01/2026 . |2.A FE ....
. 03/15/2026 . |2.A FE ....
. 03/15/2053 . |2.A FE ....

....... . 03/06/2023 .  STATE STREET BANK ....... [....
....... . 02/15/2023 . [OLD MISSION MARKETS ....
....... . 03/03/2023 . [ JP MORGAN .................
....... . 03/03/2023 . [ JP MORGAN
....... . 03/01/2023 . [ GOLDMAN SACHS ....
....... . 03/21/2023 . [ VARIOUS ...
....... . 03/20/2023 . [ VARIOUS ...
....... . 03/21/2023 . [ JP MORGAN .................

02/22/2023 . | BANK OF NOVA SCOTIA
02/22/2023 . | VARIOUS ...
03/03/2023 . | JP MORGAN
- |- 03/03/2023 . [ JP MORGAN
wevennn |- 01/15/2023 . | MATURRITY .
....... . 03/03/2023 . [ JP MORGAN ... .
....... . 03/03/2023 . [ JP MORGAN .........coceens fenes
....... . 03/21/2023 . [ JANE STREET EXECUTIO ... [....
....... . 01/24/2023 . [MARKET AXESS AS A BR ... [....
....... . 03/03/2023 . [ JP MORGAN .................
....... . 03/03/2023 . [ JP MORGAN ...
03/03/2023 . | JP MORGAN ...
02/13/2023 . | VIRTU-AMERICAS ..
02/22/2023 . | JANE STREET EXECUTIO
01/24/2023 . | BCNSTEQOA ...
02/10/2023 . | BANK OF NOVA SCOTIA E
....... . 02/06/2023 . [ JEFFERIES & CO ........... [....
....... . 02/21/2023 . [ CANTOR FITZGERALD ....... [....
....... . 02/21/2023 . [BANK OF AMERICA .........

..57636Q-AX-2 | MASTERCARD INC ...
..58933Y-AT-2 | MERCK & CO INC
..50001A-AY-8 | MERITAGE HOMES CORP
..59001A-BA-9 | MERITAGE HOMES CORP ...
..59156R-AE-8 | METLIFE INC
..59156R-CD-8 | METLIFE INC
..599191-AA-1 | MILEAGE PLUS HOLDINGS LLC .
..61747Y-EY-7 | MORGAN STANLEY (FXD-FRN) ..
..61747Y-EZ-4 | MORGAN STANLEY .
..61747Y-FA-8 | MORGAN STANLEY .
..61965R-AB-1 | MOSS CREEK RESOURCES HOLDINGS INC
..626717-AN-2 | MURPHY OIL CORPORATION .....

..628530-AV-9 | VIATRIS INC .....
..62886E-AU-2 | NCR CORPORATION
..62886E-AV-0 | NCR CORPORATION
..637417-AJ-5 | NATIONAL RETAIL PROPERTIES INC ...
..64110L-AG-1 |NETFLIX INC ..
..64110L-AS-5 | NETFLIX INC ..
..64110L-AU-0 | NETFLIX INC ..
..64110L-AV-8 |NETFLIX INC ..
..651229-AY-2 | NEWELL BRANDS INC ...
..6533%K-BP-4 | NEXTERA ENERGY CAPITAL HOLDINGS IN .
..65330K-BX-7 | NEXTERA ENERGY CAPITAL HOLDINGS IN .
..65339K-CM-0 | NEXTERA ENERGY CAPITAL HOLDINGS IN .
..65339K-C0-1 | NEXTERA ENERGY CAPITAL HOLDINGS IN ....
..655844-AF-5 | NORFOLK SOUTHERN CORPORATION ...
..655844-AJ-7 | NORFOLK SOUTHERN CORPORATION ...
. 666807-B-1 | NORTHROP GRUMMAN CORP ........covimiiiiianiiiiins | eeeeens . 03/28/2023 . [VARIOUS ........ceveeennnn
. 666807-BY-7 | NORTHROP GRUMMAN CORP . [N POV . 03/09/2023 . | PERFORMANCE TRUST CA ... |....
..666807-CJ-9 | NORTHROP GRUMMAN CORP ..........cccovverieiiiiuins | ueeenes . 02/07/2023 . [ STATE STREET BANK .......

...... 1,000,080 |........
.. 168,924

,000,000
.. 200,000
330,000
328,000
... 650,000

,000,000
209,300
678,000
,050,000

.999,060 |..
.165,570 |..
.320,166 |..
.293,206 |..
687,765 |..

280,132 |....
.. 688,857 |....
991,90 |....
210,413 |....
. 718,050 |....
,049,979 |.

,042,251
,735,346
.. 444,208
32,974
. 1,000,000

.. 437,208

.0
..104,493 |.
31,658 |.
,000,570 |.

~
a
3
o
S
S

. 245,024 |.
.. 1,256 |

570,200 |....
548,126 |....
608,232 |....
156,040 |....

595,000
525,000
.... 648,000
.... 166,000

..392,000
. 180,000
,000,000
,000,000

608,656 |..
.156,525 |..
.358,282
141,444
,002,500
.991,462
.329,317

..357,641

,007,690

..990,775 |
.0
..332,332 |....
.4,028,19% |....

. (1,680) |..
.1,650
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.... 200,000 220,092 |.... R
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L1603

..67059T-AG-0 | NUSTAR LOGISTICS LP ...
..674215-AL-2 | OASIS PETROLEWM INC ...
..674210-AA-0 | OASIS MIDSTREAM PARTNERS LP .
..674599-DJ-1 | OCCIDENTAL PETROLEUM CORPORATION .

....... . 03/03/2023 . [ JP MORGAN
03/02/2023 . | GOLDMAN SACHS .
03/02/2023 . | GOLDMAN SACHS .
....... . 03/03/2023 . | CITIGROUP

.. 128,020
..515,905
.. 946,682
.. 300,639

.. 121,770 ...l 122,506 ...
..503,947 |.
..887,265 |.

..208,044 |....

.123,081
.505,559
888,831
.298,132 |..

.. 3,289 |. 10/01/2025 . |3.C FE ....
9,084 |. 06/01/2026 . |3.C FE ....
.32,804 |. 04/01/2029 . |3.C FE ....
. 03/15/2040 . |3.A FE ....

..674599-EF-8 | OCCIDENTAL PETROLEUM CORPORATION ........coee | veeenns . 03/03/2023 . [CITIGROWP ... ... 91,55 ...eeeee...89,900 ... ..89,909 |.. . 01/01/2031 . |3.A FE ...
..B67740Q-AH-9 | OHIO NATIONAL FINANCIAL SERVICES | ....cccovis | eeeeens . 03/03/2023 . [ JP MORGAN ... .. 773,994 . <. 770,719 ..ol 770,719 ... 771,964 .. . 01/24/2030 . |2.C FE ....
..682680-AU-7 | ONEOK INC ...ooeeenniiiiiicieiiiieeceeiiieeecees [ e . 03/28/2023 . [BARCLAY'S CAPITAL . . 1,063,717 ,102,000 ,063,275 |........ 1,085,175 |.... .1,087,661 |.. . 07/15/2028 . |2.C FE ....
..68622T-AB-7 | ORGANON FINANCE 1 LLC ... U . 03/31/2023 . [ GOLDMAN SACHS R ..400,500 450,000 377,750 |...........140,021 |.... ....379,333 |.. . 04/30/2031 . |4.A FE ....
..69327R-AG-6 |PDC ENERGY INC (DELAWARE) 6.12 09/15/24 ..... |....... . 01/24/2023 . [EXTERNAL MANAGER TRA ... [.... ..571,533 575,000 207,91 |...........435,119 [.... .439,843 |.. . 09/15/2024 . |3.C FE ....
..69327R-AJ-0 | PDC ENERGY INC (DELAWARE) ......eeeevveiiviinans | eeeeas . 03/03/2023 . [CITIGROWP ........cceennnne .. 437,122 456,000 430,920 |.... 432,113 .. . 05/15/2026 . |3.C FE ....
..693475-BJ-3 | PNC FINANCIAL SERVICES GROUP INC ( ...ceeeeees | aveenns . 01/23/2023 . [BANK OF AVERICA . .. 376,607 350,000 350,000 |.... ....350,000 [.. . 10/28/2033 . |1.G FE ...
..693475-BM-6 | PNC FINANCIAL SERVICES GROUP INC ( . 01/19/2023 . | VARIQUS ...... . 1,054,970 |........1,050,000 |........ 1,051,992 |.......coeeennn. . 1,051,992 . 01/24/2034 . |1.G FE ...

..327,899 |
..461,933 |.

. 02/15/2025 . |3.C FE ....
. 02/15/2028 . |3.C FE ....
. 04/01/2053 . |2.C FE ....
. 12/01/2053 . |1.E FE ....
. 02/22/2028 . |1.A FE ...
. 04/01/2027 . [6. FE .....
. 06/14/2029 . |2.A FE ...
. 10/15/2027 . |4.C FE ....

..69370C-AB-6 |PTC INC .
..69370C-AC-4 |PTC INC .... 03/03/2023 . | CITIGROUP ...
..694308-KK-2 | PACIFIC GAS AND ELECTRIC COMPANY . R IO . 03/28/2023 . | JEFFERIES & CO ..
..695114-CZ-9 | PACIFICORP ... [ P . 01/05/2023 . [MORGAN STANLEY
..69701E-AA-4 |PSTAT_20-1 .....oomiiiiiiiiiiiiiiiiiecceiieeee [ e . 02/20/2023 .
..69888X-AA-7 | PAR PHARMACEUTICAL INC ....ocvvviiiiiiiiiiiiians | eeeeens . 01/13/2023 . [EXTERNAL MANAGER TRA ... [....
..701094-AN-4 | PARKER HANNIFIN CORPORATION .......cccveieeeeees | aveens . 03/24/2023 . [BNP PARIBAS ...............
..703343-AC-7 | PATRICK INDUSTRIES INC ..oovuvviiiiiiiiiiiiiieans | eeeeens . 03/03/2023 . | CITIGROUP ...

03/03/2023 . | CITIGROUP .. 331,578
.. 476,359
.. 350,404

.. 321,265

.329,693
.463,849
.348,744 |..

847,497 |....
202,006 |....
635,366 |....

,233,000
226,000
699,000

..71845J-AA-6 | PHILLIPS EDISON GROCERY CENTER OPE ............ |..ccc. . 03/23/2023 . .. 198,000 145,354 |.... . 11/15/2031 . |2.C FE ....
..718547-AG-7 |PHILLIPS 66 CO ...ooevouvvriiieiiiiiiiiiinisiiiiins | eeeeens . 03/28/2023 . [MARKET AXESS AS A BR ... [.... . 250,000 227,543 |.... .. K . 03/01/2028 . |2.A FE ....
..718547-AR-3 | PHILLIPS 66 .. 03/27/2023 . | STIFEL NICOLAUS .... .. 199,370 . 200,000 ..199,058 |. .0 .0 | . 06/30/2033 . |2.A FE ....
..718547-AT-9 | PHILLIPS 66 .. 03/27/2023 . | STIFEL NICOLAUS . .. 199,820 . 200,000 ..199,536 | .0 .0 | . 12/01/2027 . |2.A FE ....
..72147K-AG-3 | PILGRIMS PRIDE CORP ... 02/17/2023 . | VARIOUS R ,265,996 .1,620,000 ..1,215,000 |. 1,222,589 |. ..3,456 | ,226,045 . 03/01/2032 . |2.C FE ....
..723787-AB-3 | PIONEER NATURAL RESOURCES COMPANY - |- 03/20/2023 . [MARKET AXESS AS A BR ... |. .. 542,250 . 500,000 ..605,961 .(4,455) | 601,506 . 01/15/2028 . |2.A FE ....

. 03/29/2026 . |2.A FE ....
. 10/15/2025 . |2.C FE ....
. 05/15/2025 . |3.C FE ....
. 12/15/2029 . |4.B FE ....
. 04/15/2030 . |4.B FE ....
. 09/01/2029 . |4.C FE ....
. 04/30/2029 . |4.B FE ....
. 03/15/2033 . |1.G FE ....
. 02/15/2028 . |4.C FE ....
. 10/01/2024 . |2.C FE ....
. 04/01/2030 . |5.B FE ....
. 04/15/2028 . |2.C FE ....
. 04/15/2033 . |2.C FE ....
. 02/02/2026 . |1.E FE ....
. 04/01/2034 . |2.B FE ....
. 11/15/2026 . |5.C FE ....
. 09/15/2024 . |2.A FE ....
. 01/25/2023 . |3.C FE ....

..723787-AV-9 | PIONEER NATURAL RESOURCES COMPANY
..72650R-BJ-0 | PLAINS ALL AVERICAN PIPELINE LP / ..
..73179P-AM-8 | POLYONE CORPORATION ...
.. 737446-AP-9 | POST HOLDINGS INC
..737446-A0-7 | POST HOLDINGS INC
..74052H-AA-2 | PREMIER ENTERTAINMENT SUB LLC .
..74168L-AA-4 | PRIMO WATER HOLDINGS INC
..74251V-AT-9 | PRINCIPAL FINANCIAL GROUP INC
..750098-AB-1 | RACKSPACE TECHNOLOGY GLOBAL INC
..750236-AU-5 | RADIAN GROUP INC .........ceenee
..758071-AA-2 | REDINOOD STAR MERGER SUB INC .
..758750-AD-5 | REGAL REXNORD CORP ..
..758750-AF-0 | REGAL REXNORD CORP ..
..75951A-CY-2 | RELIANCE STANDARD LIFE GLOBAL FUND .
..760759-BC-3 | REPUBLIC SERVICES INC

weeennn |- 03/27/2023 . | STATE STREET BANK . R
....... . 03/14/2023 . [BARCLAY'S CAPITAL ....... [....
....... . 03/02/2023 . [ GOLDMAN SACHS ....
....... . 03/03/2023 . | CITIGROUP
....... . 02/07/2023 .  VARIOUS
....... . 02/16/2023 . [ GOLDMAN SACHS .
....... . 03/03/2023 . [CITIGROWP ...
03/15/2023 . | JP MORGAN
03/03/2023 . | CITIGROUP
03/03/2023 . | CITIGROUP
03/03/2023 . | JP MORGAN
01/11/2023 . | STIFEL NICOLAUS .
....... . 01/11/2023 . [ STIFEL NICOLAUS ......... |....
....... . 03/21/2023 . [ JANE STREET EXECUTIO ... [....
....... . 03/21/2023 . [ STATE STREET BANK ....... [....
..767754-CL-6 |RITE AID CORPORATION ......cooeuviiiieiiiiiiiines | eeeeens . 03/03/2023 . [CITIGROWP ........cceennnnn
..778296-AA-1 | ROSS STORES INC. ...... [ PO . 03/15/2023 . [MARKET AXESS AS A BR ... [....
.. 78442F-EQ-7 | NAVIENT CORP ......eeevviiiuvviieniiiiiiiiiiiiiiiins | eeeeans . 01/25/2023 . [MATURITY .....oeveeennnnes

..400,308
.. 984,520
... 97,75

. 400,000
..1,000,000

.. 100,000
330,000
..1,075,000

.. 130,000
655,000
..1,022,000
..931,000
..520,000
,052,000

. 887,516 |....
...90,637 |....

..542,308 |.
..493,542 |.
..817,930 |

..890,697
.. 352,860
.. 354,502
... 19,883
.. 399,696

.821,698
.349,776

562,000
.......... 683,000 |... 728,978 |........... R
.......... 160,000 |...........161,978 |.......... 158,600 |...............0 |..........1,400 [...............0
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.. 78454L-AN-0 | SM ENERGY CO ....vvvvvvvvvnvnnnnnnnnnininnnnnnnnnnnns [ eeeeens . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ... 51,1382 ...52,000 ...37,673 |.... .. 180 | .0 . 0 13,278 |.... ..1,277 |. 09/15/2026 . [3.C FE ....
..80874D-AA-4 | SCIENTIFIC GAMES HOLDINGS LP ... 03/03/2023 . [ CITIGROUP 83,467 95,000 76,541 |. 0 0| ..6,588 |. 3,252 |. 03/01/2030 . |4.B FE ....
..80874Y-BC-3 | SCIENTIFIC GAMES INTERNATIONAL INC . 03/03/2023 . [ JP MORGAN .. 432,338 ..320,599 |. 0 0| .109,011 9,626 |. 05/15/2028 . [4.C FE ....
..816196-AT-6 | SELECT MEDICAL CORPORATION .......eevvvvvvvvvnnns [eeeenn . 01/17/2023 . | JP MORGAN ... ..272,788 .0 . 0 7,433 |. 08/15/2026 . |4.C FE ....
..81728U-AB-0 | SENSATA TECHNOLOGIES INC ......eevvmvvmnmennnnnnnn [eeeeenn . 03/03/2023 . | CITIGROUP ... ... 63,802 .0 . 0 . 02/15/2031 . [3.C FE ....
..829259-AY-6 | SINCLAIR TELEVISION GROUP INC ........cceeeeeees [oeennn . 03/03/2023 . | CITIGROUP ... .0 . 0 . 03/01/2030 . 4.C FE ....
..820259-BA-7 | SINCLAIR TELEVISION GROUP INC .....cceeeeeeeeess [eeennn . 03/03/2023 . | CITIGROUP ......cccennnnnn .0 . 0 . 12/01/2030 . [3.C FE ....
..82067N-BA-5 | SIRIUS XM RADIO INC ...cevvvviiiiiiiiiiiiiiiiiienns e . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .0 . 0 . 08/01/2027 . [3.C FE ....
..82967N-BM-9 | SIRIUS XM RADIO INC ..oovvvviiiiiiiiiiiiiiiiiiieens [ . 02/13/2023 . | CREDIT SUISSE ... .0 . 0 . 09/01/2031 . [3.C FE ....
..830867-AA-5 |DELTA AIR LINES INC ...oooevveriiiiiiiiiiiiiiieeens [ . 01/20/2023 . | SINKING PAYMENT . .0 . 0 . 10/20/2025 . (2.B FE ....
..8360ON-AN-0 | SNDPT_14-RR ..o [ . 01/23/2023 . . .0 . 0 . . 01/23/2029 . (1.A FE ....
..845437-BU-5 | SOUTHWESTERN ELECTRIC POWER COMPAN . 03/28/2023 . | STATE STREET BANK . .. 399,172 0 0| .399,476 . 04/01/2033 . 2.A FE ....
..845467-AN-9 | SOUTHWESTERN ENERGY COMPANY .. 02/26/2023 . [CALL 103.875 .. .. 540,150 0 0| .527,214 . 10/01/2027 . 3.B FE ....
..84859D-AC-1 | SPIRE MISSOURI INC ....... 02/06/2023 . | JEFFERIES & CO .. 249,625 0 0| .249,625 . 02/15/2033 . [1.F FE ....
..85205T-AL-4 | SPIRIT AEROSYSTEMS INC ...ccooevvviiiiiiiiiiieeees [ eeens . 02/27/2023 . | CITIGROUP R ..830,000 .0 . 0 .783,508 |.. . 04/15/2025 . [4.C FE ....
..85207U-AF-2 | SPRINT CORP .....ceoeeeieiiiiiiieiiiiiieieee [ . 03/06/2023 . | JANE STREET EXECUTIO ... |.... .. 635,548 .0 . 0 625,222 |.. . 09/15/2023 . [3.A FE ....
..85207U-AH-8 | SPRINT CORP .....cooeeiiiiiiiiiiiiiiiiii [ . 03/06/2023 . | JANE STREET EXECUTIO ... |.... ..621,404 .0 . 0 .612,824 |.. . 06/15/2024 . 3.A FE ....
..85207U-AK-1 | SPRINT CORP .....ceoeeeeeiiiiiiieiiiiieeie [ . 03/03/2023 . | CITIGROUP 219,000 213,799 |.... .0 . 0 . 03/01/2026 . [3.A FE ....
..85208N-AD-2 | SPRINT SPECTRUM CO I/ Il /1117 LLC eeeeennns [ eeennn . 03/20/2023 . | SINKING PAYMENT ... . 226,875 236,075 |........... .0 . 0 . . . 03/20/2025 . [2.A FE ....
..85236F-AA-1 | SRM ESCROW ISSUER LLC ....oevennnniiiiin oo . 03/03/2023 . | CITIGROUP ... . 1,214,066 ,374,000 112,924 |.... ,120,685 |.... .0 . w0 e 1,126,605 .. . 11/01/2028 . [3.C FE ....
..855030-AN-2 | STAPLES INC ....eevvvvvivrreniriernnninnnnnnnnnnnnnnns [ eeeeens . 03/03/2023 . | CITIGROUP ... .. 451,097 502,000 404,110 |.... .0 . 0 ...428,457 |.. . 04/15/2026 . [4.C FE ....
..855244-BF-5 | STARBUCKS CORPORATION .....evvvvvvvvvvernennninnnns [eeeeenn . 03/28/2023 . | JP MORGAN ... ..648,804 .... 650,000 648,726 |.... .0 . 0 . 02/15/2033 . 2.A FE ....
..857691-AG-4 | STATION CASINOS LLC 03/03/2023 . CITIGROUP .. 879,338 ..998,000 ..814,259 |. ..827,822 |. 0 0| . 02/15/2028 . 4.C FE ....
..858912-AG-3 | STERICYCLE INC .... 03/03/2023 . [CITIGROP ... K .. 214,650 .250,000 ..203,750 |. ..206,218 |. 0 0| . 01/15/2029 . (3.C FE ....
..866142-AA-0 | SUMMIT MIDSTREAM PARTNERS L . 01/24/2023 . |EXTERNAL MANAGER TRA ... |. .. 543,510 ..732,000 49,000 |. 73,200 |. 0 0| . 470,310 |. . 12/15/2024 . |6. FE .....
..86614W-AD-8 | SUMMIT MIDSTREAM HOLDINGS 5.75 04/15/25 . |- 01/24/2023 . |EXTERNAL MANAGER TRA ... |. .. 275,695 . 317,000 19,354 |. 92,892 |. 0 0| L 179,724 |. . 04/15/2025 . [5.B FE ....
..86614I-AE-6 | SUMMIT MIDSTREAM HOLDINGS LLC .. . |- 03/03/2023 . [CITIGROP ... .. 276,182 ..290,000 ..260,275 |. 0 0| . 10/15/2026 . [4.A FE ....
..866677-AJ-6 | SUN COMMUNITIES OPERATING LP ........coceeeeeeens [ oennnn . 01/12/2023 . . 1,104,507 ..1,100,000 ..1,097,019 |.... .0 . 0 . 01/15/2033 . [2.C FE ....
..87133L-AA-8 | SYLVAMO CORP ......evvvvvviiiiiiiiiiiiiiiiiiiiiieeees [ eeeeen . 03/10/2023 . | CA_CASH_CLOSE ............ .. 180,000 .. 180,000 ..154,800 |.... .0 . 0 . 09/01/2029 . [4.A FE ....
..87165B-AU-7 | SYNCHRONY FINANCIAL ....oovvrrieneiiniiis [ . 01/30/2023 . |ROYAL BANK OF CANADA ... |.... 520,000 518,175 |.... .0 . 0 . .. . 02/02/2033 . [3.A FE ....
L87248V-AC-4 | TICP_12 cooeeeiiiiiiiiii [ . 01/26/2023 . | PAYDOUN ... . .... 640,707 636,863 |.......... 640,707 |.... .0 . o0 |eeeeeee... 640,707 .. . 04/26/2028 . [1.A FE ....
..87264A-AT-2 | T-MOBILE USA INC ...oovvrrririiiiiiiiiiiiiieeeeeeens [ . 02/15/2023 . | VARIOUS ... . 1,047,623 .. 1,045,000 1,033,738 |........ 1,027,530 |.... .0 . 0 e 1,027,004 .. . 04/15/2027 . (2.C FE ....
..87264A-BV-6 | T-MOBILE USA INC ..coovvvvviiiiiiiiiiiiiiiiiiiieeens [ . 03/03/2023 . | VARIOUS .....covvvvvvnnnnnes . 1,726,859 ,954,000 ,694,147 |........1,702,303 |.... .0 . ....0 |........ 1,707,803 |.. . 04/15/2029 . [2.C FE ....
..87264A-CV-5 | T-MOBILE USA INC . 01/17/2023 . | JANE STREET EXECUTIO 356,654 .350,000 ..348,755 |. 0 0| .348,761 . 01/15/2033 . [2.C FE ....
..87342R-AH-7 | TACO BELL FUNDING ... 02/25/2023 . | PAYDOUN ... ..1,250 1,250 .1,003 |. 0 0| 1,250 . 08/25/2051 . (2.B FE ....
..87612B-BL-5 | TARGA RESOURCES PARTNERS LP . 03/03/2023 . CITIGROUP 416,562 413,000 ..366,772 |. 0 0| .368,240 . 07/15/2027 . [2.C FE ....
..87612B-B0-4 | TARGA RESOURCES PARTNERS LP . 03/03/2023 . CITIGROUP .. 565,965 ..599,000 ..483,057 |. 0 0| .485,252 . 03/01/2030 . [2.C FE ....
..87612B-BS-0 | TARGA RESOURCES PARTNERS LP . 03/03/2023 . [ CITIGROUP .. 623,397 . 688,000 ..503,849 |. 0 0| .506,440 . 02/01/2031 . [2.C FE ....
..87612B-BU-5 | TARGA RESOURCES PARTNERS LP ......ccoovvevieeeees [ereenn . 03/03/2023 . | CITIGROUP ... .. 242,342 .... 286,000 .0 . 0 .236,989 |.. . 01/15/2082 . [2.C FE ....
..87612E-BR-6 | TARGET CORPORATION .....eevvvvvvvrrrrerenrrnnrnnnnns [eeeeenn . 01/17/2023 . | TRUIST BANK .oooeeeeeeeees | | 1,001,430 |........ 1,000,000 .0 . 0 .999,220 |.. . 01/15/2083 . [1.F FE ....
..87612G-AC-5 | TARGA RESOURCES CORP ..........evvmmmmmmmnnnnnnnnnn [ereeen . 0173072023 . | VARIOUS ...oovvvvviiiiiiiins oo s 1,019,290 |........ 1,000,000 .0 . 0 .998,580 |.. . 03/15/2083 . [2.C FE ....
..B7901J-AF-2 |TEGNA INC ...oooeernriiii [ . 03/03/2023 . | CITIGROUP ... .. 206,000 .. 197,760 |.... .0 . 0 . 03/15/2026 . (3.C FE ....
.87901J-Ad-4 |TEGNA INC ..ooooerriiiii [ . 03/03/2023 . | CITIGROUP ... R . 299, 338,000 |... 299,130 |.... .. K .0 . .0 . . 03/15/2028 . 3.B FE ....
..88033G-CX-6 | TENET HEALTHCARE CORPORATION ............oeeeee foennnn . 02/01/2023 . | EXCHANGE OFFER .....cooooe |ovveeeeieeiieiiieens Joveeeens 263,717 |.eveeneens 260,000 |........... 253,663 [...ccceiinnnnnnns [ 0 Joeeeeeeeens L 0 0 . 02/01/2027 . [4.C FE ....
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..88033G-CY-4 | TENET HEALTHCARE CORPORATION ...........cooeeees [oeennn . 01/20/2023 . | EXCHANGE OFFER .. ..612,769 .... 658,000 605,360 |...........612,074 |.... .0 . 0 612,769 |.. . 01/01/2026 . [3.C FE ....
..88033G-DA-5 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER .. 504,034 ..567,000 ..499,908 |. ..503,585 |. 0 0| .504,034 . 11/01/2027 . (3.C FE ....
..88033G-DJ-6 | TENET HEALTHCARE CORPORATION 01/20/2023 . | EXCHANGE OFFER .. 2,458,000 ..2,110,951 2,123,278 |. 0 0| . 2,125,643 . 10/01/2028 . 4.C FE ....
..88033G-DL-1 | TENET HEALTHCARE CORPORATION ..............ccoees [oeennn . 01/20/2023 . | EXCHANGE OFFER .......ccoo |oeeeeeeeeennnnnnnnns |oeneen... 940,089 | 1,131,000 ..938,884 |.... .0 . 0 |eeenenn....940,089 .. . 06/01/2029 . (3.C FE ....
..880451-AS-8 | TENNESSEE GAS PIPELINE CO ...oevvnnnnnninninnannn [eeeenn . 03/21/2023 . | TD SECLRITIES .... 01,325,754 |.... .0 . 0 ,322,178 |.. . 03/15/2027 . 2.B FE ....
..880451-AV-1 | TENNESSEE GAS PIPELINE CO ....ovvvvnnnnnnnniiins [eeeenn . 03/28/2023 . | CIBC MARKETS INC R .0 . 0 . 10/15/2028 . 2.B FE ....
..882240-AA-5 | TEXAS CAPITAL BANCSHARES INC. ......covvvvvvvens [oreenn . 03/14/2023 . | CITIGROUP .......cceennnnn .... 370,000 .0 . 0 . 05/06/2031 . 3.A FE ....
..887317-A-5 | TIME WARNER INC 3.6 07/15/25 ....coovviiiiiiiies [ eeeennn . 02/14/2023 . | MARKET AXESS AS A BR ... |.... .... 100,000 .0 . 0 . 07/15/2025 . [3.A FE ....
..891490-AR-5 | TOSCO CORPORATION ... e . 02/17/2023 . | PERFORMANCE TRUST CA ... |.... .0 . 0 . 01/01/2027 . (1.F FE ....
..89236T-KR-5 | TOYOTA MOTOR CREDIT CORP .....eevvvvvvvvvvvninnnns [eeeenn . 01/09/2023 . | JEFFERIES & CO ........... .0 . 0 . 01/12/2033 . (1.E FE ....
..893647-BE-6 | TRANSDIGM INC ..coovvveviiiiiiiiiiiiiiiiiiiieieeeeens [ . 03/03/2023 . | CITIGROUP ... . . .0 . J | O . 03/15/2026 . [4.A FE ....
..893647-BK-2 | TRANSDIGM INC .. 03/03/2023 . | VARIOUS ... . 1,062,516 1,049,484 |. 0 0| .1,048,983 . 12/15/2025 . [4.A FE ....
..893647-BL-0 | TRANSDIGM INC .. 03/03/2023 . CITIGROUP .. 463,604 . ..434,009 |. 0 0| .436,115 . 11/15/2027 . [4.C FE ....
..893647-B0-9 | TRANSDIGM INC ..... 03/03/2023 . CITIGROUP ..604,507 . 701,000 . 568,167 |. 0 0| 571,080 . 05/01/2029 . 4.C FE ....
..894164-AA-0 | TRAVEL + LEISURE CO ..ooooveeeeeiiiiieiieieeceeeees s . 03/03/2023 . | CITIGROUP ... .. 400,364 .. 476,000 ..370,484 |.... .0 . 0 .372,516 |.. . 12/01/2029 . [3.C FE ....
..896818-AP-6 | TRIUMPH GROUP INC ......oovvrrrriiiiiiiiiiiiieneeens [ . 03/03/2023 . | CITIGROUP .. 234,338 250,000 .0 . 0 . 08/15/2025 . [5.C FE ....
..896818-AS-0 | TRIUMPH GROUP INC ....ooovvvvviiiiiiiiiiiiiiiieeeens [ . 03/14/2023 . | CALL 104.438 .. 129,000 . .0 . 0 . 06/01/2024 . (4.B FE ....
..898813-AL-4 | TUCSON ELECTRIC POWER CO ....oevvvvvvrveveeieeeees oo . 03/15/2023 . |MATURITY ... 350,000 355,436 |.... .0 . 0 . 03/15/2023 . [1.G FE ....
..90353T-AC-4 |UBER TECHNOLOGIES INC .....ccoeveveeeiiiniiiieneins [oeens . 03/03/2023 . | CITIGROUP ... R ... 581,000 579,338 |.... .0 . 0 . 11/01/2026 . (4.B FE ....
..90353T-AE-0 | UBER TECHNOLOGIES INC ......ceeveeeeeeeeeeeneeeeens [ . 03/06/2023 . |ROYAL BANK OF CANADA ... |.... ....3,000 ... 2,906 |.... .0 . 0 . 09/15/2027 . (4.B FE ....
..90353T-AG-5 |UBER TECHNOLOGIES INC ......coovevvveiiiinniiennins [oennn . 03/03/2023 . | CITIGROUP ......cccennnnnn ...69,000 .0 . 0 . 01/15/2028 . [4.B FE ....
..90473L-AA-0 | UNIFRAX ESCROW ISSUER CORP ......cccevvvvviiiiins [ereenn . 03/03/2023 . | JP MORGAN ... 152,000 .0 . 0 . 09/30/2028 . (4.B FE ....
..90473L-AC-6 | UNIFRAX ESCROW ISSUER CORP 03/03/2023 . [ JP MORGAN ..497,000 ..323,050 |. 0 0| . 09/30/2029 . [5.A FE ....
..906548-Cli-0 | UNION ELECTRIC CO ... 03/09/2023 . | VARIOUS ... .. 1,025,000 0 0 0| . 03/15/2083 . [1.F FE ....
..007818-CF-3 | UNION PACIFIC CORPORATION . 02/15/2023 . [MORGAN STANLEY . 164,000 ..176,123 |. 0 0| . 02/01/2029 . [1.G FE ....
..907818-GE-2 | UNION PACIFIC CORPORATION . . |- 02/13/2023 . | STATE STREET BANK . ..1,000,000 0 0 0| . 02/21/2026 . (1.G FE ....
..91153L-AA-5 |UNITED SHORE FINANCIAL SERVICES LL . . |- 03/03/2023 . [CITIGROP ... ..149,000 ..129,971 | 0 0| . 11/15/2025 . [3.C FE ....
..912009-AU-2 | UNITED STATES STEEL CORP .......ccceeeiiiiiicianns [eeeenn . 01/17/2023 . | OPPENHEIMER . 283,000 ..247,572 |.... .0 . 0 . 03/01/2029 . (3.C FE ....
..913017-BA-6 | RAYTHEON TECHNOLOGIES CORPORATION ......cccceee [.reennn . 03/14/2023 . ..2,000,000 .2,260,762 |.... .0 . 0 . 09/15/2029 . [2.A FE ....
..914906-AX-0 |UNIVISION COMMUNICATIONS INC ......evvvvvvvunnnnn [ereennn . 03/03/2023 . | CITIGROUP ... .... 100,000 .0 . 0 . 06/30/2030 . (4.A FE ....
..91740P-AF-5 |USA COMPRESSION PARTNERS LP .........cevvvevvnnnn [ereeenn . 03/03/2023 . | CITIGROUP .. 500,000 .0 . 0 . 09/01/2027 . 4.C FE ....
..91911X-AV-6 | BAUSCH HEALTH COMPANIES INC (DELAW ..........e. [.eeeenn . 03/02/2023 . | GOLDMAN SACHS ... R 282,000 .0 . 0 . 04/01/2026 . |6. FE .....
..92343V-ER-1 | VERIZON COMMUNICATIONS INC ....ccooveveeeeneennns [ oeenn . 03/27/2023 . |ROYAL BANK OF CANADA ... |.... 859,000 .0 . 0 . 09/21/2028 . 2.A FE ....
..92564R-AJ-4 |VICI PROPERTIES LP .......... 02/14/2023 . [ JP MORGAN ... ..525,000 0 0| . 02/01/2027 . (2.C FE ....
..02840V-AB-8 | VISTRA OPERATIONS COMPANY LLC 03/03/2023 . CITIGROUP 79,000 K 0 0| . 02/15/2027 . 3.B FE ....
.. 92014N-AJ-0 |VOYA_15TR ...t 01/18/2023 . [PAYDOIN ...... ..334,194 ..332,486 |. 0 0| . 01/18/2029 . [1.A FE ....
..029160-BA-6 | VULCAN MATERIALS COMPANY 02/28/2023 . | STATE STREET BANK . ,250,000 .0 0 0| . 03/01/2026 . 2.B FE ....
..920290-AQ-0 | WASTE MANAGEMENT HOLDINGS INC . 03/28/2023 . | PERFORMANCE TRUST CA . 0 0 0| . 08/01/2026 . 2.A FE ....
..92036U-AA-7 |W. P. CAREY INC ...oovvvviiiiiiiiiiiiiiiiiiiiieeeens [ . 03/16/2023 . | BCSTEQ2M .........cceeees .1,606,322 |.... .0 . 0 . 04/01/2024 . 2.A FE ....
..92036U-AC-3 |W. P. CAREY INC ...oovvvviriiiiiiiiiiiiiiiiiiienenns e . 03/21/2023 . | JANE STREET EXECUTIO ... |.... ..982,115 |.... .0 . 0 . 02/01/2025 . [2.A FE ....
..92043G-AC-5 |WR GRACE HOLDINGS LLC ...ccovvvveeeeieiiiiiieeeeens [ . 03/09/2023 . | CALL 100.410631 ......... . .0 . 0 . 10/01/2024 . [4.A FE ....
..929566-AL-1 | WABASH NATIONAL CORPORATION ..............oees [oeeennn . 03/03/2023 . | CITIGROUP .... 179,000 . .0 . 0 . 10/15/2028 . (4.B FE ....
..94106L-BU-2 | WASTE MANAGEMENT INC R [ . 03/10/2023 . | WELLS FARGO ... . .1,000,000 |... 998,260 |.... K .0 . .0 . . 02/15/2033 . [2.A FE ....
..968102-AM-7 | WESTERN DIGITAL CORPORATION .....eevvvvvvvveeenne [oeeennn . 03/03/2023 . |CITIGROP .....ceeeennnnnn 642,000 |........... 563,685 |........... 592,520 |..evvvvreeenns [V PO 2,619 | 0 [V PO . 02/15/2026 . [2.C FE ....
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..958667-AE-7 | WESTERN MIDSTREAM OPERATING LP ... . 03/30/2023 . | VARIOUS .....oevvvvvennnnnns .. 803, 156 .... 800,000 797,824 |.... .0 . 0 797,824 |.. ....5,3%2 |..........5,332 . 04/01/2033 . 3.A FE ....
..98138H-AH-4 | WWORKDAY INC .. 03/13/2023 . | JANE STREET EXECUTIO .. 695,430 . 750,000 .. 749,985 |. 0 0| .749,958 . (54,528) |. . 04/01/2029 . (2.B FE ....
..98262P-AA-9 | W INTERNATIONAL INC .. 03/03/2023 . [CITIGROUP ......cceennnnns K .. 384,840 . 802,000 ..311,084 |. 0 0| . (18,775) |. . 04/15/2029 . [4.B FE ....
..98310W-AP-3 | WYNDHAM DESTINATIONS INC 5.4 04/01/24 . 03/06/2023 . | MARKET AXESS AS A BR ... |.... .. 885,000 752,280 |.... .0 . 0 . 04/01/2024 . (3.C FE ....
..06849V-AA-1 |BARRICK GOLD FINANCE CO . 03/30/2023 . | MORGAN STANLEY .. , ...54,978 |.... .0 . 0 . 11/15/2034 . [2.A FE ....
..071734-AD-9 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . . 270,000 (1,337) ). 0 0| . 01/15/2028 .
..071734-AH-0 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . . 113,000 42,008 |. 0 0| . 01/30/2028 .
..071734-AJ-6 | BAUSCH HEALTH COMPANIES INC .... . 03/02/2023 . | GOLDMAN SACHS ... 336,000 ... 37,983 |.... .0 . 0 . 01/30/2030 .
..071734-AL-1 |BAUSCH HEALTH COMPANIES INC .... . 03/02/2023 . | GOLDMAN SACHS ... ... 38, , ... 35,185 |............ 35, .0 . 0 .36, . 02/15/2031 .
..071734-AN-9 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . .. 114,015 . 266,000 99,085 |. ..101,985 |. 0 0| 104,170 . 02/15/2029 .
..071734-AN-7 | BAUSCH HEALTH COS INC . . 02/17/2023 . | JP MORGAN ... .. 222,650 ..365,000 ..281,775 |. ..281,775 | 0 0| .234,063 . 06/01/2028 .
..007751-BM-2 | BOMBARDIER INC ......... . 03/16/2023 . | CALL 100 . .. 148,000 . 148,000 144,670 .. 144,959 |. 0 0| 145,248 . 03/15/2025 .
.. 13645R-AK-0 | CANADIAN PACIFIC RAILWAY C 4.45 03/15/23 .... . 03/15/2023 . | MATURITY . .. 250,000 ..250,000 ..256,923 |. ..250,000 |. 0 0| .250,000 . 03/15/2023 . (2.
.. 13645R-BF-0 | CANADIAN PACIFIC RAILWAY LTD . 03/23/2023 . | VARIOUS ... . 2,262,170 ..2,610,000 ..2 169,260 |. .2,169,260 |. 0 0| .2,175,676 . 12/02/2031 . (2.
.. 14739L-AA-0 | CASCADES INC. ..... . 03/02/2023 . | GOLDMAN SACHS . ..329,000 ..205,8% |. 0 0| . 01/15/2026 . [3.C
..14739L-AB-8 | CASCADES INC. . 03/02/2023 . | GOLDMAN SACHS ... 749,000 652,618 |.... .0 . 0 . 01/15/2028 . [3.C
..14913R-3B-1 | CATERPILLAR FINANCIAL SERVICES LTD . . 01/30/2023 . | BANK OF AMERICA . ..1,500,000 .0 . 0 . 01/06/2026 . [1.F FE ..
.. 29250N-BR-5 |ENBRIDGE INC .........evvvvnnes . 03/06/2023 . | SEAPORT ...... . 400,000 0 0| . 03/08/2033 . [2.A FE ..
..335934-AL-9 | FIRST QUANTUM MINERALS LTD . 03/03/2023 . | JP MORGAN ...22,000 N 0 0| . 04/01/2025 . [4.A FE ..
..36257B-AA-7 |G B-CR SECURITY CORP ... . 03/03/2023 . | JP MORGAN ..217,319 ..225,000 ..195,673 |. 0 0| .196,487 . 11/01/2027 . [5.A FE ..
..36485M-AK-5 |G B-CR SECURITY CORP ... . 03/03/2023 . | JP MORGAN .. 701,970 . 784,000 ..675,743 |. 0 0| .679,823 . 02/15/2027 . [4.B FE ..
..36485M-AL-3 | GARDA WORLD SECURITY CORP . . 03/03/2023 . | JP MORGAN .. 330,008 402,000 ..208,191 |. 0 0| 300,177 . 06/01/2029 . [5.A FE ..
..644535-AH-9 | NEW GOLD INC ............ . 03/03/2023 . | VARIOUS ... ..571,302 ..655,000 ..516,480 |. 0 0| .520,316 . 07/15/2027 . [4.C FE ..
..66977W-AR-0 | NOVA CHEMICALS CORP ... . 03/03/2023 . | JP MORGAN . .... 865,000 .0 . 0 744,001 |.. . 06/01/2027 . [3.C FE ..
..67077M-AY-4 |NUTRIEN LTD .. . 03/06/2023 . | OLD MISSION MAHKETS ... 500,000 .0 . 0 ..., 490,466 .. . 11/07/2025 . [2.B FE ..
. 67077M-AZ-1 |NUTRIEN LTD .. . 03/23/2023 . | TD SECURITIES . ..1,500,000 0 0| ,500, 149 . 11/07/2024 . (2.B FE ..
..69867D-AA-6 | PANTHER BF AGGREGATOR 2 LP . 03/31/2023 . | CITIGROUP .. ..304,000 . K 0 0| . 05/15/2026 . [4.A FE ..
..69867D-AC-2 | PANTHER BF AGGREGATOR 2 LP .. . 03/31/2023 . | CITIGROUP ... .. 886,000 847 109 |.... .0 . 0 . 05/15/2027 . [5.A FE ..
..70137T-AP-0 | PARKLAND FUEL CORP . . 03/03/2023 . | CITIGROUP ... . 399,000 357,662 |........... .0 . 0 . . 07/15/2027 . (3.B FE ..
..70137W-AG-3 | PARKLAND CORP .. . 03/03/2023 . | CITIGROUP .. 212,546 ..249,000 201,379 ..202,633 |. 0 0| .203,605 . 10/01/2029 . 3.B FE ..
..70137W-AL-2 | PARKLAND CORP ..... . 03/03/2023 . | CITIGROUP .. 164,856 . 196,000 157,290 ..158,219 |. 0 0| .158,919 . 05/01/2030 . [3.B FE ..
..775109-Ali-1 | ROGERS COMMUNICATIONS INC . . 03/15/2023 . | MATURITY . .. 362,000 ..362,000 358,883 ..360,251 |. 0 0| .362,000 . 03/15/2023 . 2.A FE ..
..878742-AY-1 | TECK RESOURCES LTD ... . 02/01/2023 . | MATURITY . . 1,275,000 .. 1,275,000 .1,275,000 |. 0 0| .1,275,000 . 02/01/2023 . [2.C FE ..
..91911K-AP-7 | BAUSCH HEALTH COMPANIES INC . . 03/02/2023 . | GOLDMAN SACHS . .. 203,059 255,000 . 170,609 |. 0 0| 174,104 . 12/15/2025 . |6. FE .....
..00191A-AD-8 |ARD FINANCE SA ............... . 03/02/2023 . | GOLDMAN SACHS . .. 262,264 ..327,000 ..227,265 |. 0 0| .229,945 . 06/30/2027 . [5.C FE ...
..00687Y-AA-3 | ADIENT GLOBAL HOLDINGS LTD . 03/27/2023 . | MORGAN STANLEY ..636,500 . 670,000 ..589,267 |. 0 0| .503,953 . 08/15/2026 . [4.C FE ...
..00774M-AV~7 | AERCAP IRELAND CAPITAL DAC . 03/15/2023 . | CITIGROUP ..891,320 ..1,000,000 , ..873,404 |. 0 0| .879,647 . 10/29/2026 . [2.C FE ...
..03938L-BE-3 | ARCELORMITTAL SA .... . 03/13/2023 . | VARIOUS K . 1,288,804 .. 1,250,000 , 1,252,062 |. 0 0| . 1,251,936 . 11/29/2027 . [2.C FE ...
..06738E-BA-2 | BARCLAYS PLC ... . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. .. 525,413 528,000 464,640 ..466,004 |. 0 0| .466,031 . 12/31/2049 . 3.B FE ...
..06738E-BG-9 | BARCLAYS PLC . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. .. 295,142 ..296,000 .274,540 ..274,634 |. 0 0| .274,641 . 12/31/2049 . 3.B FE ...
..06738E-BK-0 | BARCLAYS PLC . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. .. 297,808 . 310,000 ..269,251 |. ..210,272 | 0 0| .270,537 . 06/20/2030 . [2.B FE ...
..06738E-CC-7 | BARCLAYS PLC . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. ..627,786 . 600,000 . 600,000 |. . 600,000 |. 0 0| 600,000 . 11/02/2026 . [2.B FE ...
..09659T-28-6 | BNP PARIBAS .. . 03/24/2023 . | JEFFERIES & CO .. .. 379,080 . 500,000 . 367,660 |. . 367,660 |. 0 0| .369,432 . 08/12/2035 . [2.A FE ...
..210383-AG-0 | CONSTELLIUM NV . . 03/02/2023 . | GOLDMAN SACHS . ,311,469 ,345,000 .1,242,295 |. 0 0| . 1,247,574 . 02/15/2026 . [4.B FE ...
..21039C-AA-2 | CONSTELLIUM SE (FRANCE) . . 03/02/2023 . | GOLDMAN SACHS ... e e 997,285 1,075,000 .0 . 0 eveennn...890,135 .. . 06/15/2028 . [4.B FE ...
..225401-AK-4 | CREDIT SUISSE GROUP AG . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... ..445,000 , .0 . 0 .321,371 |.. . 12/31/2049 . [4.A FE ...
..225401-AL-2 | CREDIT SUISSE GROUP AG .. . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. ..414,000 ..298,080 |. 0 0| .298,177 . 08/21/2049 . [4.A FE ...
..225436-AA-2 | CREDIT SUISSE GROUP AG .. . 01/24/2023 . | EXTERNAL MANAGER TRA ... |. ...69,000 ...53,9% |. 0 0| . 01/01/9999 . [4.A FE ...
..22546D-AB-2 | CREDIT SUISSE GROUP AG . 01/24/2023 . | EXTERNAL MANAGER TRA ... |.... .. 1,043,000 .... 907,806 |.... .0 . 0 . 12/31/2049 . [3.C FE ...
..23291K-AJ-4 | DH EUROPE FINANCE |1 SARL . . 01/13/2023 . | JP MORGAN ................. .. 1,250,000 ..1,000,993 |.... .0 . 0 .998, .. . 11/15/2039 . [1.G FE ..
..251526-CS-6 | DEUTSCHE BANK AG ............. . 01/24/2023 . | EXTERNAL MANAGER TRA K . 150,000 . 150,000 |. K 0 0| 150,000 . 01/18/2029 . [2.A FE ...
..26963P-AA-2 | EAGLE INTERMEDIATE GLOBAL HOLDING .. . 03/02/2023 . | GOLDMAN SACHS ............ 954,000 563,310 |.......... 667,800 |.... .0 . .0 . .684,713 |.. . 05/01/2025 . [5.B FE ...
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..28228P-AA-9 | EG GLOBAL FINANCE PLC .| GOLDMAN SACHS ............ .. 462,780 .... 516,000 ..446,340 |.... .0 . 0 .451,535 |.. 11,245 | . 02/07/2025 . |4.C FE
..20280B-AA-3 | ENDO LUXEMBOURG FINANCE COMPANY | . | EXTERNAL MANAGER TRA .. 410,853 ..526,000 ..396,885 |. 0 0| .395,885 14,968 |. . 04/01/2029 . |6. FE .....
..30251G-BE-6 | FMG RESOURCES (AUGUST 2006) PTY LT . .| JP MORGAN ... .. 482,780 514,000 ..453,311 |. 0 0| .454,152 28,627 |. . 04/15/2082 . 3.A FE ..
..39843U-AA-0 | GRIFOLS ESCROW ISSUER SAU . .| JP MORGAN ..692,060 825,000 . 640,018 |. 0 0| .644,458 47,602 |. . 10/15/2028 . [4.C FE ...
..449691-AC-8 | ILIAD HOLDING SAS ........... .| JP MORGAN .. 226,208 ..244,000 ..209,662 |. 0 0| .210,487 15,721 . 10/15/2028 . [4.A FE ...
..460599-AC-7 | INTERNATIONAL GAME TECHNOLOGY . .| VARIOUS ... . 1,307,837 ,295,000 01,234,137 | 0 0| .1,239,088 64,460 |. . 02/15/2025 . [3.B FE ...
..46115H-BU-0 | INTESA SANPAOLO SPA ... .| JP MORGAN .. 203,964 . 200,000 ..199,5% |. 0 0| .199,603 ..4,361 |. . 11/21/2025 . [2.B FE ...
..46115H-BV-8 | INTESA SANPAOLO SPA ... .| JP MORGAN .. 451,061 ..430,000 ..433,760 |. 0 0| .433,707 17,354 |. . 11/21/2033 . [2.C FE ..
..46567T-AB-0 | ITHACA ENERGY NORTH SEA . .| JP MORGAN .. 623,904 . 640,000 . 601,898 |. 0 0| .603,430 .20,474 |. . 07/15/2026 . [4.C FE ...
..50201D-AA-1 |LCPR SENIOR SECURED FINANCING DAC .| JP MORGAN .. 429,933 ..464,000 . 388,018 |. 0 0| .390,282 .39,651 . 10/15/2027 . [4.A FE ...
..50201D-AD-5 |LCPR SENIOR SECURED FINANCING DAC .| JP MORGAN ... K .. 417,524 494,000 ..375,575 |. 0 0| .377,907 39,616 |. . 07/15/2029 . [4.A FE ...
..539439-AG-4 | LLOYDS BANKING GROUP PLC ..... . | EXTERNAL MANAGER TRA ... |. .. 327,690 331,000 . 287,706 |. 0 0| .287,722 .39,98 |. . 12/31/2049 . [2.C FE ...
..530439-A-9 | LLOYDS BANKING GROUP PLC . | EXTERNAL MANAGER TRA ... |. .. 256,676 225,000 ..225,000 |. 0 0| .225,000 31,676 |. . 11/15/2083 . [2.A FE ...
..603051-AA-1 | MINERAL RESOURCES LTD ... .| JP MORGAN ... .. 530,445 528,000 ..502,535 |. 0 0| .503,419 27,026 | . 05/01/2027 . [3.C FE ...
..603051-AD-5 | MINERAL RESOURCES LTD ... .| JP MORGAN .. 59,991 ..593,000 . K ..569,781 |. 0 0| .570,19%8 . 05/01/2030 . [3.C FE ...
..606822-CV-4 | MITSUBISHI UFJ FINANCIAL GROUP INC . . | VARIOUS ,001,940 ..1,000,000 ..1,000,000 |.... .0 . 0 ,000,000 |.. . 02/20/2026 . [1.G FE ...
..606822-CX-0 |MITSUBISHI UFJ FINANCIAL GROUP INC . . | KEYBANC .... 167,000 . 167,000 |.... .0 . 0 167,000 |.. . 02/22/2034 . [1.G FE ...
..62886H-BA-8 | NCL CORPORATION LTD ... .| JP MORGAN . 105,000 ...80,325 |. 0 0| 82,797 . 03/15/2026 . [5.A FE ...
..62886H-BE-0 | NCL CORPORATION LTD .| JP MORGAN ... .. 257,784 . 278,000 ..232,130 | 0 0| .235,816 . 02/15/2027 . [4.A FE ...
..629470-BC-1 |NXP BV .| OLD MISSION MARKETS .... |.... . .. 100,000 ...94,158 |.... .0 . 0 . . 12/01/2028 . 2.B FE ...
..62054H-BB-3 | NXP BV .| JANE STREET EXECUTIO ... |.... . 250,000 236,009 |[........... .0 . 0 . . 01/15/2033 . [2.B FE ...
..654902-AE-5 |NOKIA OYJ . .| JP MORGAN .. 484,921 ..520,000 ..473,129 ..470,3% |. 0 0| 472,128 . 06/12/2027 . [2.C FE ...
..67777L-AD-5 |0l EUROPEAN GROUP BV .. .| GOLDMAN SACHS ... .. 285,200 . 310,000 246,063 ..247,645 |. 0 0| .248,234 . 02/15/2030 . [3.C FE ...
..718337-AE-8 | KONINKLIJKE PHILIPS NV . | PERFORMANCE TRUST CA . .. 105,800 . 100,000 .105,585 ..104,689 |. 0 0| .104,502 . 06/01/2026 . [2.A FE ...
..77578J-AC-2 | ROLLS-ROYCE PLC .. .| FLOW TRADERS US INST . .. 284,563 ..290,000 .253,931 ..253,421 |. 0 0| .254,983 . 10/15/2027 . [3.C FE ...
..780153-BG-6 | ROYAL CARIBBEAN CRUISES LTD . .| CITIGROP ... .. 275,346 . 317,000 ..220,315 |. ..224,843 |. 0 0| .227,153 . 04/01/2028 . [4.C FE ...
..780153-BJ-0 |ROYAL CARIBBEAN CRUISES LTD .... .| CITIGROUP .. 830,727 ..365,000 ..270,500 |. ..278,090 |. 0 0| .281,549 . 08/31/2026 . [4.C FE ...
..896680-AF-5 | TRINSEQ MATERIALS OPERATING SCA .| CITIGROUP 87,181 . 128,000 91,520 |ooeeiiiiiiins 0| 0 0| 92,008 . 04/01/2029 . [4.C FE ...
..896860-AA-4 | TRIVIUM PACKAGING FINANCE BV .| CITIGROUP .. 591,313 625,000 ..557,031 |. . 560,761 |. 0 0| .563,576 . 08/15/2026 . [4.B FE ...
..896860-AB-2 | TRIVIUM PACKAGING FINANCE BV .| CITIGROUP .. 346,200 ..364,000 ..323,574 ..323,771 | 0 0| .325,030 . 08/15/2027 . [5.B FE ...
..91845A-AA-3 | VZ SECURED FINANCING BV ...... .| CITIGROUP ... ..574,770 . 700,000 532,000 ..535,041 |. 0 0| .537,215 . 01/15/2082 . [4.A FE ...
..92676X-AC-1 | VIKING CRUISES LTD 6.25 05/15/25 . . | EXTERNAL MANAGER TRA .. 343,200 ..375,000 ..220,200 |. ..282,738 |. 0 0| .284,866 . 05/15/2025 . [5.B FE ...
..92676X-AD-9 | VIKING CRUISES LTD .... .| CITIGROUP ... ..979,616 ..1,151,000 . 679,806 |. ..793,279 |. 0 0| .803,282 . 09/15/2027 . [5.B FE ...
..92676X-AF-4 | VIKING CRUISES LTD .... .| CITIGROUP . 100,000 ...74,750 |. 76,019 |. 0 0| 76,513 . 02/15/2029 . [5.B FE ...
..92769V-AJ-8 | VIRGIN MEDIA FINANCE PLC .. .| CITIGROUP ..565,000 ..411,918 |. ..417,890 |. 0 0| .420,287 . 07/15/2030 . [4.B FE ...
..92769X-AP-0 | VIRGIN MEDIA SECURED FINANCE PLC . .| CITIGROUP ..1,110,000 ..947,845 |. ..950,958 |. 0 0| .954,427 . 05/15/2029 . [3.C FE ...
..92858R-AA-8 | VMED 02 UK FINANCING | PLC .| CITIGROUP ... .... 480,000 361,200 |.... . .0 . 0 . . 01/31/2031 . [3.C FE ...
..92858R-AB-6 | VMED 02 UK FINANCING | PLC .| CITIGROUP . .... 897,000 683,506 |.... .0 . 0 . . 07/15/2031 . [3.C FE ...
..984851-AD-7 | YARA INTERNATIONAL ASA .. . | MORGAN STANLEY .. 659,764 . 700,000 ..664,377 |. K 0 0| .665,893 . 06/06/2026 . [2.B FE ...
..984851-AH-8 | YARA INTERNATIONAL ASA .. .| CITIGROUP ... .. 534,425 . 500,000 . 500,000 |. . 500,000 |. .0 ] 0 0| 500,000 . 11/14/2032 . 2.B FE ...
..98954U-AB-9 | ZIGGO BOND FINANCE BV ... .| VARIOUS ...... ........ 855,968 .... 907,000 757,361 |...........764,439 |.... ..3,326 |. .0 .. .0 ... 767,765 |.. . 01/15/2027 . [4.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 294,733,886 317,736,931 284,938,416 220,400,692 557,910 0 0 287,201,566 XXX XXX
..464288-51-3 | ISHARES IBOXX $ HIGH YIELD CORPORA .... BANK OF AMERICA ......... .......79,355.000 |.......5,941,261 |................. 0 |l 5,665,153 |........5,843,702 [......(178,549) |.....ccceeeennn0 |0 | (178,549) [l 0 e 5,665,153 |. . 276,108 276,108
..78468R-66-3 | SPDR BLOOMBERG -3 MONTH T-BILL ETF . T PP INSTINET LLC oo [ 10,000.000 |.. 915,400 |...........914,700 .0 . .0 . .. .0 ...........915,400 |.. ... 131 .13
1619999999. Subtotal - Bonds - SVO Identified Funds 6,580,553 6,758,402 0 0 (177,849) 0 6,580,553 276,239 276,239
2509999997. Total - Bonds - Part 4 503,055, 164 526,464,556 494,695,844 348,439,875 756,749 0 605,712 0 496,875,910 5,657,362 5,685,694 7,004,362 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 503,055, 164 526,464,556 494,695,844 348,439,875 756,749 0 605,712 0 496,875,910 5,657,362 5,685,694 7,004,362 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..00751Y-10-6 | ADVANCE AUTO PARTS INC ....ccoeeeieiieieeeeeeeeeen [ oo . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... ..36.000 |...ooeenns 4,131 ....5,293 |.... .0 .0 . 0 ...5,203 |.. (1,162) |....
..00790R-10-4 | ADVANCED DRAINAGE SYSTEMS INC .. . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |.... .390.000 |.......... 31,856 ...31,968 |.... .0 .0 . 0 .
..00827B-10-6 | AFFIRM HOLDINGS INC CLASS A . . |- 03/27/2023 . |EXTERNAL MANAGER TRA ... |........ 3,020.000 |.......... 35,829 ...29,203 .0 .0 . 0
..00847J-10-5 | AGILYSYS INC ... 02/15/2023 . |EXTERNAL MANAGER TRA ... |. .1,353.000 .. 111,365 . 107,076 |. .0 0 0|
..00857U-10-7 |AGILON HEALTH .. 03/27/2023 . |EXTERNAL MANAGER TRA ... |. 740.000 21,214 .0 0 0|
..02005N-10-0 | ALLY FINANCIAL INC . 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .1,440.000 35,022 .0 0 0|
..020430-10-7 | ALNYLAM PHARMACEUTICALS INC .......evvvvvvvunnnnn [erneenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... .. 22,713 .0 .0 . 0
..023586-50-6 | U HAUL NON VOTING SERIES N ....coovvvvvvivinnnnens [eeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... .eeee... 30,663 .0 .0 . 0
..030420-10-3 | AMERICAN WATER WORKS INC .......cooeveeeeeeeennnns [eeienn . 02/28/2023 . | EXTERNAL MANAGER TRA ... |........ 1,857.000 |......... 281,075 .0 .0 . 0
..035710-83-9 | ANNALY CAPITAL MANAGEMENT REIT INC ....ovvvvves [ereennn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,780.000 |.......... 52,112 .0 .0 . 0
..03674X-10-6 | ANTERO RESOURCES CORP .........cevvvvrrrviereeennns [eenenn . 03/17/2023 . | EXTERNAL MANAGER TRA ... |........... 990.000 |.......... 21,454 . .0 .0 . 0
..03676B-10-2 | ANTERO MIDSTREAM CORP .......ccooveveeiereineennens [oennn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |....... 16,845.000 |......... 189,613 |.....ooeeiiiiins | 152,447 | 181,758 [l (29,310) |.. .0 .0 . 0
..03750L-10-9 | APARTMENT INCOME REIT CORP .......evvvvvvvvvvvnnns [ereennn . 01/17/2023 . | EXTERNAL MANAGER TRA ... |........ 4,320.000 [......... 158,189 [....cccceeiiiiiiiiss [oeennnnnn 148,210 |l 148,210 |l 0. .0 .0 . 0
..039483-10-2 | ARCHER DANIELS MIDLAND ....coooveiiiieiiiiiieeeeees [ . 01/17/2023 . | EXTERNAL MANAGER TRA ... |......... 580.000 |.......... 51,331 [oooiiiiiiiiiiiiiinn feveeeee.... 45,008 |............ 53,853 [........ (8,845) |.. .0 0 eeeeen.. (8,845) ... 0
..044186-10-4 | ASHLAND INC ..... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. .1,921.000 .. 205,935 (24,128) .0 0 (24,128) 0|
..0532911-10-2 | AUTONATION INC .... 01/18/2023 . |EXTERNAL MANAGER TRA ... |. .230.000 25,564 (12,869) .0 0 (12,869) 0|
..053484-10-1 | AVALONBAY COMMUNITIES REIT INC 01/17/2023 . |EXTERNAL MANAGER TRA ... |. .330.000 56,114 . (4,736) .0 0 . (4,736) 0|
..053611-10-9 | AVERY DENNISON CORP ......ccceeeeiiiiiiiiiiiiieneens [ . 02/01/2023 . | EXTERNAL MANAGER TRA ... |.......... 271.000 |.......... 50,688 .0 .0 . 0
..05368M-10-6 | AVID BIOSERVICES INC ....eevvvvvvvrrririiinniiinnns [ eeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 3,727.000 |.......... 67,347 .0 .0 . 0
..05550J-10-1 |BJS WHOLESALE CLUB HOLDINGS INC ........eeveuunn [errenn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |........ 1,070.000 |.......... 72,976 .0 .0 . 0
..000043-10-0 |BILL HOLDINGS INC ..o e . 03/17/2023 . | EXTERNAL MANAGER TRA ... |.......... 838.000 |.......... 61,744 .. .0 .0 . 0
..00062X-10-3 |BIOGEN INC .....eevnniniis [ . 02/27/2023 . | EXTERNAL MANAGER TRA ... |...........250.000 |.. L. 67,589 ... |....53,888 |............ 69,230 |....... (15,342) |.. .0 .0 . (15,342) |... 0
..000731-10-4 |BIO TECHNE CORP .......covvviiinnnnnniiiiiiinn [ eeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 640.000 |.......... 46,591 [......miniinns [ovnnnnnnnn 22,671 [0 83,043 foeeee. (30,472) |.. .0 .0 . 0
..099502-10-6 |BOOZ ALLEN HAMILTON HOLDING CORP C .....cevvees [erennnn . 02/21/2023 . | EXTERNAL MANAGER TRA ... |...........330.000 |.. .0 .0 . 0
..11284V-10-5 |BROOKFIELD RENEWABLE SUBORDINATE V ......cccce [eeennn . 03/13/2023 . | EXTERNAL MANAGER TRA ... |........ 5,210.000 |.. .0 .0 . 0
.. 114340-10-2 | AZENTA INC ..oooeveiiiiiiiiennns 02/27/2023 . |EXTERNAL MANAGER TRA ... |. .1,060.000 |.......... 46,694 |......ccoeeiiiiiis |oeeeeenn 61,578 [ K .0 0 0|
..115637-10-0 |BROWN FORMAN CORP CLASS A . 02/02/2023 . |EXTERNAL MANAGER TRA ... |. .1,710.000 .. 112,450 |. .0 0 0|
..115637-20-9 | BROWN FORMAN CORP CLASS B . 02/02/2023 . |EXTERNAL MANAGER TRA ... |. 370.000 24,302 foeeeeiinnnnnnne 0 .0 0 0|
..12503)1-10-8 | CBOE GLOBAL MARKETS INC . . |- 01/19/2023 . |EXTERNAL MANAGER TRA ... |. 730.000 91,503 |. . (9,370) .0 0 0|
..14316J-10-8 | CARLYLE GROUP INC ... . |- 03/22/2023 . |EXTERNAL MANAGER TRA ... |. 150.000 . 4,476 |. .. (94) .0 0 0|
..16411R-20-8 | CHENIERE ENERGY INC .......evvvvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 02/23/2023 . | EXTERNAL MANAGER TRA ... |...........360.000 |.......... 56,377 [iccevvrrrrrrrnennns fovennnnnnnn. 25,234 [0 52,486 |....... (27,252) |.. .0 .0 . 0
..174610-10-5 |CITIZENS FINANCIAL GROUP INC .....ccoveeveeeeeens [oeennn . 02/02/2023 . | EXTERNAL MANAGER TRA ... |...........530.000 |.. .0 .0 . 0
..184496-10-7 | CLEAN HARBORS INC ......cevvvvvvvvvrrrrinninininnnns [ eeeeenn . 03/31/2023 . | EXTERNAL MANAGER TRA ... |...........502.000 |.. .0 .0 . 0
..18915M-10-7 | CLOUDFLARE INC CLASS A .oooovviiiiiiiiiiiiieeeeens [ . 02/01/2023 . | EXTERNAL MANAGER TRA ... |........ 1,190.000 |.. .0 .0 . 0
..197236-10-2 | COLUMBIA BANKING SYSTEM INC .....ccceeeiiiiaan [ oeeennn . 03/15/2023 . | STATE BANK ....ovvvvvvvnnns |ovreneennnns 0.180 |.. .. .0 .0 . 0
..200340-10-7 | COMERICA INC ..oevvvvviiiiiiiiiiiiiiiciieeececcceeeees [ e . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 1,835.000 |..........87,407 | | 113,183 | 122,670 . (9,486) |.. .0 0 eeeeenn. (9,486) |... 0
..20602D-10-1 | CONCENTRIX CORP 01/30/2023 . |EXTERNAL MANAGER TRA ... |. .645.000 (29,826) .0 0 (29,826) 0|
..217204-10-6 | COPART INC ... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. .1,340.000 (35,915) .0 0 (35,915) 0|
..22266L.-10-6 | COUPA SOFTWARE INC . 02/28/2023 . |EXTERNAL MANAGER TRA ... |. .925.000 . (9,747) .0 0 (9,747) 0|
..22788C-10-5 | CROWDSTRIKE HOLDINGS INC CLASS A . 01/17/2023 . |EXTERNAL MANAGER TRA ... |. .1,300.000 .. 135,341 .0 .0 0 .0 0| 136,877
..229899-10-9 | CULLEN FROST BANKERS INC .. 03/16/2023 . |EXTERNAL MANAGER TRA ... |. .2,930.000 .. 318,311 (47,124) .0 0 0| .344,618 . (26,307) |.
..231021-10-6 | CUMMINS INC [ IR . 02/16/2023 . | EXTERNAL MANAGER TRA ... .0 .0 . .0 . ...38,504 |....
..231561-10-1 | CURTISS WRIGHT CORP ..........ceeeeeeieeieieieeeeess [ oo . 01/17/2023 . | EXTERNAL MANAGER TRA ... [ 0 0
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..233450-10-7 | DT MIDSTREAM INC ....coovvvriiiiiininins [ . 01/18/2023 . | EXTERNAL MANAGER TRA ... |........ 2,420.000 |.. .. 115,677 |........... 133,729 |....... (18,053) |.. .0 .0 . (18,053) [... 0 115,677 |.. .13,985 |.........13,985 1,549 |...
..237266-10-1 |DARLING INGREDIENTS INC . 02/01/2023 . |EXTERNAL MANAGER TRA ... |. .1,230.000 .0 .0 0 0| ..3,929 |. .3,929 |..
..23804L-10-3 |DATADOG INC CLASS A ... 02/27/2023 . |EXTERNAL MANAGER TRA ... |. K .0 .0 0 0|
..25278X-10-9 | DIAMONDBACK ENERGY INC ....oovvvvrerneeeeeeeeeenens [ oo . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........1,320.000 |......... 169,326 [.........ccevvrrrenn [ovrneennn...81,278 ... 180,580 [....... (99,272) |.. .0 .0 . 0
..256677-10-5 |DOLLAR GENERAL CORP ........ccovvvvvvveiviriiinnnnns [eeeeenn . 02/27/2023 . | EXTERNAL MANAGER TRA ... .. .0 .0 . 0
..25809K-10-5 | DOORDASH INC CLASS A ....evvvvvrvmnmnnnmnnnnnnnnnnns [eeeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,340.000 |.. .0 .0 . 0
..25060P-10-9 | DOUGLAS EMMETT REIT INC ..eevvvvvvvvviiiiiiiiiinns [eeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,740.000 |.. .0 .0 . 0
..26210C-10-4 |DROPBOX INC CLASS A .ooeveeeeeeiieeeiieeeeee [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,585.000 |.. .0 .0 . 0
..26622P-10-7 |DOXIMITY INC CLASS A ..eevvvveviinnnnniniiiniinnnns [ eeeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,290.000 |.. .0 .0 . 0
..268150-10-9 | DYNATRACE INC ..eovvvvvriiiiiiiiiiiiiieieeeeeeeeeeens [ . 01/17/2023 . | EXTERNAL MANAGER TRA ... |.......... 600.000 . .0 .0 . 0
..27579R-10-4 | EAST WEST BANCORP INC ....coovvvveeeieeiieiieeeeens [ . 03/22/2023 . |EXTERNAL MANAGER TRA ... |........ 3,450.000 |......... 199,510 .. .0 .0 . 0
..277432-10-0 | EASTMAN CHEMICAL .... 02/14/2023 . |EXTERNAL MANAGER TRA ... |. 970.000 85,862 .0 .0 0 .0 0|
..29261A-10-0 | ENCOMPASS HEALTH CORP . 01/18/2023 . |EXTERNAL MANAGER TRA ... |. .520.000 31,790 . (7,678) .0 0 . (7,678) 0| 23,424
..20355A-10-7 | ENPHASE ENERGY INC . 02/27/2023 . |EXTERNAL MANAGER TRA ... |. 580.000 .. 127,276 ..163,677 |. (52,100) .0 0 (52,100) 0| 101,577
..20364G-10-3 |ENTERGY CORP .......covvvvviiiiiiiiiiiiiiiiiiiieneeens [ oo . 02/14/2023 . | EXTERNAL MANAGER TRA ... |.......... 750.000 |.......... 80,454 ...84,375 .0 .0 |....... (10,308) |... 0
..20414B-10-4 |EPAM SYSTEMS INC .....oooeeeerrnninn [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... ... 38,047 ... 45,556 .0 0 s (4,850) ... 0
.. 294429-10-5 |EQUIFAX INC ....ovmnminiiiniiiiiiaas [ oo . 01/18/2023 . | EXTERNAL MANAGER TRA ... |.... . e 12,426 .0 0 e (2,135) | 0
..30034W-10-6 |EVERGY INC ...ocooeereriiiiiiiiiiei [ . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........... 385.000 |.......... 23,767 .0 0 e (1,389) .. 0
..301610-10-4 |EXELIXIS INC .ooooeieiiiiiiiiiiiiiiieeeeeee [ . 01/19/2023 . | EXTERNAL MANAGER TRA ... |........ 1,360.000 |...........22,393 e .0 0 el (490) ... 0
..31620R-30-3 |FIDELITY NATIONAL FINANCIAL INC ....oovvvvvvunns [oreenn . 03/23/2023 . | EXTERNAL MANAGER TRA ... |........ 6,727.000 |.........282,996 |.........cceeeens | 215,796 ).l 263,070 .. (37,274) |.. .0 0 [ (37,274) ... 0
..31847R-10-2 |FIRST AMERICAN FINANCIAL CORP .......coovveeeeees [erennn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,155.000 |......... 117,865 [....ccccoeiiiiiiiies oo 95,120 [ 112,793 il (17,672) |.. .0 0 e (17,672) | 0
..33616C-10-0 | FIRST REPUBLIC BANK .......evvvvvmmmmmnnnnnnnnnnnnns [eeeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... |.......... 468.000 |.. L1613 | | 63,659 | 13,164 0. .0 .0 . 0
..336433-10-7 |FIRST SOLAR INC .. 02/27/2023 . |EXTERNAL MANAGER TRA ... |. .520.000 89,468 (13,064) .0 0 0|
..337932-10-7 |FIRSTENERGY CORP .... 01/30/2023 . |EXTERNAL MANAGER TRA ... |. .1,400.000 57,818 . (9,207) .0 0 0|
..3309041-10-5 |FLEETCOR TECHNOLOGIES INC . 03/28/2023 . |EXTERNAL MANAGER TRA ... |. 110.000 .22,399 . (826) .0 0 0|
..34964C-10-6 | FORTUNE BRANDS INNOVATIONS INC . . |- 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .593.000 34,261 . (5,781) .0 0 0|
..37959E-10-2 | GLOBE LIFE INC ... . |- 03/28/2023 . |EXTERNAL MANAGER TRA ... |. .1,020.000 .. 110,828 (21,267) .0 0 0|
..403949-10-0 |HF SINCLAIR CORP ......evvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeens . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,810.000 |.......... 88,792 ...93,921 .0 .0 . 0
..42226K-10-5 |HEALTHCARE REALTY TRUST INC CLASS ......eevvvunnfoeeeenn . 03/13/2023 . | EXTERNAL MANAGER TRA ... |....... 11,120.000 |......... 212,012 ..214,282 |.... .0 .0 . 0
.. 42250P-10-3 | HEALTHPEAK PROPERTIES .........ccovvvvieeeeeeenenns [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,300.000 |.......... 47,970 ...57,661 .0 0 e (4,945) ... 0
..431284-10-8 | HIGHWOODS PROPERTIES REIT INC ...evvvvvvvvvennnns [ eeeenn . 01/19/2023 . | EXTERNAL MANAGER TRA ... |...cccoen. 155.000 |...ooeennns 4,489 ... 4,337 .0 0 e (188) | 0
..446150-10-4 | HUNTINGTON BANCSHARES INC .........cooveeeeeeeeens [oeennn . 03/22/2023 . | EXTERNAL MANAGER TRA ... |........ 5,360.000 |.......... 58,8% ... 75,576 .0 .0 . (20,599) |... 0
.. 449253-10-3 | 1AA INC .oevvviiiiiiiiiiiiiiieeececcccceccccceceeeeeees [ . 03/13/2023 . | EXTERNAL MANAGER TRA ... |....... 19,340.000 |......... 770,524 . 773,600 ...0 ] 0 |l (184,527) ... 0
..45841N-10-7 | INTERACTIVE BROKERS GROUP INC CLAS . 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .3,230.000 .. 260,359 N ..233,691 |. (56,008) .0 0 (56,008) 0| . 82,677 |..
..46090E-10-3 | INVESCO QQQ TRUST SERIES 03/24/2023 . | JANE STREET EXECUTIO ...82,649.000 24,514,841 .23,503,638 |. ..556,468 |. ..33,487 .0 0 ..33,487 .0 |.......23,508,638 [...............0 [.....1,011,203 |..... 1,011,203 |..
..464287-20-0 | ISHARES CORE S&P ETF ... 02/02/2023 . . 107,974.000 43,512,987 .46,255,226 |. ,483,611 |.... 4,771,616 .0 0 4,771,616 0| (2,742,240) |..
..46434G-82-2 | ISHARES MSCI JAPAN ETF 03/15/2023 . [OLD MISSION MARKETS .......55,988.000 . 3,066,438 ..3,132,529 |. L0 .0 .0 0 .0 0| . 3,132,529 . (66,090) |. (66,090) |[..
..466313-10-3 |JABIL INC ................... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .6,030.000 .. 486,614 ..308,7% |. 411,246 ... (102,450) .0 0 . (102,450) 0| .308,7% 177,818 |. 177,818 |..
..466410-33-2 | JPMORGAN EQUITY PREMIUM INCOME ETF .......ccoe [oreenn . 03/03/2023 . | OLD MISSION MARKETS .... |..... 260,909.000 |..... 14,065,570 ...0 ] .0 . 0 14,329,905 |.. (264,335) |...... (264,335)
..487836-10-8 |KELLOGG ........evvvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 01/31/2023 . | EXTERNAL MANAGER TRA ... |........ 1,340.000 |.......... 90,976 .0 ] .0 . 0
..552848-10-3 |MGIC INVESTMENT CORP .......eevvvvvveienirnniiinnns [eeeeenn . 03/20/2023 . | EXTERNAL MANAGER TRA ... |........ 1,680.000 |.......... 21,186 ...0 ] .0 . 0
..55616P-10-4 |MACYS INC ..oooeeeeriiiiiiiiiiii [ . 01/18/2023 . | EXTERNAL MANAGER TRA ... |........ 5,914.000 |......... 137,150 ...0 ] 0 e . 0
..56585A-10-2 | MARATHON PETROLEUM CORP . [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 280.000 |.......... 36,148 .0 0 e (11,461) | .0 .
..573284-10-6 | MARTIN MARIETTA MATERIALS INC ......oovvvveeeens [ e . 02/14/2023 . | EXTERNAL MANAGER TRA ... |.......... 150.000 |.......... 53,430 J.iiiiiiiiiii [ 0 f... (22,311) oo 0
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..573874-10-4 | MARVELL TECHNOLOGY LTD .......evvvvvvvvvvmmvnnnnnns [ereeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,570.000 |.. ...95,193 |.... .0 .0 . 0 ..95,193 |.. ..6,634 |....
..574599-10-6 | MASCO CORP ... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .495.000 23,102 |. .0 0 0| ..1,674 |.
..58463J-30-4 | MEDICAL PROPERTIES TRUST REIT INC 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .3,760.000 .0 0 0| .(19,819) |.
..620377-50-8 |NRG ENERGY INC ....coevvveeeiieeieeeeeeee [ . 03/22/2023 . | EXTERNAL MANAGER TRA ... |........ 2,690.000 |.. .0 .0 . 0
..636180-10-1 |NATIONAL FUEL GAS .....ccovveeeieiiiiiiiiieeeeeeeens [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |........ 1,565.000 |.. .0 .0 . 0
..64110D-10-4 | NETAPP INC .....evvvmmmmmnniniiiiiiiiiiniiniiiiiiiiins [ eeeees . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........ 1,849.000 |.. .0 .0 . 0
..649445-10-3 | NEW YORK COMMUNITY BANCORP INC ........evvvvmunnn foreeenn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |........ 2,525.000 |.. .0 .0 . 0
..65249B-20-8 |NEWS CORP CLASS B ....evvvvvvvvvvriiriviiiiniiiinnns [ eeeeens . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 5,070.000 |.......... 85,281 | | 78,179 93,401 (15,311) |.. .0 .0 . 0
. 67181A-10-7 | OAK STREET HEALTH INC ....ovvvvvriininnnnnninnnnnns [ eeeeenn . 03/22/2023 . |EXTERNAL MANAGER TRA ... |........ 2,280.000 f.......... 80,911 [ ol 51,271 032,910 |l (2,609) |.. .0 .0 . 0
..690742-10-1 | OWENS CORNING ....ooooveeeeeeiiiiiiiiiiiiieiiieieeens [ . 03/22/2023 . | EXTERNAL MANAGER TRA ... |........ 2,410.000 |......... 228,223 [....ccccoeiiiiiiinns [oennnnn.. 186,924 1..........206,573 |....... (19,649) |.. .0 .0 . 0
..693282-10-5 |PDF SOLUTIONS INC ...oovvvvviiiiiiiiiiiiiiiiieeeeees [ . 02/16/2023 . | EXTERNAL MANAGER TRA ... |........ 1,335.000 |.........n 85,282 | e 11,264 38,074 | (26,820) |.. .0 .0 . 0
..693718-10-8 |PACCAR INC ............ 02/23/2023 . | STATE BANK .....ovvvvvnnns K 0.500 .0 0 0|
..695156-10-9 | PACKAGING CORP OF AMERICA . 03/27/2023 . |EXTERNAL MANAGER TRA ... |. 481.000 .0 0 0|
..695263-10-3 | PACWEST BANCORP ........... 01/20/2023 . |EXTERNAL MANAGER TRA ... |. .3,530.000 .0 0 0|
..723787-10-7 |PIONEER NATURAL RESOURCE .........coovvvvvviiennns [eriens . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 704.000 .0 .0 . 0
..733174-70-0 |POPULAR INC .oooeeieeeiiieeeeeeeeeeeeeeeeee [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,911.000 .0 .0 . 0
..74144T-10-8 | T ROWE PRICE GROUP INC ......eevmmmnnniininiiiiinas [ oo . 03/13/2023 . | EXTERNAL MANAGER TRA ... |.......... 190.000 [......eee. 20,353 [oeeevviiiiiiiiiiiinn fervenennnnnn 22,524 [ 0 [, .. .0 .0 . 0
..743606-10-5 |PROSPERITY BANCSHARES INC .........cooeveeeeeeeens [eeennn . 01/20/2023 . | EXTERNAL MANAGER TRA ... |........ 2,238.000 |......... 164,094 f.......ccccoeeiiiies [onnnnnnnn 07,984 1.l 162,658 |....... (54,674) |.. .0 .0 [ (54,674) ... 0
L.74736K-10-1 | QORVO INC ...evvvvvrviriniiiiiiiiiniiineienninnnnnnnnns [ eeeeens . 02/27/2023 . | EXTERNAL MANAGER TRA ... |......... 680.000 |..........71,263 [oeoeoeiiiiiiiiiiins feveeennnn... 53,099 [l 61,635 [........ (7,636) |.. .0 0 eeeennn. (7,636) ... 0
..74834L-10-0 | QUEST DIAGNOSTICS INC ....evvnnnnnnninniin e . 02/17/2023 . | EXTERNAL MANAGER TRA ... |........ 1,165.000 |......... 172,818 [oooeevvrriiiiiiinns fernnennn. 135,228 ...l 182,253 |....... (47,030) |.. .0 .0 [ (47,030) ... 0
..7591EP-10-0 |REGIONS FINANCIAL CORP ........eevmmemnninnnnninnns [ eeeenn . 03/16/2023 . | EXTERNAL MANAGER TRA ... |........ 4,810.000 |.......... 89,155 ... | 74759 |l 108,704 . (28,945) |.. .0 0 .. (28,945) ... 0
..760759-10-0 |REPUBLIC SERVICES INC ....cooeeeeeeeeeeeeeeeeeeeens [ . 01/17/2023 . | EXTERNAL MANAGER TRA ... |........... 340.000 [.......... 42,820 foeeeiiiiiiiiiiiiins [ 22,208 |.ollllllll 43,857 |l (21,653) |.. .0 .0 . (21,653) |... 0
..76954A-10-3 |RIVIAN AUTOMOTIVE INC CLASS A . 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .2,469.000 .0 0 0|
..770323-10-3 | ROBERT HALF INTERNATIONAL INC .. 01/19/2023 . |EXTERNAL MANAGER TRA ... |. .955.000 .0 0 0|
..78442P-10-6 | SLM CORP ... 01/24/2023 . |EXTERNAL MANAGER TRA ... |. .5,290.000 89,478 .0 0 0|
..78464A-69-8 | SPDR S&P REGIONAL BANKING ETF . |- 03/10/2023 . | JANE STREET EXECUTIO ... |..... 113,286.000 . 5,698,841 .0 0 0| . (46,210) |.
..784860-10-1 | SVB FINANCIAL GROWP ............ . |- 03/28/2023 . |EXTERNAL MANAGER TRA ... |. ..70.000 .0 0 0| . (21,684) |.
..80689H-10-2 | SCHNEIDER NATIONAL INC CLASS B .......eevvvvuunns [ereeenn . 01/18/2023 . | EXTERNAL MANAGER TRA ... |.... .0 .0 . 0 ....4,283 |....
..81181C-10-4 | SEAGEN INC ....eevnnnins [ . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.... .. .0 .0 . 0
..81762P-10-2 | SERVICENOW INC ...cooeeeeieeiiieniei [ . 01/17/2023 . | EXTERNAL MANAGER TRA ... |......... . 54,288 | | 21,818 50,475 | (28,662) |.. .0 .0 . 0
..824891-10-7 | SHOALS TECHNOLOGIES GROUP INC CLAS .......eevvunfoeeenn . 03/22/2023 . |EXTERNAL MANAGER TRA ... |........ 1,605.000 |.......... 34,279 |oeeeeiiiiiiiiiiiins fereeennnnnnn 25,320 ...l 39,595 ..., (14,276) |.. .0 .0 . 0
..82669G-10-4 | SIGNATURE BANK ......ceevvvvvviiriiiiiiirininennnnnns [ eeeenn . 03/28/2023 . | EXTERNAL MANAGER TRA ... |.......... R VL /U PPPPR: - Y N AR i T IO 1< T N 0. .0 .0 . 0
..828806-10-9 | SIMON PROPERTY GROUP REIT INC .....evvvvvvvnnnnns [ eeeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,177.000 |......... 139,573 |oeoeeriiiiiiiiiiins fevveennnn. 100,410 f........... 138,274 |....... (37,864) |.. .0 0 |l (37,864) |... 0
..858119-10-0 | STEEL DYNAMICS INC .... 03/27/2023 . |EXTERNAL MANAGER TRA ... |. ... 790.000 (24,925) .0 0 (24,925) 0|
..867710-10-5 | SUNRUN INC ... 03/13/2023 . |EXTERNAL MANAGER TRA ... |. .1,740.000 . (1,879) .0 0 . (1,879) 0|
..87161C-50-1 | SYNOVUS FINANCIAL CORP 03/27/2023 . |EXTERNAL MANAGER TRA ... |. .1,216.000 .0 0 . (428) 0|
..87165B-10-3 | SYNCHRONY FINANCIAL ... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. 150.000 .0 0 0|
..87918A-10-5 | TELADOC HEALTH INC .... 03/27/2023 . |EXTERNAL MANAGER TRA ... |. 21,735,000 | 43,014 | e 43571 | 21,408 .0 0 | 0|
..88339J-10-5 | TRADE DESK INC CLASS A ..oooovveeeeiieiiieinee [ . 01/24/2023 . | EXTERNAL MANAGER TRA ... |........ 1,610.000 |.. .0 .0 . 0
..902494-10-3 | TYSON FOODS INC ....evvvvvvvvvnnvnnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/22/2023 . | EXTERNAL MANAGER TRA ... |........ 1,660.000 |.. .0 .0 . 0
..904214-10-3 | UMPQUA HOLDINGS CORP ........evvvvvvvvmvnnnnnnnnnnns [ eeeeenn . 03/02/2023 . | EXCHANGE OFFER ........... |oeeeeees 2,100.000 |.. .0 .0 . 0
..91332U-10-1 | UNITY SOFTWARE INC ....ovvvnnnninniiiiiiiinn [ oo . 03/13/2023 . | EXTERNAL MANAGER TRA ... |........ 3,070.000 |.. .. .0 .0 . 0
2.91520Y-10-6 JUNUM .o [ e . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,730.000 |......... 105,486 [......cccceeiiiiiies [oennnnnnnn90,034 |l 112,012 |l (21,978) |.. .0 .0 . (21,978) |... .0 .
..921943-85-8 | VANGUARD TAX MANAGED FUND FTSE DEV ............|....... . 02/28/2023 . | CANACCORD GENUITY ....... |..... 141,996.000 |.......6,270,493 |.................... |........5,540,088 |........5,960,282 |...... (420,195) .oooeeeeennnn [ 0 ... (420,195) [..uvvvnnnnnnens 0
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..02276F-10-0 | VENTAS REIT INC ..oovvviviiiiiiiiiiiiiiciiicecceeeees [ oo . 02/28/2023 . | EXTERNAL MANAGER TRA ... |........ 1,894.000 |.......... 93,742 ... | 76,082 |............85,325 |........ (9,243) .. .. 17,660 |........ 17,660
..96145D-10-5 | WESTROCK ... 03/22/2023 . |EXTERNAL MANAGER TRA ... |. .2,560.000 78,309 ..(4,398) (7,303) |. . (7,303) |..
..969457-10-0 |WILLIAMS INC 01/31/2023 . |EXTERNAL MANAGER TRA ... |. .8,020.000 .. 253,186 (34,245) .23,574 |.
..969904-10-1 | WILLIAMS SONOMA INC .......ovvvmmmmmmmmmnnnnnnnnnnns [eeneenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |........ 1,962.000 |.........234,216 |.........coeeeeeins | 223,996 |l 225,473 |, (1,477) .. 10,220 |....
..97650W-10-8 | WINTRUST FINANCIAL CORP .........evvmmmmmmmmnnnnnns [ereeenn . 03/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 600.000 |.......... 43,096 50,712 | (1,782) |. ...(5,834)[....
..989701-10-7 | ZIONS BANCORPORATION .....vvvvvvvvnnmnnnnnnnnnnnnnns [ eeneens . 03/22/2023 . | EXTERNAL MANAGER TRA ... |...........785.000 |.......... 23,487 LT 6 | 3T116 [ 0l
..08980F-10-4 | ZOOMINFO TECHNOLOGIES INC ....eevvvvvvvviiiieninns [ eeeenn . 01/30/2023 . | EXTERNAL MANAGER TRA ... |........ 3,570.000 |.. .. 94,620 107,493 |...........107,493 |............... 0|
..G0450A-10-5 | ARCH CAPITAL GROUP LTD i e . 03/31/2023 . | EXTERNAL MANAGER TRA ... |........ 2,831.000 |.. 109,247 |.......... 177,730 |....... (68,484)
..550021-10-9 | LULULEMON ATHLETICA INC . A..... . 02/27/2023 . | EXTERNAL MANAGER TRA ... |.......... 100.000 |.. ...21,21 |............32,038 |........ (4,777)
..G1890L-10-7 | CAPRI HOLDINGS LTD .|C..... . 02/27/2023 . | EXTERNAL MANAGER TRA ... |........ 2,475.000 |.. , ..153,934 ...l 7,165 [l (2,360) | .0 20 N . I
..L5217E-12-0 | INTELSAT EMERGENCE ..........coovviiiiiiiinninnnnns C..... . 01/27/2023 . | VARIOUS ...oovvvvvviiiiinins |oeeeeens 3,401.100 |.......... 76,506 [..ooeeenniiiinninnn foonnnnnns 110,536 |........... 110,536 |..ooevveeeennns [ PP [ [ PP 0 fooiiiinnnnnes [ PP 110,536 |......ooeeeens 0 [...... (34,030) |....... (34,030)
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 109, 158,283 XXX 108,756,754 59,800,050 2,307,328 0 0 0 108,756,754 0 401,540 401,540
..316146-10-9 |Fid Inv Gr Bond ........ccvvvviiiiiiiiiiiiiiiiininnns [ oo . 03/31/2023 . | VARIOUS ...covvvvvvviriinnns |oees 102,495.141 |......... L1 T O A 822,367 [cevvvvvnnnnnninininn oo e e e 0 e [ e (74,183) |....... (74,153)
..024526-77-4 | ABF SM Cap Value R6 ...........eeeeeeeemmevnnnnnnnns [erneenn . 03/31/2023 . | VARIOUS ... N R 1,664.726 |.......... 40,936 ...(4,439)[....
..90262H-63-5 |UBS US Small Growth P 03/31/2023 . | VARIOUS .1,679.666 32,216 N (5,417)|.
..378690-82-0 |Glenmede SMCAP EQ IS 03/31/2023 . | VARIOUS .5,205.384 .. 181,208 ..160,564 |. .20,644 |.
..315911-74-3 |Fid Ext Mkt IDX IPR ... 03/31/2023 . | VARIOUS .412.082 45,689 53,460 |. (7,771) | (7,71) ).
..315911-72-7 |Fid International Index IPR ..............ooooes [ oonins . 03/31/2023 . | VARIOUS ... . 20,621.937 |......... 920,335 ..879,906 |.... ...40,429 |.........40,429
.. 74256W-58-4 |PIF MidCap Fund R6 ..........ccevvvvvvvvvvnnnnnnnnns [eenenn . 03/31/2023 . | VARIOUS ... JUPR RO 5,873.888 |......... 199,007 .. 168,665 |.... .30,342 |.........30,342
..316066-84-4 |Fid Value K .....cooounnnnis [ oo . 03/31/2023 . | VARIOUS ... U R 17,138.955 |.. 208,654 |.... .29,931 |.........20,931
..411512-52-8 | Harbor Cap App Ret ... [ s . 03/31/2023 . | VARIOUS ... JUPR RO 4,349.186 |.. 377,733 [oeeeeviniiniiniiinnn oo s e o0 e fo e | (76,878) | (76,878)
..315794-83-4 |Fid Freedom Inc K ....ccooonnniiiiii [ . 03/31/2023 . | VARIOUS ... U R 8,902.663 |.. 104,423 |oooeeiiiiiiiiiiiiins e e e o0 L e e e (12,814) | (12,814)
..779546-30-8 | TRP DIV Growth | .....ooooviiiiiiiiiniii [ . 03/31/2023 . | VARIOUS ... JUPR RO 1,853.190 |.. L3171
..315911-75-0 |Fid 500 Index IPR ....ccccooiiiiiiiiiiiiiiiiiiis [ . 03/31/2023 . | VARIOUS ... U R 1,935.319 |.. ..31,042
..315794-81-8 |Fid Freedom 2010 K ......ccooiiiiiiiiiiiiiiiiiiiiin [ oo . 03/31/2023 . | VARIOUS ... PN R 8,566.474 |..
..315794-79-2 |Fid Freedom 2015 K . 03/31/2023 . | VARIOUS
..315794-78-4 |Fid Freedom 2020 K . 03/31/2023 . | VARIOUS
..315794-77-6 |Fid Freedom 2025 K . 03/31/2023 . | VARIOUS ..583,619 . (85,799) |.
..315794-76-8 |Fid Freedom 2030 K . . |- 03/31/2023 . | VARIOUS .. 497,236 . (64,777) |.
..315794-75-0 |Fid Freedom 2035 K . . |- 03/31/2023 . | VARIOUS 11,154
..01853W-70-9 |AB Global Bond Z ..........ccooveveeneennnnnnnnnnnns [oens . 03/31/2023 . | VARIOUS ... ... 65,241
..701769-40-8 |Parnassus Equity IS ......oooovviiiiiiiini [ons . 03/31/2023 . | VARIOUS ... .. 105,519
..47803W-70-3 | JH DSCPL VAL MDCP R6 .........oeovvreeeeeeeeennnens [ . 03/31/2023 . | VARIOUS ... ... 14,046
..00141B-84-0 | Investco Divrs Div RE .....coooeeeerrenninnnn [ s . 03/31/2023 . | VARIOUS ... N R 1,932.561 |.......... 35,095
..31618H-36-6 |Fid Intl Cap Appr K6 .... e feeeees . 03/31/2023 . | VARIOUS ... [P RO 7,549.009 |.......... 99,798 e e I R .1
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 6,371,852 XXX 0 0 0 0 0 0 0 0 (294,057) (294,057) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 115,530,135 XXX 115,422,663 59,800,050 2,307,328 0 0 2,307,328 0 108,756,754 0 107,483 107,483 152,095 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 115,530,135 XXX 115,422,663 59,800,050 2,307,328 0 0 2,307,328 0 108,756,754 0 107,483 107,483 152,095 XXX XXX
5999999999. Total - Preferred and Common Stocks 115,530, 135 XXX 115,422,663 59,800,050 2,307,328 0 0 2,307,328 0 108,756,754 0 107,483 107,483 152,095 XXX XXX
6009999999 - Totals 618,585,299 XXX 610,118,507 408,239,925 2,156,291 756,749 0 2,913,040 0 605,632,664 28,332 5,764,845 5,793,177 7,156,457 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
APR23 NOM3 P @ 12000 | ..ovvvvvvenneiniinnnnnns | evneeeeeevnnns [ e XOME oo e . 03/09/2023 |. 04/21/2023 |.. 24,000,000 |....... 12000.000 |-......ceeevenea O |oeeeenn. 627,982 [oeeeeeeiiniee 0 e, 51,000 feeeneeees oeeeennn 51,000 o (576,982)]cceeeeeeeeeen O feecciiie O et O [ O e[ s
APR23 NOM3 P @ 12250 | .eeeeeeeiiieeeiiiiiieees | eveeeeeeeeiien [ oo XOME ©ooiiiiiiiiiiiies e . 03/16/2023 |. 04/06/2023 |.. 12,250,000 ....... 12250.000 |.........cevvnen O foreeennn268,091 |eeeenniiinnnes O i 2,650 [ oennneeens o 2,650 oneenn (265,441)] e O e O e O [ O e[ s
APR23 NOM3 P @ 12400 | ..ovvvvvvenniiiiiiiiinnns | eveneeeeevieen [ e XOME oo e . 03/30/2023 |. 04/28/2023 |.. 24,800,000
APR23 NOM3 P @ 12800 . |- 03/30/2023 |. 04/21/2023 |.. 25,600,000 . .
APR23 NOM3 P @ 12900 . 03/29/2023 |. 04/06/2023 |.. 51,600,000....... 12900.000 |..eevvvnneeeee O feueee 811,124 | O 96,000 | e [eeee e 96,000 [ (515,124) e O et O e O e O]
JUN23 MEM3 P @ 3975 . . 03/31/2023 |. 06/16/2023 |.. 39,750,000 |. 3975.000 [..vvunvevennnnn 0] 867,864 [ooeeniiinnnn 0
MAR23 NQM3 P @ 13000 . |- 03/31/2023 |. 03/31/2023 |.. 26,000,000 |....... 13000.000 [.....cceeeevene O Joeeeennnnn 32,782 [ 0 |
MAY23 MEM3 P @ 3500 . . |- 03/17/2023 |. 05/31/2023 |.. 87,500,000.........3500.000 |..........cc00e. O] 1,084,973 [oonenniiininnn O o
MAY23 MEM3 P @ 3700 . . |- 08/17/2023 |. 05/19/2023 |.. 18,500,000 |
MAY23 MEM3 P @ 3700 . . 03/29/2023 |. 05/31/2023 |.. 37,000,000 ........ 3700.000 |.........ccevve O [ 350,364 [oonennininnnnn O o
MAY23 MEM3 P @ 3850 . . 03/30/2023 |. 05/31/2023 |.. 48,125,000 .........3850.000 |......euueereeee O [ 622,330 |oeeeneneeeeen O e 509,375 B
MAY23 MEM3 P @ 3875 . . |- 03/08/2023 |. 05/19/2023 |.. 19,375,000 . ...182,500 | . 182,500 .. (191,432))...
MAY23 MEM3 P @ 3975 . . |- 03/31/2023 |. 05/31/2023 |.. 59,625,000 |. .956,250 .. (161,79)|...
MAY23 MEM3 P @ 4025 . . . |- 03/31/2023 |. 05/31/2023 |.. 120,750,000 |. s 2,280,000 .(20,792)f...
MAY23 RTSM3 P @ 1725 e JXOME i s . 03/30/2023 |. 05/19/2023 |.. 21,562,500 |. .. , PV 378,750 | ..evvunnnns ...378,750 |......... (79,405) .. .. .. ..
0169999999. Subtotal - - Put Optiol 0 9,654,531 0 6,281,875 | XXX 6,281,875 (3,372,656) 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 9,654,531 0 6,281,875 XXX 6,281,875 (3,372,656) 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 9,654,531 0 6,281,875 XXX 6,281,875 (3,372,656), 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0499999999. Total Purchased Options 0 9,654,531 0 6,281,875 XXX 6,281,875 (3,372,656) 0 0 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
APR23 NOM3 P € 12500 | wvoovervrveresenenea: | [ [. 032972023 [. 04/06/2023 |............. 200 |...... 50,000,000]....... 12500.000 |...vevenenee 0] (180,176)]..ceveveveee o] R (24,000 .o [ (24,000)].......... 156,176 [.ovvvevinenns [ [ o] T [ I P
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (180, 176)) 0 (24,000) XXX (24,000 156, 176 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (180, 176)) 0 (24,000) XXX (24,000 156, 176 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 (180, 176)) 0 (24,000) XXX (24,000 156, 176 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (180,176), 0 (24,000) XXX (24,000 156, 176 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 9,474,355 0 6,257,875 XXX 6,257,875 (3,216,480) 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 9,474,355 0 6,257,875 XXX 6,257,875 (3,216,480) 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure Point
FW3 ......... LTT8 . 85,197,000 |US 5YR NOTE JUN 23 .. .. [.06/30/2023 .| XCME ... .02/23/2023 .|..... 107.3940 |..... 109.5078 |.... 0. 0. 0 0 e, 1,644,508 |...... 1,644,508 |....... 85,197,079 B 1,000
.. 140 | . 28,903,000 [US 2YR NOTE JUN 23 .. .06/30/2023 .| XCME .03/16/2023 .|..... 103. 1484 . 103.2266 |. 0 0 0 . 28,903,438
M3 ......... D255 ... 29,305,000 |US 10YR NOTE JUN 23 . . 1.06/21/2023 .| XCME ... .03/16/2023 .|..... 114.7371 |..... 114.9219 |.... 0. .. 0. .0 ..0f.........47,109 |..........47,109 |....... 29,306,078
1539999999. Subtotal - Long Futures - Hedging Other 0 0 0 0 0 1,713,492 1,713,492 143,405,595
1579999999. Subtotal - Long Futures 0 0 0 0 0 1,713,492 1,713,492 143,406,5%
US ULTRA T-BOND JUN
NS .......... L1865 |l 26,108,000 23 ...oovvvvviiiiiiinnns .. [.06/21/2023 .| XCME ... .02/23/2023 .|..... 135.8286 |..... 141.1250 |.... 26,108,125
ESM3 ......... 7 R 19,447,000 [S&P500 EMINI JUN 23 . |-06/16/2023 .| XCME ... .03/31/2023 .|...4,137.7500 |...4,137.7500 |.... 19,447,425
NASDAQ 100 E-MINI JUN
.......................... 100 |........ 26,604,000 |23 ......cccceeeeiiiiiies | eevieieiiiiiiieeeieeeeees | eeveeeeeeeeens [, 0671672023 XOME L iieiieieieiineeenns |.03/21/2023 )..12,834.3388 [ 13,301.7500 [.....eeeeeeeiiinnnnn0 oo 0 Ol O el 0 ). (934,828)]. .. (934,828)).......26,608,500 | | 20
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 (1,914,651)[  (1,914,651) 72,159,050 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 (1,914,651) (1,914,651) 72,159,050 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (201, 159) (201, 159) 215,564,645 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 (201,159) (201, 159) 215,564,645 XXX XXX
Beginning Cumulative Ending

Broker Name Cash Balance Cash Change

Cash Balance

MIZHOU FUTURES ...

Total Net Cash Deposits

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Code |
[
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 6,257,875 0 6,257,875 6,257,875 6,257,875 215,564,645 215,564,645

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals 6,257,875 6,257,875 6,257,875 6,257,875 215,564,645 215,564,645
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 6,257,875 0




STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To
Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

EO09, E10



STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART

1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)
1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
638995-91-0 ......... [ State Street Navigator Gov Money MKt ..o.vvovvovsiiseiciieiiisisisssssssss s [ | [ 10,522,147 v 10,522,147 Jovverereeer e,
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 10,522, 147 10,522, 147 XXX
9999999999 - Totals 10,522, 147 10,522, 147 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -ooovveemivveennns (3,198,273) Book/Adjusted Carrying Value $ ..oovvevnenne (3,198,273)
2. Average balance for the year  Fair Value $ 24,422,362 Book/Adjusted Carrying Value $ - 24,422,362
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 10,522,147 NAIC2 $ ..o NAIC3 § .. NAIC4 § . NAIC5 § .. NAIC6E $ .o
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX
General Interrogatories:

1. Total activity for the year FairValue $ oovovveernieniiiiiciiiicn, Book/Adjusted Carrying Value $ ooooveeeiieeiiieeieees

2. Average balance for the year FairValue § -oooooeeemmmmmnniinniineen Book/Adjusted Carrying Value § oo
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STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

COMERICA BANK
JP MORGAN CHASE BANK
BANK OF AMERICA
THE BANKCORP BANK ..
HEALTH ONE CREDIT UNIOI
STATE STREET BANK
WACHOVIA BANK
FEDERAL HOME LOAN BANK
MIZUHO SECURITIES USA, LLC ... CHICAGO, ILLINOIS

......................... DETROIT, MICHIGAN
. DETROIT, MICHIGAN ...
.. TROY, MICHIGAN
. SIOUX FALLS, SOUTH DAKOTA
. DETROIT, MICHIGAN
.. KANSAS CITY, MISSOURI
. ATLANTA, GEORGIA
INDIANAPOLIS, INDIANA

.......... 39,701,504
.......... 10,515,892
........ (18,179, 154)

o ...94.883.329
...... (108.734.468)

,007 |..

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (25,562,513) 53,172,272 (120,138,317)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (25,562,513) 53,172,272 (120,138,317)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(25,562,513)

53,172,272

(120, 138,317)

E13
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MICHIGAN MUTUAL INSURANCE COMPANY

Show Investments Owned End of Current Quarter

STATEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0

CONTINENTAL RESOURCES INC 03/30/2023 04/15/2023 ...ovvvvin | 2,086,911 |..

FEDERAL REALTY INVESTMENT TRUST . 03/17/2023 . . 06/01/2023 ...995,429 |..

PIEDMONT OPERATING PARTNERSHIP LP .. 03/30/2023 . . 06/01/2023 .. 361,908 |..

ABENGOA ABENEWCO 2 SAU 0.25 03/28/23 ... 01/24/2023 03/28/2023 .... ..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 3,444,248

GLOBAL PAYMENTS INC ‘ 03/30/2023 05/15/2028 ..oeeeeee |eeeeeenee e 6,949,514 |..

CANADIAN NATURAL RESOURCES LTD . 03/30/2023 . ..04/26/2023 . ...4,980,136 |..
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - 11,929,650
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 15,373,898
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 3,444,248 56,733 679
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 11,929,650 0 1,930
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 15,373,898 56,733 2,609
09248U-70-0 ....... |BLKHK 00 = 0 O S PP PPPPPN 03/31/2023 133,411,918 [.oivieiiiiiiiiiiinii e 0 [ 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 133,411,918 0 0
316175-10-8 ....... Lo 1= I S B 0 PSP [T R 03/3172023 ...oovvvis |oeeiinie i 0.000 150,000, 000
381410-27-3 ....... GOLDMAN SACHS FIN SQ GOVT FS 0.92 03/31/2023 0.000 ... 150,000,000 |..
524706-79-1 . WESTERN ASSET INSTITUTIONAL GO 12/31/49 03/31/2023 . ... 100,000,000 |..
61747C-70-7 . MS INST L1Q GOVT CL INS 03/31/2023 . 150,000,000 |..
72701U-10-4 ....... [PIF GOVERNMENT PORTFOLIO 03/31/2023 . . 50,000,000 |..
90262Y-74-5 ....... UBS SELECT GOVT PREF-A ... 03/31/2023 . . 75,000,000 |..
783998-9D-1 ....... SSC Government MM GVMXX . 03/31/2023 .
31617H-10-2 ....... Fid GOVT MMKT 03/31/2023
8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

832,016,433




NAIC Group Code 0572

5 4 2 9 1 2 0 2 3 3 6 5 0 0 1 0 1

SUPPLEMENT AS OF MARCH 31, 2023 OF THE BLUE CROSS BLUE SHIELD OF
MICHIGAN MUTUAL INSURANCE COMPANY

MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)

NAIC Company Code 54291

Individual Coverage Group Coverage 5
1 2 3 4
Insured Uninsured Insured Uninsured Total Cash

1. Premiums Collected ...........cccocueveverevcecreieeeeneeeeees feeeeeenneen 9,578,208 |.............. D00 SN VTN 1,478,737 |.............. D 00 SN VNN 11,056,945
2. Earmned Premiums .........ccocoeenieeeniieiiieesieinsiensiees freicieicinienns 8,764,401 |.............. DLO® SN OO 1,481,678 |...coco.c D 0o SN XXX
3. Claims Paid ......ccooviiiiiiiiicieeceeeeeeseeees. [ 11,648,255 |............. D.9, %, SO R 2,913,390 |.............. D9, %, SN RN 14,561,645
4. ClaimS INCUITEM ......cviuiiiniicieiieicieieeeeeeeies e 8,248,255 |.............. DLO® SN OO 2,413,390 |............. D 00 SN U XXX o
5. Reinsurance Coverage and Low Income Cost

Sharing - Claims Paid Net of Reimbursements

APPHED () ovovecveeeceeeeeeeeceeeeeeeeeeeeeeeeeeeee e o DO & N FUURU 93,584 |.cooveee D& S IO 9,028 | 102,612
6. Aggregate Policy Reserves - Change .........cccccecee foeeevieiiiiiiiiiiniiiiiiiiiies e XXX evevveieie oo e XXX foreiiies XXX v
7. EXPENSeS Paid .......cccccoovevevivieieeeeeeeeseeeeeeeeinnas |reseeseseseneenens 1,838,916 |.............. XXX vvevrerrs | 173,705 | XXX ovovveveere oo 2,012,621
8. EXPENnses INCUITEd ..........c.cceueveveveeeeeceeeeeeeeeescaeaeens [oeeeeesseasenenens 2,144,698 |............. XXX v [ 207,693 |............. D00 SN U ) 0.0 S
9. Underwriting Gain or LOSS .........ccceveveeeeiereieiieienes [oerereeeieiennens (1,628,552)|............... DO S U (1,139,405)|.............. DLO . S XKoo

10. Cash Flow Result XXX XXX XXX XXX (5,619,933)

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

365
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