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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVErNMENLS ......ococviiiiiiiiiiiiict e o 137,053,010 |............ 38.776 |..... 137,063,010 |cececveee 0f..... 137,053,010 |........... 38.776
1.02 All Other GOVEIMMENLS ........c.vvvveeieceeeceieie ettt e 497,876 |............. 0.141 | 497,876 ..o (V] 497,876 |............ 0.141
1.03 U.S. states, territories and possessions, etc. guaranteed 17,727,288 |.............5.016 |........ 17,727,288 |......coceeee 0 [ 17,727,288
1.04 U.S. political subdivisions of states, territories, and possessions,

QUANANTEET ...t e 7,793,817 | 2.205 |......... 7,793,817 | 0fn. 7,793,817 |............. 2.205
1.05 U.S. special revenue and special assessment obligations, etc. non-

GUATANEEEA ...ttt | 14,827,517 |............. 4195 |....... 14,827,517 [ccoeoee [ - 14,827,517 |............. 4.195
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 165,386,921 |........... 46.793 |...... 165,386,921 [.......cocvevn 0f... 165,386,921 |........... 46.793
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 343,286,429
Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates .............ccccoevrrreeeeriinnseseeeeees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee (O 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeeee 1,960,660 |............ 0.555 |......... 1,960,669 |......ocveeeenne [ 1,960,669 |............. 0.555
3.02 Industrial and miscellaneous Other (Unaffiliated) ...............ooceveveriirieneifoeerenene 7,259,885 |............ 2.054 |......... 7,259,885 | 0fn. 7,259,885 |............. 2.054

3.03 Parent, subsidiaries and affiliates Publicly traded

3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc

4.05 Total valuation allowance ...

4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e

Real estate (Schedule A):

5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000

5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000

5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000

5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1) .......cococoouiiriniirieieeeeieeeieeieeeeeeeseeeseeseees o (8,146,651)............ (2.305)|........ (8,146,651)[......cecveeeeeneee [0 (8,146,651)........... (2.305)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoeueiviiiecvereniieeeeieeenens oo 1,986,470 |............ 0.562 |........ 1,986,470 [ 0fn. 1,986,470 |............ 0.562

6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000

6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... (6,160,181)............ (1.743)|........ (6,160, 181)]......cccveveverernes 0]....... (6,160,181)........... (1.743)
CONFACL IOBNS ...t e [V 0.000

Derivatives (SChedule DB) ............coeeeuiiiiiieieieeeieeeeseeeseie s e [V 0.000

Other invested assets (SChedule BA) .........c.ccovoieveveviueveueeieeeeeeeeieeveseees e e [V 0.000

Receivables for SECUMLIES ..........cccevreiieieinieireceeeneceeeeeeeeeeeeeeeeseeee e 432,900 | 0.122

Securities Lending (Schedule DL, Part 1)..........ccccoeveveeeoeeeeeeieeeeeeeeeeeeeeene foeeeeecicninn 0 0.000

Other invested assets (Page 2, LiNe 11) .......cccovvviieeeeueieieieeieeeeseeieenns 0.000

Total invested assets 353,446,396 100.000 353,446,396 0 353,446,396 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 3,069,988

Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 3,700,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 3,700,000
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 102,894
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 6,667,094
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.eveeetiiiiiiiieiete ettt ettt et et ese s e s e e e e s e s et eseses e s e e s s s s e s e s e s e s e s e s e s s s e s e s e s e s e s e e e s s e s e s e s ese s e s e e et esesesese s e s e e s st esenesesene s Sseeeseseseananans 6,667,094
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 6,667,094
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

Total gain (loss) on disposals, Part 3, Column 19§ ..... \GEE ...

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN .............cccueueueieeeeececteteeeeeescaete et eeesssaesetesesesssaeaesesesessssesesesesensssssesesesensssesesasasnssestesassnsnsssnsesans seesesssaceesees 272,050,111
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 175,348,799
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 752,861

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .0

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s ..1,181,369

4.4, Pt 4, COIUMN T Lottt e £t E bbb 4o b £ E e b £t b £ bbbt 1,536,691 3,559,491

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........ouiuiuiiiieieeceete et eeeeeceete e s eeescaetetesee s s saetetesesesssaetesesesensssesesesesessssssesesessnsssssetasasassssssesesasensnssaesesasas esesesesesatacaas (3,873,727)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 93,188,377

DedUct @MOMZAHON OF PIEIMIUM ..........o..ooeoeeeeeee ettt et e et oo ee e e e e e eee e e e ee e ees e e ee e e ee s e ee s e ee s eee s e ee e eee e e e e s eee s s eeneee e s ee s e se s s emnseenseenasenaseananens sesesassesseenaren 1,103,099

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0

Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 815,629

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...ttt ettt ettt ettt e et s et et e b et esese e s e s s et et et esese s es e s et e s et et esesess s es e s e s et et esesessases e s et et et esess s s ss et sesebebee e bt eene s b enetie 55,142 i 870,771

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coouiiiiiiiiniiiiiniie s e (168,304)
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceeteteseseseeaesetesesessseesesesssessssesesesesessssesesasanas seesesssscaesees 352,506,984

(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueueiieeeececteteeeeeeeceete et eeeescaete e esessseete st esesssesaesesesensssssesesasensssssesasssensssssesesssenas feesesesesesanas 352,506,984
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceeeeeeveverirerercecee e 137,053,010 |...ccvevnnee 132,223,011 | 136,762,359 |.....cooev. 137,350,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 497,876 450,252 497,200 500,000
by governments) 4. Totals 137,550,886 132,673,263 137,259,559 137,850,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 17,727,288 17,616,517 18,210,710 16,500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 7,793,817 7,991,522 7,839,270 7,500,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 14,827,517 14,866,116 15,080,990 14,513,819
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 151,676,966 |................ 151,634,697 |................ 152,815,353 |.eceueeen. 156,192, 141
Identified Funds, Unaffiliated Bank 9. CaANAdA ..o e 3,249,424 |................... 3,116,200 | 3,248,740 | 3,250,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 10,460,531 10,380,974 10,409,308 10,500,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 165,386,921 165,131,871 166,473,401 169,942, 141
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 343,286,429 338,279,289 344,863,930 346,305,960
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 9,220,554 9,220,554 8,135,257
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 9,220,554 9,220,554 8,135,257
26. Total Stocks 9,220,554 9,220,554 8,135,257
27. Total Bonds and Stocks 352,506,983 347,499,843 352,999,187

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............. 86,424,593

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

12
Total Privately
Placed (a)

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

497,876

497,493

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

17,727,288

............... 2,297,458

17,727,288

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAIC T e O Jiiiiiin 0 006,636,947 [ 1,196,877 [ O O XK e 7,793,818 | 223 | O o020 | 7,793,818

42NAIC2 .. . .

4.3 NAIC 3 ..o

AANAICH .o

45NAICS ..

4B NAIC B ... .

4.7 Totals 1,156,871 7,793,818 2.3 0 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAIC T (e e 81,208 | 00000,136,879 711,991 1,465,789 14,827 517 [ 8.3 | 10,199,238

52NAIC2.. eeeereeeneieneenne 000 | 1,107,070 |....

5.3NAIC 3 i se e e O e O e O e O e O OO K e e O 000 0.

54 NAIC4 .. 0.

B55NAICS oo O e O e O e O e O OO e e O 000 0

5.6 NAIC 6 . 0

5.7 Totals 5,136,879 1,465,789 14,827,517 4.3 11,306,308 1,067,299
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

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

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 8,983,180 |..cccvueevne 47,663,132 |...c.coeone. 18,214,523 74,860,835 | 217 o 202,455,939 |...cooivieeeen 500 | 43,039,789 |............. 31,821,046
6.2 NAIC 2 .. ..4,806,570 |... ...28,007,906 |.... ....6,377,712 .39,743,931 |.. ...33,770,187 |.... 32,514,886 |............... 7,229,045
B.3NAIC 3 oo e 2,245,164 |............. 19,306,417 |.............22,930,542 |.............. 1,604,190 |................. 531,975 | ... . XXX.ooooons e 46,618,288 | 1805 [ 25,315,882 | 6.3 [

6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 48,717,714 |........... 148,932,442 |............. 51,606,259 |.............. 2,622,660 |.................881,271 | 0 . 252,760,346 | 7322 [ XK e XX ... 219,872,001 | 32,888,345
122 NAIC 2 ... ) e 4,806,570 |... ...28,007,906 |.... ....6,377,712 e 7,229,045
123 NAIC 3 e [(c) I 2,245,164 |.............19,306,417 |.............22,930,542 |............. 1,604,190 |.................531,975 |.ccooiriiiiiieecnn 0 46,618,288 [ 1305 | XXX e e XK o 11,639,591 [ 34,978,697
124 NAIC 4 i (D) s 0 foernnnd,563,413 | 1,585,862 [ O o O i 0 6,149,275 [ 18 XK e XXX e e 835,862 [ 5,313,413
125 NAIC S e (D) e 0 om0 et O e O e 0 e 0 (©) eeeeeeeeen O [ 000 | XXX e e XK e O 0
12.6 NAIC 6 ... 0 0
12.7 TOtalS .o 55,769,448 |........... 200,810,178 |............. 82,500,375 |.............. 4,628,593 |.............. 1,563,246 |.......coovvvre 264,862,340 |............. 80,409,500
12.8 Line 12.7 as a % of Col. 7 16.2 58.2 23.9 1.3 0.5 0.0 100.0 76.7 23.3
13. Total Bonds Prior Year
13ANAIC T e 159,032,373 |........... 149,789,690 |............. 32,449,476 |.......ucnn. 617,086 |............... 2,345,822 ..o O e XX e e XXX e o 344,234,447 |...........ooeee 851 | 226,201,396 |........... 118,033,051
13.2NAIC 2 oo 3,499,304 |............. 23,556,294 |............... 6,901,335 | 770,324 | 150,000 [ooeocceees O [ XK e XXX e e 34,877,257 LI 22,216,361 |............. 12,660,896
13.3NAIC3 ... ..2,858,063 |... ...10,586,744 |.... ...25,315,882 |.... ...6.
13ANAIC 4 oo [V 0 [ 125,903 e O e O e O e XX e XXX o ...125,103 |.... ...0.
13.5NAICS ... 0. O e O e O e O [ O e XK e e XK e [ (C) e 0]... ...0.
13.6 NAIC6 ... 0 0 0 0.
13.7 TOtalS .o e 165,389,740 |........... 183,932,728 |............. 51,346,989 |.............. 1,387,410 (b) ....404,552,689 |.............cc..... 100.0 |........... 258,163,643 |........... 146,389,046
13.8 Line 13.7 as a % of Col. 9 40.9 45.5 12.7 0.3 100.0 XXX 63.8 36.2
14. Total Publicly Traded Bonds
T4ANAIC T e 43,418,778 |........... 130,898,432 |.............42,050,859 |.............. 2,622,660 [...oooveee. 881,271 | 0 [ 219,872,000 |....cocvevereeeene (X 2 226,201,396 |....cocvcvereienne 55.9 | 219,872,000
14.2NAIC 2 ... ..2,796,680 |... ..23,844 114 |..............5,322,349 |................. 401,743 |.................. 150,000 |...cervrererrreriercecen O oo 32,514,886 |.. ...22,216,361 |.... D55 [ 32,514,886 |..
T43NAIC 3 et 216,044 |............... 3,760,766 |... 11,639,591 | 304 9,620,783 2. 11,639,591 |..
T4ANAIC 4 oo [V 0. ...835,862 |.. 125,108 |... 0.0 [ 835,862 |..
TAE5NAIC S oo [V 0 [ O oo O e 0 e O e 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 0 0 0
14.7 TOtalS .o e 46,431,502 |.......... 158,503,312 |.............54,888,559 |............... 3,475,720 |............... 1,563,246 |....c.coovven [V 264,862,339 258,163,643 264,862,339
14.8Line14.7asa % of Col. 7 ....ccooevveevvenciforni 7.5 | 59.8 | 2007 o 1.3 e [V 0.0 | 100.0 XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 13.4 45.9 15.9 1.0 0.5 0.0 76.7 XXX XXX XXX 76.7 XXX
15. Total Privately Placed Bonds
15 A NAIC T o0, 298,936 | 18,034,010 |.............. 9,555,400 32,888,346 118,033,051 32,888,346
15.2NAIC 2 oo 2,009,890 | 4,163,792 |.... ....1,055,363 ...7,229,045 |.. 212,660,896 | 3T o XXX e [ 7,229,045
15.3NAIC 3 e 2,029,120 | 00010,049,601 | 16,251,053
154 NAIC 4 e

2.7

12.3

8.0

(a) Includes $
(b) Includes $
(c) Includes $

............ 0 current year of bonds with Z designations and $
................................. 0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 prior year of bonds with 5G| designations and $

................. 80,409,500 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
............ 1,985,411 ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations ..........c.cccceue

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........

1.04 Other Loan-Backed and Structured Securities ... 0

1.05 Totals

............. 86,424,593

15,098,948

137,053,012

N

. All Other Governments

2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

497,876

0.

497,876

.0 [

2.04 Other Loan-Backed and Structured Securities ... 0 0 0 0.0 0.0

2.05 Totals 0 0 497,876 497,876 0.1 497,493 0.1 497,876 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccoceeeeeoeeevevnienieeiceieeiceees feveieeen. 4,573,476 |.............. 9,707,838 |.............. 3,445,974 [ O e 0 e XXX e 17,727,288 | 51 [ 2,297,458 |..ccciiiiien 0.6 | 17,727,288

3.02 Residential Mortgage-Backed Securities 0] 0. .0 . .0

3.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiiiien 0 [ 0 0 e 000 oo 0 [ 0.0 | 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0.0 0 0

3.05 Totals 4,573,476 9,707,838 3,445,974 XXX 17,727,288 5.1 2,297,458 17,727,288 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccooioviinicnccnieninicciees foeveeeieseseiieeee 0 o 0 o 6,636,947 |.....c....... 1,156,871 [ 0 D.9.0 TN RV 7,793,818 [ 2.3 [ [V 0.0 [ooeiine. 7,793,818 [oovciiciene 0

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 . .

4.05 Totals 0 0 6,636,947 1,156,871 0 XXX 7,793,818 2.3 0 0.0 7,793,818 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, [V 5,002,283 |............... 7,519,457 | 982,603 |...oeerreiceccene [ SO XXX e 13,504,343 .o 3.9 [ 9,469,760 |..ccoovevierieninne 2.3 | 12,437,045

5.02 Residential Mortgage-Backed Securities ... ...134,59% |. ..192,533 |.. .483,186 |... ..1,323,172 |.. . 1,836,547 |... 1,323,172 |.

5.03 Commercial Mortgage-Backed Securities .......... [ 0 o [0 R [0 0 Jooeeeeeeeeeeeieeeen 0 [ XK [ 0 e 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0

5.05 Totals 31,208 5,136,878 7,711,990 1,465,789 481,650 XXX 14,827,515 11,306,307 13,760,217
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveevreoinecineceneieneies [oeiiieiinens 15,017,094 |............. 73,381,773 | 37,252,863 |.............. 2,005,933 [ 681,975 |........... D.9,0 SR R 128,339,638 |...covviiiie 37.2 [ 224,679,511 oo, 55.5 [ 73,833,966

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... [....ccoooiiiiennnn. [V 1,029,323 |......c.c... 2,300,375 [ 0 [ [ SO D.9.0 SN RTRTN 3,329,698 | 1.0 [ 1,026,786 |.cooveveeeiiinne 0.3 [ 3,329,698

6.04 Other Loan-Backed and Structured Securities ... 1,017,820 25,129,772 9,555,400 0 0 XXX 35,702,992 10.3 35,960,815 8.9 10,866,463 24,836,529

6.05 Totals 16,034,914 99,540,868 49,108,638 2,005,933 681,975 XXX 167,372,328 48.5 261,667,112 64.7 88,030, 127 79,342,201
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

12. Total Bonds Current Year

12.01 Issuer Obligations ............cceceevreovnnenncnncenns oo 54,720,420 | 174,516,487 |............... 70,452,065 |................ 4,145,407 .... 1,081,596 ...304,915,975 | 88.3 [ XXX [ D.9.%, CHNRTIN RPN 249,343,005 |.............. 55,572,970
12.02 Residential Mortgage-Backed Securities .......... |cooociiiee. 31,208 | 134,595 483,186 481,650 |..cvenees D.9.0 TN FUN 1,328,172 [ooiiie 0.4 [ D.9.0 TN RUNR D.9.0 NN RUN 1,328,172 [ 0
12.03 Commercial Mortgage-Backed Securities ........ [0 s 1,029,323 o0 o0 e XK e [ 3,329,698 |....ooivieiieiiiies 1.0 [ D,0. ¢ SRR D,0. % CHRURIN RN 3,329,698 [....ooviiiiiiiieiiee 0
12.04 Other Loan-Backed and Structured Securities . |- . 25,129,772 .. 85,702,992 |. . 10,866,463 |.............. 24,836,529
12.05 SVO Identified FUNds .........cccoeeveeneccneccneens foereneeee XK [ XX e XX e XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0

12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals oo [ 55,769,448 |............. 200,810,177 |oeveevenne 82,500,373 |.coveienen 4,628,593 |....ocvennnen. 1,563,246 |...oveeiieiiieices [V P 345,271,837
12.10 Line 12.09 as a % of Col. 7 16.2 58.2 23.9 1.3 0.5 0.0 100.0

264,862,338 |.............. 80,409,499

60I1S

76.7 23.3
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........cccoovririnininiiiicnee 42,032,226 |....ccoevenee 770,324 e 1,707,678 o XXX e o XX [ ...365,728,541 | 9004 | 235,002,991

13.02 Residential Mortgage-Backed Securities ..........
13.03 Commercial Mortgage-Backed Securities ........ . ...1,026,786 |.
13.04 Other Loan-Backed and Structured Securities . |. , .23, . 0. . . . .. . 35,960,815 |.
13.05 SVO Identified Funds .. . TSR RS
13.06 Affiliated Bank Loans ... . . 0. . . . .. .
13.07 Unaffiliated Bank LOANS ..........ccccceeervrvnennninns foereeeicieieieeeeeend 0 o0 o0 o0 0 e XXX e XXX i o XXX i oo
13.08 Unaffiliated Certificates of Deposi

....234,917
.1,026,786

..617,086 |.. ...1,836,547 |. ...1,836,547 |..
...1,026,786 |..

. 20,297,320 |..

13.09 Totals R R 165,389,741 |............. 183,932,728 |.............. 51,346,988 |........c...... 1,387,410 [...cceenee 2,495,822 | (V) D.9.0 TN RUNR D,9.0 TN RUN 404,552,689 |...........ccceeee..100.0 [ 258,163,644

13.10 Line 13.09 as a % of Col. 9 40.9 45.5 12.7 0.3 0.6 0.0 XXX XXX 100.0 63.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 45,696,103 |............. 147,177 121 oo 52,395,650 |.......ceue 2,902,534 .... 1,081,596 ...249,343,004 [......cooveviinnnne ...235,002,991 A 249,343,004

14.02 Residential Mortgage-Backed Securities .. 31,208 |... .. ....102,533 ..483,186 |.. 481,650 1,323,172 |. ...1,836,547 |. ...1,323,172 |..

14.03 Commercial Mortgage-Backed Securities ........ [ (U1 FOTR 1,029,323 .2,300,375 103,329,698 [ 10 e 1,026,786 B e 3,329,698

14.04 Other Loan-Backed and Structured Securities . |................... .... 10,162,272 10,866,463 20,297,320 0 [t 10,866,463

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

................ 3,475,720 .... 1,563,246
......................... 1.3

Section 12 13.4 45.9 15.9 1.0 0.5 0.0 76.7 XXX XXX XXX 76.7 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccccoeerervncvninncnninieninns |ooeeeeeee... 9,024,317 ... 27,339,366 |.............. 18,056,415 |................ 1,152,873

15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 2.7 12.3 8.0 0.3 0.0 0.0 23.3 XXX XXX XXX XXX 23.3

................ 1,152,873
......................... 1.4




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 136,256,055 |......cccouevne 136,255,572 [.ooveececcieccine I
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 2,312,475,116 |............ 2,312,253,334 |.oovvirin 221,782 |oeiiieeeceeee
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 3,490,344 |......coccvnne. 3,490,344 .o (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena (70 ] P (70 ] P [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 2,450,234,978 |........... 2,450,013, 771 [ 221,207 |ooeieieieeeeeeee e
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 1,986,470 |..ovovvcinn 1,985,412 | 1,058 |
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 1,986,470 1,985,412 1,058

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
(V07 N (N ROYAL OAK ... ... ....07/15/2022 ...[...oenniiiinininnee 5.100 2,976,837 [ O e O e 0 [ O e O 5,990,000 |... 09/21/2023 ...
1004661 [T SRR, ....08/31/2023 ...|iiiiiiiiiiiiiinnns 6.680 .... 3,690,257 |.. .. P PPPPP L1 IFTPTTPPCPPUOPIN 5,900,000 ...09/21/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 6,667,004 0 0 0 0 0 11,890,000 XXX
0899999. Total Mortgages in good standing 6,667,094 0 0 0 0 0 11,890,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals

6,667,094

11,890,000

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

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

0 unpaid taxes $
0 unpaid taxes $ -

0 unpaid taxes $

0

interest due and unpaid.
interest due and unpaid.
------ 0 unpaid taxes $
0 interest due and unpaid.

....... 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1004661 ..vvvnniiiiiiiiniiiiii e e = P P PPPPPPI L0 O UUUUU FEPTTTTTONY 08/31/2023 ....oevvvn fooviiiiiiiiiiiiiiis 6.680 |.iiiiiiiiiiiiiiiii i 3,700,000 [o.nuiiiiiiiiiiiiiiii e {0 PP PPPII 5,900,000
0599999. Mortgages in good standing - Commercial mortgages-all other 3,700,000 0 5,900,000
0899999. Total Mortgages in good standing 3,700,000 0 5,900,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals 3,700,000 0 5,900,000




903

SCHEDULE B - PART 3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1004616 ......oovvvvveennrnveennnnes [ROYAL OAK oovvviiiiiiiiiiniiiceiineeees e M [ el 07/15/2022 oo feeeeeeeinins e 3,089,988 [ O e O [ O e O e O e O e 0 [ 93,151
1004661 ....ooovvvvveneennneenenenn [NEWHAVEN Lo e Cleis v e [, 08/31/2023 ... foveeiiiiiies v i O [ O e 0 el O e O e 0 el O e O 9,743
0299999. Mortgages with partial repayments 3,069,988 0 0 0 0 0 0 102,894 0

0599999 - Totals

3,069,988

102,894




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

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

NONE

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

NONE

EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-SP-4 ..... US TREASURY NOTE/BOND ....cevvnnivviinnnnniiiiinniinienes foen oe A ...55.8590 |......oeiiiinns 279,297 |.oovvininns 500,000 |.eeevvunnniennns 399,621 |ovvveevveeennnn0 oo 2,667 el [0 1375 2.387 [FA e v 2,597 e 6,875 [....10/02/2020 ... |....08/15/2050 ...
912828-7L-7 ..... US TREASURY NOTE/BOND US TREASURY N/B ... .. SD.. A ...94.6330 |....coonunnnns 5,677,969 |.... .6,000,000 |.. +...6,003,550 |..oeeeeennnnnnn Joeeeennnnn (2,659) [0 o0 000375 | 0.330 [AO ...... . 22,500 |....05/20/2020 ...|....04/30/2025 ...
912820-BH-3 ... US TREASURY NOTE/BOND A ...92.3830 |....oovnnnnnns 2,771,484 |.... ... 2,968,968 |.......coevnennnn0 i 14,708 [0 00000000375 0.862 |JdJ ....... . 11,250 |....01/29/2021 ...|....01/31/2026 ...
91282C-BL-4 ..... US TREASURY NOTE/BOND ... A ...83.5000 |....cceuunnnns 2,505,000 |.... 102,883,455 |oooiiiiieiiienn0 e 15,260 [0 o0 e 10125 1.706 |FA ...... . 33,750 |....04/29/2021 ...|....02/15/2031 ...
912820-8P-5 ... US TREASURY NOTE/BOND ... A ...80.4140 |.......oeennns 2,235,352 |.... i 2,475,326 o0 i 5,709 [0 0l 10125 1.367 |FA ...... . 28,125 |....02/26/2021 ...|....02/29/2028 ...
91282C-BII-0 ..... US TREASURY NOTE/BOND ... A .. 1,987,500 |...92.5230 |eeeeunnnnnens 1,850,469 |.... . . e 1,994104 [0 2,490 [0 k0110200750 . 0.878 |AO ...... . 15,000 |....04/28/2021 ...|....04/30/2026 ...
912820-8Z-3 ..... US TREASURY NOTE/BOND ... A .. 1,990,000 |...89.5310 |...euvnnnnnnns 1,790,625 |.... .2,000,000 |.. o 1,993,697 [oieiiiiiennnl0 i 1,402 [0 oniiienl0 il 12250 ). 1.325 [AO ...... . 25,000 |....04/28/2021 ...|....04/30/2028 ...
91282C-CF-6 ..... US TREASURY NOTE/BOND ... A .... 15,893,750 |...92.3200 |... ... 14,771,250 |.... .. 16,000,000 |.. 15,947,431 [0 21444 0 k0111100750 - 0.888 |IN ...... ..120,000 |....06/25/2021 ...|....05/31/2026 ...
912820-0G-4 . US TREASURY NOTE/BOND A . 14,907,422 |...97.7810 |. .14,667,188 |. 15,000,000 14,985,749 |.. .0.460 . 37,500 |....06/25/2021 .. 06/15/2024
91282C-ED-9 . US TREASURY NOTE/BOND A 6,922,070 |...96.6370 |. ..6,764,570 |. .7,000,000 .6,967,984 |.. .2.136 ....08/17/2022 .. 03/15/2025
91282C-EK-3 . US TREASURY NOTE/BOND A . 15,103,248 |...99.0590 |. .15,007,377 |. 15,150,000 15,141,497 |.. ......2.660 ....06/04/2022 .. 04/30/2024 ...
91282C-EV-9 ..... US TREASURY NOTE/BOND ... A ... 12,268,086 |...96.8520 |... ....11,622,188 |.... ...12,000,000 |.. 12,215,498 o0 e (35,677) [0 o0 1000082250 ). 2.89%4 ....07/06/2022 ...|....06/30/2029 ...
912820-EW-7 ..... US TREASURY NOTE/BOND ... A . 10,203,125 |...97.7420 |.....onnnnnees 9,774,219 |.... .. 10,000,000 |.. ...10,145,488 |.......coeveeenn |oeeinnnnn (839,057) [eeeniiiiiinnnl0 o0 0000032250 . 2.810 ....07/05/2022 ...|....06/30/2027 ...
91282C-EX-5 ..... US TREASURY NOTE/BOND ... A .. 5,010,156 |...98.9380 |.............. 4,946,875 |.... ....5,000,000 |.. +...5,002,603 |.....ceevvneennn0 Joeeeennnn (5,138) [0 eeeeeiiieeeeenl0 0022232000 - 2.89%4 ....07/06/2022 ...|....06/30/2024 ...
912820-FB-2 ..... US TREASURY NOTE/BOND ... A ...96.0000 |... ....11,520,000 |.... 12,000,000 |.. 11,921,526 [eeiciinl0 e 200441 L0 000000022750 . 2.943 . ....08/12/2022 ...|....07/31/2027 ...
91282C-FK-2 ..... US TREASURY NOTE/BOND ... A . ...98.5390 |....covnunnnns 2,167,859 |.... .2,200,000 |.. 2,178,284 |0 e 11,995 [0 k01122080500 - 4.103 [MS ...... ... 77,000 |....09/22/2022 ... |....09/15/2025 ...
912820-FP-1 ..... US TREASURY NOTE/BOND ... A ...1,995,000 |...99.8240 |.............. 1,996,484 |.... 1,996,813 [0 e 1,619 [0 0l 4250 . 4.340 (A0 ...... .85,000 |....10/28/2022 ...|....10/15/2025 ...
91282C-GU-9 ... US TREASURY NOTE/BOND ... A .. 1,997,188 |...99.1210 |eeeuennnneens 1,982,422 |.... e 1,998,115 [0 e 928 [0 0111080875 3.949 |NS ...... . 38,750 |....04/07/2023 ...|....03/31/2025 ...
912820-HD-6 ..... US TREASURY NOTE/BOND ... N A ...99.6290 |... .... 14,944,336 |.... . ... 14,902,461 [ooeeiiiinennn0 i 34,297 feniinl0 0l 42250 . 4729 M ...... .. 318,750 |....06/22/2023 ...|....06/31/2025 ...
91282C-HE-4 ... US TREASURY NOTE/BOND ... . ]--SD.. e [ 1AL ...98.9610 [...cconnnnnnns 4,948,047 |.... .5,000,000 |.. .... 4,930,845 .. A .0 ]......3.625 |...... 3.969 [MN ...... . ... 90,625 |....06/22/2023 ...|....05/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 132,223,011 137,350,000 137,053,010 138,315 0 0 [ XXX XXX XXX 426,007 2,608,375 XXX XXX
0109999999. Total - U.S. Government Bonds 136,762,359 [ XXX 132,223,011 137,350,000 137,053,010 138,315 0 0 XXX XXX XXX 426,007 2,606,375 XXX XXX
045167-FL-2 ..... |ASIAN DEV BANK SR UNSECURED .......ceevvvvvnniiiiinnnnns | ...... |D ...... | .......... | TAFE |t 497,200 |...90.0500 f......cccvvunnnns 450,252 |...oovunnnnnnnns 500,000 [.oeeeernnniinnns 497,876 [......cceunnnnns U I KUK AN [ 0 )...... 1.875 |...... 1961 IMS woees Jovnniiiiiinnnnn 2,760 [ooiiiiiinnnnnnns 9,375 |....03/08/2022 ...|....03/15/2029 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 497,200 | XXX 450,252 500,000 497,876 0 383 0 0| XXX XXX XXX 2,760 9,375 XXX XXX
0309999999. Total - All Other Government Bonds 497,200 | XXX 450,252 500,000 497,876 0 383 0 0 [ XXX XXX XXX 2,760 9,375 XXX XXX
13063D-3U-0 ..... CALIFORNIA STATE ...eeeeeeeeeeeeie e eeene e e e cennns e ESI0 0 [P B L ACFE o 3,627,750 |. 101.6880 |.....cceennn.. 3,559,097 |..cevvrnnnnnns 3,500,000 |...ccvvvunnnns 3,565,747 ....04/06/2023 ...|....10/01/2024 ...
13063D-3V-8 ..... CALIFORNIA STATE ... ... 1.CFE ..|... . 111.9980 |..ocovvennnnns 1,119,978 |.... .... 1,125,007 ....04/06/2023 ...|....10/01/2028 ...
13063D-4H-8 ..... CALIFORNIA STATE ... |- 1.CFE ..|... . 104.0740 |.............. 3,122,232 |.... .... 3,134,845 ....04/06/2023 ...|....10/01/2025 ...
13063D-4L-9 ..... CALIFORNIA STATE ... ... 1.CFE ..|... . 114.5350 |......oeennnns 3,436,038 |.... ... 3,445,974 ....04/06/2023 ...|....10/01/2029 ...
13063D-2U-5 ..... CALIFORNIA STATE . |- 1.CFE ... . 105.8880 |....cevvnnnnns 2,117,753 |.... ....2,211,019 ....04/14/2021 ...|....12/01/2031 ...
207726-UP-2 ... CONNECTICUT ST REF-SER B .. .| 1.DFE ..|... . 103.4920 |.............. 1,034,925 |.... ... 1,026,242 ... (8,478) | ....06/01/2023 ...|....08/01/2025 ...
60412A-PL-1 ..... MINNESOTA STATE OF SER A .. .. 1.LAFE .. . 110.9470 |. ..2,218,940 |. .2,210,635 |.. ..(38,725) | ....02/02/2023 .. 08/01/2036 ...
68609U-BR-5 ..... OREGON ST ARTICLE XI1-Q STATE PROJECT-SER . I coveene | eeveeenen 1B FE L . 100.7550 |......oeennnns 1,007,554 |.... .1,000,000 |.. ....1,007,729 (17,791) [ ...03/16/2023 ... |....05/01/2024 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 18,210,710 | XXX 17,616,517 16,500,000 17,727,288 0 (336,920) 0 0 XXX XXX XXX 210,416 430,695 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 18,210,710 [ XXX 17,616,517 16,500,000 17,727,288 0 (336,920) 0 0 XXX XXX XXX 210,416 430,695 XXX XXX
161035-L0-1 ..... CHARLOTTE N C REF-SER-A ... .. 1.AFE ..|... .. 1,147,140 |...80.2500 |.............. 1,203,757 |.... .... 1,156,871 O e 9,731 |0 [0 10000022.000 i 40120 | D e [ 2,500 |... ....06/06/2023 ...|....06/01/2038 ...
228130-KG-4 ..... CROWLEY TX INDEP SCH DIST . 1AFE .. 2,660,475 |. 110.4280 |. ..2,760,701 |. .2,657,687 |.. .0 (2,788) |. . 42,014 ....08/04/2023 .. 02/01/2048
25476F-7X-9 ..... COLUMBIA DIST OF SER A .. 2 .1.BFE .. 1,123,180 |. 116.2220 |. ..1,162,219 |. 01,114,843 |.. .0 (8,337) | . 25,000 ....03/10/2023 .. 01/01/2039
349461-DN-0 . FORT WORTH TX INDEP SCH DIST . .. 1.LAFE .. 1,621,354 |. 112.6520 |. ..1,577,126 |. 1,591,926 |.. .0 .. (29,428) |. . 26,444 ....02/03/2023 .. 02/15/2029
889855-U3-4 ..... [TOMBALL TEXAS INDEPT SCH DIST . v 2 1A FE L. 1,287,121 |. 117.0650 |. .. 1,287,719 |. .1,100,000 1,272,490 |.. .0 .. (14,631) | .20,778 ...01/11/2023 .. 02/15/2037
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 7,839,270 | XXX 7,991,522 7,500,000 7,793,817 0 (45,453) 116,736 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 7,839,270 | XXX 7,991,522 7,500,000 7,793,817 0 (45,453) 116,736 XXX XXX
04780M-J7-5 ..... |ATLANTA GA ARPT REV GREEN BONDS-SER B-1 .......coveecfoee vuefvnnnnns |2 ......... | 1DFE | 2,124,380 |. 110.2710 [.......oeenn.t 2,205,429 |.......cc.... 2,000,000 |.eeveuuiaenns 2,120,809 [...ccevniniieens (V] (3,571) |veeeeeeeennnn0 o0 ]00...5.000 ).l 42222 10 e [ 33,611 [ 0 |....08/16/2023 ...|....07/01/2053 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
207758-D4-2 ..... CONNECTICUT ST SP TAX TRANSN SER A ..oevvvvnniviiinnnn fo ven | s 2 i LADFE e 1,030,223 |. 103.0380 |.......eeenn.. 1,030,384 | 1,000,000 [..eeveevennnnn 1,030,202 [..vvvvvvvvnnnnnns 0 |.eeens (19,454) |......... 124,080 [....vvvvnnnnnnnne 0 ... 4.000 |...... LRIV I U F 6,667 [...cccunnnnnnn 40,000 |....04/23/2021 ...|....05/01/2040 ...
358100-FS-9 ..... FRESNO CA ARPT REVENUE AMT-REF-SER A ........ooooii|envnn | eeeens 1. LLEFE e 1,054,300 . 106.6710 |.............. 1,066,706 |.............. 1,000,000 |.............. 1,051,748 |ooeeveenninnnnnns (VI I (2,552) |.ooeeeeeeeennd (V) P 0 ... 5.000 |...... 4.330 [JJ eeveees [ 30,000 [oeevvevrennnnnnnnnnnns 0 |....05/12/2023 ... |....07/01/2053 ...
LOUISIANA STADIUM & EXPOSITION REF-SENIOR BONDS-
546410-CY-5 ..... SERA (o e 2 e LLFFE e 1,073,250 [. 110.3790 |.............. 1,103,785 |...coeeeennns 1,000,000 |.............. 1,070,230 [o.evvvvvnvnnnnnns (VI I (3,020) [evvvvvvnnnnnnns (V) P 0 ... 5.250 |...... 4.340 [JJ oo [ 26,833 |.oooeiiiiii 0 |....06/16/2023 ... |[....07/01/2053 ...
59333P-R4-2 ...... MIAMI DADE CNTY FL AVIATION REF-AMT-SER A ..........foee ou]vunnnns 2 i L1EFE e 1,879,758 |. 102.9950 |.......ccvvnen 1,853,914 |...oeennnnnnns 1,800,000 [...oeevennnnn 1,853,074 |..vvvvveninnnnnns 0 |.eeens (26,684) [..vvvvvvnnnnnnnns [V FO 0 ... 5.000 |...... 3.250 [AO wuvven fonnnniniiinns 22,500 |....oeeeeennns 90,000 |....01/30/2023 ...|....10/01/2032 ...
NEW JERSEY ST ECON DEV AUTH REF-SCH FACS CONSTR-
64577B-6J-8 ..... B =2 [ R (e R N L1GFE L 1,178,600 |. 103.4720 |.............. 1,034,718 oo 1,000,000 [..eeveevennnnn 1,067,299 [o.vvvvvvnnnnnnns 0 |.eeens (39,771) [evvvvvninininnnns [V FO 0 ... 5.250 |...... 1160 |MS ..ot [ovniiiiiiiies 17,500 [..evennnnnnnee 52,500 |....02/24/2021 ... |....09/01/2025 ...
709225-CB-0 ..... PENNSYLVANIA ST TNPK COMM REF-SER A ........ooooeeiiii |envin | eeeens 2 e LAIDFE L 2,327,320 |. 102.1770 |....evvvvneee 2,043,531 [oeeenennnnee 2,000,000 |[...ccceennnnnn 2,246,469 |................. 0 |oeeeens (30,292) |.eoeeeeeeeeen [V P 0 ... 4.000 |...... 2191 [ e [ 6,667 [.....evnnnneen 80,000 |....03/31/2021 ... |....12/01/2043 ...
SAN FRANCISCO CALIF CITY UNREFUNDED AMT-REF-2ND
797660-RP-6 ..... SER G e LLEFE L 1,057,008 |. 105.6960 |.............. 1,056,955 |....ccennnnnn 1,000,000 |.............. 1,056,917 [oeeeevenninnnnn0 |t (24,344) |.......... 28,585 |o.oiiiiiiiiiinns 0 ... 5.000 |...... 2.320 [MN ...... ....09/18/2019 ... [....05/01/2027 ...
89546R-QV-9 ..... TRI-CNTY MET TRANSN DIST ORE SER A 2 e [ TAFE L . 100.6860 |..........ee.. 1,006,863 |.... 1,024,993 [0 | (6,325) [0 00 |0l0040000 3.270 [MS ...... ...03/21/2019 ... |....09/01/2048 ...
928172-8E-8 ... VIRGINIA ST PUB BLDG AUTH PUB SER A-2 .. e ]2 .. 1BFE ..|... . 105.4230 |.............. 1,054,232 |.... 982,603 0 ... ...0 [......4.000 |...... 4.160 |FA ...... ...09/22/2023 ... |....08/01/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 13,456,517 13,504,344 0 (185,770) 152,665 0 [ XXX XXX XXX XXX XXX
31400L-MX-1 ..... |FED NATL MTGE ASSN POOL NO FN CB1273 ................. | ...... | ....... |4 ......... | 1A i, 1,320,391 [...82.2490 |.............. 1,409,599 |.............. 1,713,819 |[.............. 1,823,173 |.oooeeeeeeenld 0 |, 7,669 |........ 153,292 | 0 ... 2.000 |...... AATTMON e oo 2,856 |.eeeiiinennnns 31,420 |....01/18/2023 ... |[....08/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,320,301 | XXX 1,409,599 1,713,819 1,323,173 0 7,669 153,292 0 XXX XXX XXX 2,856 31,420 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 15,080,990 | XXX 14,866,116 14,513,819 14,827,517 0 (148,101) 305,967 0 XXX XXX XXX 184,967 XXX XXX
00206R-ML-3 ... AT&T CORP SR UNSECURED .....ceooeveeeiiiiiiiiiiiiiiiiieens oo e [ e 1. ..2BFE .. ...93.5560 1,000,000 |...ccoeeeeennnnn 999,228 |.ooeeviiiiiennnnl0 [ 332 |0 01700 1785 e | 4,533 ...03/19/2021 ... |....03/25/2026 ...
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN .. e | SAFE L. ...97.5420 |... ... 500,000 |.. 467,648 [0 | TTS [0 0 0050750 7.759 [JAJO ... [ 5,670 |... ....11/20/2023 ... |....04/20/2029 ...
00751Y-AH-9 ..... ADVANCE AUTO PARTS SR UNSECURED .|.2BFE ..|... , ...99.6290 |... .1,000,000 |.. 999,436 [0 |86 [0 00000050000 5.023|MS ...... ... 18,356 |... ....03/06/2023 ... |[....03/09/2026 ...
025816-CG-2 ..... AMERICAN EXPRESS SR UNSECURED .... | LFFE L) 1,006,910 |...98.2940 |... .1,000,000 |.. ,000,756 |.vvvvvvvvvnnnnnnn0 oo (1,494) [oennniiiiiinnnn0 o0 000022.500 o 2.346 [ ....... .. 10,486 |... ....09/18/2019 ... |[....07/30/2024 ...
025816-CS-6 ..... AMERICAN EXPRESS SR UNSECURED .... .. 1.FFE ..|... ...03.6850 |... .1,000,000 |.. 999,377 |oeeeeiieiiiiennnl0 [ 180 |0 [0 2,550 ol 2.570 ...03/01/2022 ... |....03/04/2027 ...
026650-EV-9 ..... AMERICAN HONDA FINANCE SR UNSECURED ..... . .. 1.6 FE ..|... . 104.7040 |... .1,000,000 |.. 2999,759 [0 e (T [0 0 0000050650 . 5.654 ....11/13/2023 ... |[....11/15/2028 ...
03522A-AG-5 ..... ANHEUSER-BUSCH CO/INBEV SR UNSECURED . 1 1.6 FE .. ...98.1520 |. ..446,000 .467,753 |.. ..(11,704) |. .0.960 ....02/12/2021 .. 02/01/2026
03690A-AD-8 ..... ANTERO MIDSTREAM PART SR UNSECURED . 1 .3.CFE .. ...99.3250 |. . 750,000 720,880 |.. . 6,505 |. .7.138 ....03/01/2023 .. 03/01/2027
037411-BA-2 ... APACHE CORP SR UNSECURED ........... 2 .2.CFE .. ...79.0590 |. . 500,000 .401,743 |.. 1,743 | ......6.559 ....04/12/2023 .. 04/15/2043 ...
042730-AD-3 ..... ARROW ELECTRONICS INC SR UNSECURED . ]2 ceeieeeen |- 2.CFE L.l . 100.1420 |... . 600,000 |.. ....509,854 [0 | (32) [0 0l 6L125 6.132 ....02/27/2023 ... |....03/01/2026 ...
053332-Al-2 ..... AUTOZONE INC SR UNSECURED ........ccvvvvvviiiiiiiiiiinnns foee e 2w |- 2.BFE L ...95.5700 |... .1,000,000 |.. 069,481 [0 | 617 [0 0 80750 4.620 ...01/23/2023 ... |....04/18/2029 ...
06406R-AL-1 ..... BANK OF NY MELLON SR UNSECURED e [ LFFE L ...97.4490 |... .1,000,000 |.. 220999689 |..eiiiiiiinnn0 [ 389 0 [0 ]0022.100 2.137 ...10/17/2019 ... |....10/24/2024 ...
07274E-AH-6 ... BAYER US FINANCE LLC SR UNSECURED .. 1 e | 2.BFE L . 101.5780 |... . 500,000 |.. 499,714 [0 e B [0 0 6125 6.144 ....11/16/2023 ... |[....11/21/2026 ...
097023-CT-0 ..... BOEING CO SR UNSECURED A1 e | 2.CFE L ...99.5460 |... . 750,000 |.. . 750,000 [oenniiiiiiiinnnd0 0 [0 0 4875 4.875 ....04/30/2020 ... |[....05/01/2025 ...
097023-DE-2 ..... BOEING CO SR UNSECURED A1 e | 2.CFE L ...99.5980 |... .1,000,000 |.. ,000,000 feeeeeevvenenennnd Jooviiiiiiiin0 o0 o0 1,433 |l 1.433 ...02/02/2021 ... |....02/04/2024 ...
11135F-BB-6 ..... BROADCOM INC SR UNSECURED . A1 e | 2.CFE L ...96.8820 |... ..233,000 |.. 232,881 [ovvvvviiiniinnnnn0 e 88 |0 00030150 3.177 ....08/07/2020 ... [....11/15/2025 ...
11135F-BK-6 ..... BROADCOM INC SR UNSECURED 1 .|.2.CFE ..|... ...87.8460 |... 673,778 |.... . 767,000 |.. 770,031 [0 e (293) [0 0 |30 3.366 ...03/31/2021 ... |....04/15/2033 ...
12008R-AP-2 ..... BUILDERS FIRSTSQURCE INC SR UNSECURED 1 .3.CFE .. ...90.2550 |. ..451,276 |. . 500,000 451,276 |.. . 4.375 ....02/03/2022 .. 02/01/2032 ...
1248EP-BT-9 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED 1 .3.CFE .. ...96.7580 |. ..483,788 |. . 500,000 .466,842 |.. .7.106 ....06/12/2023 .. 05/01/2027
1248EP-CL-5 . CCO HOLDINGS LLC CAP CORP SR UNSECURED 1 .3.CFE .. ...84.3690 |. .1,000,000 779,501 |.. ......7.856 ... 11/13/2023 .. 06/01/2033 ...
1248EP-CP-6 ... CCO HOLDINGS LLC CAP CORP SR UNSECURED .. A1 e | 8.CFE L ...81.3190 |... .1,500,000 |.. 152,873 |0 9128 0 [0 402580 7.584 ....08/04/2023 ... |[....01/15/2034 ...
125523-AZ-3 ..... CIGNA CORP SR UNSECURED . A1 e | 2AFE L ...94.8820 |... .1,000,000 |.. 1,042,952 [0 | (11,654) [0 0 0000080050 1.792 ....04/29/2021 ... |....10/15/2027 ...
125523-CP-3 ...... CIGNA CORP SR UNSECURED . 1 e | 2AFE L ...92.7000 |... .1,000,000 |.. 999,867 [..vvvvvvvvnnnnnnd Jooviiiiiii 57 o0 o0 112250 [ 1.256 ...03/01/2021 ... |....03/15/2026 ...
14180L-AA-4 ..... CARGO AIRCRAFT MANAGEMENT SR UNSECURED . A1 | 3B FE L ...91.4940 |... . 750,000 |.. 662,463 |.......... 30,702 |.......... 12,260 |.......... 60,655 [.................0 |......4.750 [...... 5.934 ....01/17/2020 ... |....02/01/2028 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS SR UNSECURED ... A1 e | 2.CFE L ...95.5230 |... .1,000,000 |.. 1,029,880 [oeeeeiiiiiinnnnn0 e (9,615) fvniiiiiiiiinnn0 Jeeil0 |l 4500 . 3.412 ....03/02/2021 ... |[....10/01/2029 ...
166764-BIi-9 ..... CHEVRON CORP SR UNSECURED A1 e 1D FE L ...95.8950 |... .1,000,000 |.. +...1,000,000 [oeuuiiiiiiiinnnd0 Jeeiniil0 0 0l 10554 L 1.554 ...05/07/2020 ...|....05/11/2025 ...
17888H-AB-9 ..... CIVITAS RESOURCES INC SR UNSECURED . TR | I R N 0 - . . 106.2450 |... .1,000,000 |.. 1,028,129 [0 | (1871) [0 0 8750 8.126 ....07/12/2023 ... |[....07/01/2031 ...
19416M-AB-5 ..... PERMIAN RESOURC OPTG LLC SR UNSECURED ..........cceevsfore veufunnnnns 1o, L8 CFE i 947,500 |...97.2970 ,000,000 f...oevvvnnnnnnnns 948,260 |........coooeeen0 Jooviinnennn 760 |0 0 )0000.5.875 . 7.025 ... 1172772023 ... |....07/01/2029 ...
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222070-AE-4 ..... COTY INC SECURED ...evvvnviiiiiinieiieiiiineecevenineees oo ven | s 2 i L3AFE L 251,848 |...98.5500 |.................258,201 |....oevvnnnnnnd 262,000 [...oeevevnnnnnnns 252,926 |oeevenneneiennnn0 [ 1,078 il el l00 1400025000 6.651 ....09/11/2023 ...|....04/15/2026 ...
22207A-AA-0 ..... COTY HFC PRESTIGE INT US 1ST LIEN e [ SAFE L .. 745,313 |. 102.7640 |... . 750,000 |.. 785,502 |0 o190 |0 [0 ]l 6625 . 6.739 ....09/15/2023 ...|....07/15/2030 ...
22822V-AC-5 ... CROWN CASTLE INTL CORP SR UNSECURED .. A1 [ 2B FE L ...96.6260 |... ....889,589 |...ooiiiiiinnnn0 [ (20,270) |0 014000032700 1.211 ....01/29/2021 ...|....06/15/2026 ...
23311V-AH-0 ..... DCP MIDSTREAM OPERATING SR UNSECURED ... A1 [ 2.CFE Ll ...99.9870 |... +0955,159 |0 el 3,144 Ll 37,685 [0 ]l BL125 5.319 ....02/09/2023 ...|....05/15/2029 ...
23345M-AA-5 ... DT MIDSTREAM INC SR UNSECURED A1 [ SAFE L ...92.2090 |... 100 768,555 |ooiiiiiiiiiinn0 7,485 |0 0 4125 6.469 ....06/14/2023 ...|....06/15/2029 ...
23345M-AB-3 ... DT MIDSTREAM INC SR UNSECURED N A |- SAFE ... ...90.3060 |... . . e 745,020 |.......... 55,147 [ (121) |0 0 ] 4375 4.356 ...11/30/2021 ...|....06/15/2031 ...
233851-EB-6 ..... DAIMLER FINANCE NA LLC SR UNSECURED .. .. 1.F FE ..|... ...99.1980 |... .1,000,000 |.. ....999,895 |...ooiiiiiinnnn0 o803 0 00000750 L 0.811 ....02/25/2021 ...|....03/01/2024 ...
24422E-\D-7 ... DEERE JOHN CAP CORP SR UNSECURED . |- 1L.EFE ... ...94.0460 |... .1,000,000 |.. 00999,678 |eeeieieeeeenn0 e 91 0 [0 0022350 2.360 ....08/02/2022 ...|....03/08/2027 ...
24422E-VR-6 . DEERE JOHN CAP CORP SR UNSECURED . . .. 1.F FE .. . 101.6490 |. . 500,000 499,788 |.. .4.761 ....01/03/2023 .. 01/20/2028
26441C-BS-3 . DUKE ENERGY CORP SR UNSECURED .. 1 .2.BFE .. ...98.5570 |. . 500,000 .499,400 |.. .4.330 ....08/08/2022 .. 03/15/2028
26884L-AF-6 ..... [EQT CORP SR UNSECURED ............ 1 .2.CFE .. ...95.7380 |. .1,000,000 957,732 |.. ......5.162 ...01/27/2023 .. 10/01/2027 ...
27034R-AC-7 ..... EARTHSTONE ENERGY HOL SR UNSECURED . N A |- 8.CFE ..|... ,088,750 . 111.1050 |... .1,000,000 |.. ,087,449 |...eeeeeeennnn0 e (1,801) |0 o0 L9875 | 7.561 ....11/27/2023 ...|....07/15/2031 ...
29261A-AE-0 ..... ENCOMPASS HEALTH CORP SR UNSECURED .... N |- 4AFE L .. 124,434 1...92.0620 |... . 157,000 |.. 127,957 0 [ 2,854 0 0 ]l 40625 7.840 ....02/02/2022 ...|....04/01/2031 ...
302316-BC-5 ..... EXXON MOBIL CORP SR UNSECURED N A |- 1.DFE ... .. 963,706 |...98.0940 |... .1,000,000 |.. ...979,607 |oeeveiiieeeeenn0 o 15,902 ..lll. 36,204 [0 ]l 2,019 2.019 ....08/13/2019 ...|....08/16/2024 ...
3030311-8G-0 ..... META PLATFORMS INC SR UNSECURED A1 [ LEFE L ...97.3320 |... .1,000,000 |.. 998,489 |...oevvvveennnn0 o380 il 04000030500 3.544 ....12/28/2022 ...|....08/15/2027 ...
33767B-AB-5 ..... FIRSTENERGY TRANSMISSION SR UNSECURED A1 [ 2.CFE Ll ...98.1430 |... .1,000,000 |.. ,009,924 |0 [ (12,205) [0 |0 [ 040350 o 3.0M ....08/02/2022 ...|....01/15/2025 ...
337932-AC-1 ..... FIRSTENERGY CORP SR UNSECURED SER C A1 [ SAFE L . 118.8830 |... .1,000,000 |.. ,188,833 |.......... 93,458 |.........(34,045) |....euriiinnnnn0 fooniiiiiinnnn 0 72375 2.981 ....02/02/2021 ...|....11/15/2031 ...
337932-AM-9 ... FIRSTENERGY CORP SR UNSECURED SERIES C . e [ SAAFE L ...70.9300 |... 531,975 |.... ... 750,000 |.. 531,975 |oeevennee. (83,967) [oneeennn 3,442 |0 0 ]0003.400 . 5.462 ...01/17/2023 ...|....03/01/2050 ...
345370-DA-5 FORD MOTOR CO SR UNSECURED 2 .. |- SAFE L. ...83.1940 |... 665,551 |.... ... 800,000 |.. 624,999 |o.ooeiiiiiinnnn0 fennnn9,999 |0 [0 00030200 6.802 ....06/11/2023 ...|....02/12/2032 ...
345397-B7-7 . FORD MOTOR CREDIT CO LLC SR UNSECURED 1 .2.CFE .. ...92.6400 |. .. 1,852,805 |. .2,000,000 1,822,653 |.. .6.446 ...04/18/2023 .. 08/10/2026
345397-88-5 . FORD MOTOR CREDIT CO LLC SR UNSECURED 1 .2.CFE .. ...96.1870 |. ..384,748 |. . 400,000 .384,228 |.. .6.028 ....01/31/2023 .. 02/10/2025
35671D-CC-7 . FREEPORT-MCMORAN C & G SR UNSECURED .. 1 .2.CFE .. ...99.0050 |. ..495,023 |. . 500,000 500,000 |.. .5.000 ....08/01/2019 .. 09/01/2027
36267V-AF-0 ..... GE HEALTHCARE HLDG LLC SR UNSECURED .. mi .2.BFE .. . 103.5320 |. 776,492 . 750,000 747,525 |.. .5.744 ....06/07/2023 .. 11/15/2027 ...
373334-KL-4 . GEORGIA PR SR UNSECURED SERIES B ... N L2.AFE .. ...90.6640 |. ..906,644 .1,000,000 999,240 |.. ......2.664 ...09/04/2019 .. 09/15/2029 ...
378272-BD-9 ..... GLENCORE FUNDING LLC SR UNSECURED .. A1 [ 2AFE L ...92.6190 |... ,852,383 |.... .2,000,000 |.. 1,998,988 |uveeniiiiivnnnnd i 418 0 [0 10625 1.647 ....04/21/2021 ...|....04/27/2026 ...
382550-BN-0 ... GOODYEAR TIRE & RUBBER SR UNSECURED ..........eeveeer foun e e | 4AFE L ...94.3870 |... 707,905 |.... . 750,000 |.. 707,905 |.......... 82,293 |.coeeeiieeeeen0 [0 eeeennl0 0222250000 |- 5.000 ....04/27/2022 ...|....07/15/2029 ...
404119-BS-7 ..... HCA INC SR UNSECURED A1 [ 2.0 FE L . 100.9310 |... 1,009,313 |.... .1,000,000 |.. ,055,735 |ooieviininennn0 [ (33,338) [0 a0 [ 5875 2.351 ....01/08/2021 ...|....02/15/2026 ...
404121-Ad-4 ..... HCA INC SR UNSECURED ... A1 [ 2.CFE Ll . 102.3400 |... ,023,400 |.... .1,000,000 |.. ,091,409 |eeenieeeennnnd0 o (20,177) el o0 0 50625 . 3.260 ....09/23/2020 ...|....09/01/2028 ...
418056-AZ-0 ..... HASBRO INC SR UNSECURED . A1 [ 2B FE L ...93.2010 |... 699,007 |.... ... 750,000 |.. 665,230 [....oceevvnennnn0 |oininnnnl 9,054 Ll 13,453 |00 ]l 30000 e 5.844 ....02/16/2023 ...|....11/19/2029 ...
427866-BH-0 ..... HERSHEY COMPANY SR UNSECURED ... L2 .. |- 1LFFE L . 100.1820 |... ,001,820 |.... .1,000,000 |.. 998,693 |eeveiiiieeenn0 o128 0 0 40250 4.282 ...05/01/2023 ...|....05/04/2028 ...
42824C-BM-0 . HP ENTERPRISE SR UNSECURED 1 .2.BFE .. . 100.1160 |. ..1,001,164 |. .1,000,000 .999,882 |.. .6.102 ...03/07/2023 .. 04/01/2026 ...
432833-AN-1 HILTON SR UNSECURED ... 1 .3.BFE .. ...87.0740 |. ..435,369 | . 500,000 .420,660 |.. .6.134 ....07/26/2023 .. 02/15/2032
449934-AD-0 IMS HEALTH INC SR UNSECURED . 2 .3.BFE .. ...99.0790 |. ..594,471 | . 600,000 594,471 |.. .3.944 ....03/03/2022 .. 10/15/2026
458140-CF-5 . INTEL CORP SR UNSECURED . 1 1.FFE .. . 103.7810 |. ..1,037,808 |. .1,000,000 .999,686 |.. .5.130 ....02/07/2023 .. 02/10/2030
459506-AP-6 . INTL FLAVOR & FRAGRANCES SR UNSECURED 1 .2.CFE .. ...87.6190 |. ..876,188 |. .1,000,000 .993,307 |.. ......2.016 ....03/16/2021 .. 10/15/2027 ...
46284V-AE-1 ..... IRON MOUNTAIN INC SR UNSECURED 1 e [ 8.CFE Lt ,060,000 |...97.2040 |... 972,043 |.... .1,000,000 |.. ....972,043 |.......... 60,922 [.......... (8,750) |ceuruurieeeennn0 [0 050250 .l 3.376 ...01/06/2021 ...|....03/15/2028 ...
46284V-AP-6 ..... IRON MOUNTAIN INC SR UNSECURED 2 e [ 3.CFE Ll .. 750,000 |. 103.0980 |... 773,237 |.... . 750,000 |.. o 750,000 |vveeeniiiiinnnn0 [0 0 01000072000 7.000 ....06/10/2023 ...|....02/15/2029 ...
48250N-AC-9 ... KFC HLD/P1ZZA HUT/TACO SR UNSECURED .. A1 8B FE L .. 491,875 |...98.6040 |... 493,022 |.... . 500,000 |.. 1.493,022 oo (14) [ 1,261 0 0 4750 5.192 ....04/18/2023 ...|....06/01/2027 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO SR UNSECURED A1 [ 2B FE L ,000,000 |...98.0970 |... 980,966 |.... .1,000,000 |.. JLOLVLVJ[V[VIR R | R FOPON | Y AR | N RPN | I RN 28 74 TN RN 3.875 ...01/19/2021 ...|....05/15/2027 ...
50077L-BJ-4 ..... KRAFT HEINZ FOODS CO SR UNSECURED A 2B FE L .. 150,000 |. 103.2480 |... 154,871 |.... ... 150,000 |.. 150,000 |-vvveeeeeeennnn0 o0 0 0 0050500 . 5.500 ....01/19/2021 ...|....06/01/2050 ...
501797-AM-6 ..... L BRANDS INC SR UNSECURED .... e [ 3B FE L .. 450,000 |. 100.9330 |... 504,665 |.... . 500,000 |.. 851,317 0 [ 1317 0 [0 ]l 6750 7.99% ...06/02/2023 ...|....07/01/2036 ...
501797-AW-4 ..... L BRANDS INC SR UNSECURED .... 1o |- 3.BFE ... .. 714,375 |. 102.3080 |... 767,308 |.... . 750,000 |.. 714,854 |0 [ 479 0 [0 ]l 6625 . 7.520 ....11/13/2023 ...|....10/01/2030 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED 1. |- 3.CFE ..|... ..1,151,250 |...97.7890 |... ..1,100,127 |.... .1,125,000 |.. ,100,127 ..o 18,127 i (4,500) foeneeceenennnl0 oeeiiiiiinnnnnnl0 el 40875 | 4.460 ....04/04/2023 ...|....05/15/2028 ...
513272-AD-6 . LAMB WEST HLD SR UNSECURED .. 1 .3.CFE .. ,000,000 |...92.2530 |. ..922,530 |. .1,000,000 .922,530 |.. eeen 4125 ...10/19/2021 .. 01/31/2030 ...
513272-AE-4 ... LAMB WEST HLD SR UNSECURED ..... 1.. .|..3.CFE ..|... .. 640,313 ]...91.2730 |... 684,545 |.... . 750,000 |. ...643,807 |0 o 3,494 |0 0] 4375 6.669 ...08/21/2023 ...|....01/31/2032 ...
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55342U-AG-9 ..... MPT OPER PARTNERSHIP/FINL SR UNSECURED .........ccevuufors vun]vunnnns T LL3.CFE ot 213,174 ...89.3880 [.................223,469 |.....ieernnnnnd 250,000 ....oevevvnnnnnns 216,044 |.......... 25,131 | 3,751 [ 41,088 [0 e 5.250 |...... 4.354 ....03/10/2022 ...|....08/01/2026 ...
553420-AH-7 ... MPT OPER PARTNERSHIP/FINL SR UNSECURED ... 1 e [ 8.CFE L. .. 438,750 |...82.0360 |... . 500,000 |.. ... 410,180 |.........(38,776) |.......... 10,206 |..cervureeeeennn0 [0 | 5.000 |...... 8.184 ....01/26/2023 ...|....10/15/2027 ...
55342U-AM-6 ... MPT OPER PARTNERSHIP/FINL SR UNSECURED .... A1 e [ 3.CFE L .. 365,625 |...62.6520 |... . 500,000 |.. ....313,262 |.........(42,805) [.......... 12,083 |.....ccoeeveennn0 foiiiiiiinnnnn 0 s 3.500 |...... 8.015 ... 12/14/2022 ...|....03/15/2031 ...
55617L-AP-7 ..... MACYS RETAIL HLDGS LLC SR UNSECURED .. e [ SAAFE L .. 943,750 |...96.1390 |... .1,000,000 |.. 944,299 |0 549 0 [0 5.875 |...... 7.164 ....12/06/2023 ...|....04/01/2029 ...
571903-BL-6 ..... MARRIOTT INTL SR UNSECURED A1 [ 2B FE L .. 493,660 |. 100.6430 |... ... 500,000 |.. 494,332 |0 [l B72 0 [0 4.900 |...... 5.146 ....03/23/2023 ...|....04/15/2029 ...
609207-BA-2 ..... MONDELEZ INTL SR UNSECURED A 2B FE L .. 997,440 |...94.2920 |... .1,000,000 |.. 998,296 |eeeiniieeennnnn0 o495 |0 0 2.625 |...... 2.680 ...08/08/2022 ...|....08/17/2027 ...
617446-7Y-9 ..... MORGAN STANLEY SUBORDINATED ... e [ 2AFE L .. 995,530 |...98.2010 |... .1,000,000 |.. 998,266 |ovevennieiiennnn0 ool 576 |0 0 4.350 |...... 4.417 ...09/14/2018 ...|....09/08/2026 ...
62886H-BE-O ..... NCL CORP LTD 1ST LIEN N A |- 4AFE L. ...98.8030 |... ... 500,000 |.. 81,728 o0 e 78 0 [0 5.875 |...... 7.199 ... 11/27/2023 ...|....02/15/2027 ...
629377-CE-0 ..... NRG ENERGY INC SR UNSECURED . 1 .3.BFE .. ...99.6240 |. .1,000,000 .996,240 |.. .5.750 |......4.887 ....03/02/2022 .. 01/15/2028
629377-CR-1 . NRG ENERGY INC SR UNSECURED . 1 .3.BFE .. ...86.0200 |. .1,000,000 .801,854 |.. .3.625 |......7.233 ....12/07/2022 .. 02/15/2031
629377-CS-9 . NRG ENERGY INC SR UNSECURED .... 1 .3.BFE .. ...85.6330 |. .1,000,000 .750,574 |.. il 7,144 ....12/07/2022 .. 02/15/2032 ...
641062-BK-9 ..... NESTLE HOLDINGS INC SR UNSECURED ........ccevvmunreens foun oe .. 1.DFE ..|... . 101.6310 |... ,000,000 .. 02999,670 |eeveiieeeennn0 o0 0 [0 50250 5.262 ...03/07/2023 ...|....03/13/2026 ...
64110L-AU-0 ..... NETFLIX INC SR UNSECURED .. 2.BFE ..|... . 103.2810 |... s ....285,332 |.......... 46,040 [ (5,471) |eiiiiiinninl0 0 5.375 |...... 2.752 ....11/30/2021 ...|....11/15/2029 ...
6533%K-CN-8 ... NEXTERA ENERGY CAPITAL SR UNSECURED .. |- 2.AFE L. . 101.1150 |... 000,000 1:999,546 |.eeniiiiiiienn0 o286 |0 [0 5.000 |...... 5.007 ...02/06/2023 ...|....02/28/2030 ...
65343H-AA-9 ..... NEXSTAR MEDIA INC SR UNSECURED |- 4.BFE ... ...97.1090 |... 250,000 2,101,217 o0 e 12,842 o0 0 5.625 |...... 7.797 ....00/056/2023 ...|....07/15/2027 ...
654740-BS-7 ..... NISSAN MOTOR ACCEPTANCE SR UNSECURED . |- 2.CFE ..|... . ...91.9660 |... 1o 750,000 |-eeeunieeeennn.. 671,784 [0 | 15,684 [0 0 [ 2.000 |...... 7.235 ....07/05/2023 ...|....03/09/2026 ...
67066G-AE-4 ..... NVIDIA CORP SR UNSECURED | LEFE L ,125,420 |...97.3320 |... 1,000,000 |.eeveniineennn 1,067,729 [ooiiiiiiiinnnn 0 e (28,151) o0 0 s 3.200 |...... 0.823 ....01/15/2021 ...|....09/16/2026 ...
67066G-AF-1 ..... NVIDIA CORP SR UNSECURED |- LEFE L. .. 871,308 |...92.5010 |... 925,006 |.... .1,000,000 |.. 875,544 |.eeveneeeeennn0 [ 12,461 | 42,077 o0 | 2.850 |...... 4.400 ...01/13/2023 ...|....04/01/2030 ...
674599-EE-1 ..... OCCIDENTAL PETROLEUM SR UNSECURED .. .. 2.CFE ..|... .. 530,935 |. 100.2380 |... 501,188 |.... ... 500,000 |.. ....515,339 ... 25,429 [ (8,769) |0 [0 5.500 |...... 3.589 ....03/09/2022 ...|....12/01/2025 ...
682680-BD-4 ..... ONEOK INC SR UNSECURED ..... .2.BFE .. . 101.5740 |. ..1,015,741 |. .1,000,000 .999,705 |.. .5.850 |[......5.864 ....05/04/2020 .. 01/15/2026
682680-BE-2 ..... ONEOK INC SR UNSECURED .. .2.BFE .. . 106.7720 |. ..266,931 |. ..250,000 .249,361 |.. .6.350 |......6.395 ....05/04/2020 .. 01/15/2031
68622T-AA-9 ..... ORGANON & CO/0RG SECURED .. . .3.BFE .. ...92.0410 |. ..1,840,816 |. .2,000,000 ,804,641 |.. 4,125 |......6.174 ....12/06/2023 .. 04/30/2028
69073T-AU-7 ..... OWENS-BROCKWAY GLASS CON SR UNSECURED ...........ceuwnfoun nn .4BFE .. . 101.4780 |. ..761,088 |. . 750,000 750,000 |.. .7.250 |......7.250 ...06/12/2023 .. 05/15/2031 ...
69331C-AH-1 ... PGEE CORP 1ST LIEN ..oeeeeeeeeeeeeeeee e e eeen e eees foen o .3.CFE .. ...97.2560 |. ..486,282 |. . 500,000 449,778 |.. ......5.000 |......7.682 ....10/03/2023 .. 07/01/2028 ...
737446-AN-6 ..... POST HOLDINGS INC SR UNSECURED ... |- 4.BFE ... ...99.7410 |... 997,412 |.... .1,000,000 |.. ..985,831 |0 [ 30456 |0 0 5.750 |...... 6.246 ....02/10/2023 ...}|....03/01/2027 ...
742718-FV-6 ..... PROCTER & GAMBLE CO SR UNSECURED e 1D FE Ll ...93.3070 |... 1,632,878 |.... .1,750,000 |.. 748,428 |0 [ 487 0 [0 e 1.900 |...... 1.930 ...01/27/2022 ...|....02/01/2027 ...
780153-BR-2 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED .. A1 e [ 3.CFE Ll . 107.6140 |... 2,152,286 |.... .2,000,000 |.. , 136,488 |ovveniiiiinnnnd0 [ (6,012) |0 [0 e 9.250 |...... 6.841 ....12/06/2023 ...|....01/15/2029 ...
78410G-AG-9 ..... SBA COMMUNICATIONS CORP SR UNSECURED .........eeveeer foun e A1 8B FE L ...90.0110 |... .1,500,000 |.. ,304,809 |.......... 33,674 [...eceee 9,704 |0 o0 e 3125 |...... 5.2712 ....08/02/2023 ...|....02/01/2029 ...
81211K-AX-8 ..... SEALED AIR CORP SR UNSECURED A1 [ 3B FE L . 100.1760 |... ... 500,000 |.. 491,564 |.......... 39,920 [.......... (5,508) |.......... 39,120 [......ccrrnnnnn 0 |onees 5.500 |...... 2.445 ....11/17/2021 ...|....09/15/2025 ...
81211K-BA-7 ..... SEALED AIR CORP SR UNSECURED ... N A |- 3.BFE ..|... ...97.3400 |... 973,399 |.... .1,000,000 |.. 1:909,927 |oeeeeiiiiieeennn0 e ,927 0 [0 5.000 |...... 7.068 ...08/21/2023 ...|....04/15/2029 ...
812127-AA-6 ..... SEALED AIR CORP SR UNSECURED ... 1 .3.BFE .. . 101.0000 |. .. 757,497 |. . 750,000 .755,426 |.. .6.125 |......5.863 ...04/04/2023 .. 02/01/2028 ...
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC SR UNSECURED 1 .3.BFE .. ...88.1240 |. ..660,932 |. . 750,000 611,303 |.. .3.750 |......7.102 ... 11/13/2023 .. 02/15/2031
817565-CD-4 ..... SERVICE CORP INTL SR UNSECURED ... 1 .3.CFE .. ...97.2190 |. ..486,094 |. . 500,000 474,536 |.. .4.625 |......6.092 ....03/17/2023 .. 12/15/2027
817565-CE-2 ..... SERVICE CORP INTL SR UNSECURED 1 .3.CFE .. ...98.4860 |. ..492,432 |. . 500,000 477,375 |.. .5.125 |......6.118 ....08/20/2023 .. 06/01/2029
817565-CG-7 ..... SERVICE CORP INTL SR UNSECURED 1 .3.CFE .. ...89.5730 |. ..671,795 |. . 750,000 .649,971 |.. ......4.000 |......6.287 ...02/10/2023 .. 05/15/2031 ...
817826-AB-6 ..... 7-ELEVEN INC SR UNSECURED A 2B FE L ...99.4470 |... .1,000,000 |.. 100:999,967 |eeeniiieeeennn0 el 277 0 [0 0.800 |...... 0.828 ....01/27/2021 ...|....02/10/2024 ...
82967N-BL-1 ..... SIRIUS XM RADIO INC SR UNSECURED . A1 e [ 3.CFE Ll ...94.5240 |... .1,000,000 |.. 907,708 |veeeiieeennn0 fenin 20,208 il [0 3125 |...... 6.975 ....06/03/2023 ...|....09/01/2026 ...
852060-AD-4 ..... SPRINT CAP CORP CO GTD A 2B FE L . 108.4060 |... ..250,000 |.. 1...263,988 |ooeeen... 8,444 [ (2,442) |0 [0 6.875 |...... 5.547 ....12/08/2022 ...|....11/15/2028 ...
85207U-Ad-4 ..... SPRINT CORP SR UNSECURED A1 [ 2B FE L . . 101.7720 |... ... 750,000 |.. ... 766,800 |........... 8,639 [.........(18,413) |..oeueiiriinnnl0 [0 s 7.625 |...... 4.971 ....12/08/2022 ...|....02/15/2025 ...
86765L-AZ-0 ..... SUNOCO LP/FINANCE CORP SR UNSECURED A1 8B FE L 1,000,000 |...92.6180 |... .1,000,000 |.. 926,175 |oeeeeeen 57,766 [0 el 0 4.500 |...... 4.500 ....07/15/2022 ...|....04/30/2030 ...
871503-AU-2 ..... SYMANTEC CORP SR UNSECURED o e [ 3.CFE L ..686,875 |...99.4390 |... . 700,000 |.. ....692,034 O 5,189 |0 [0 5.000 |...... 5.923 ...02/06/2023 ...|....04/15/2025 ...
87901J-AH-8 ..... TEGNA INC SR UNSECURED 1T |- SAFE s .. 104,720 |...91.7500 |... 109,183 |.... . 119,000 |.. ...105,907 O e 1187 0 o0 e 5.000 |...... 7.3% ....06/02/2023 ...|....09/15/2029 ...
88033G-DH-0 ..... TENET HEALTHCARE CORP 1ST LIEN ... 1. |- 3.CFE ..|... .. 989,034 ]...95.3120 |... 953,125 |.... .1,000,000 |.. 953,125 |......... (37,646) [c.vnneenen 1,737 |ovviiiiinieen0 [0 s 4.625 |...... 4.857 ....01/20/2023 ...|....06/15/2028 ...
88579Y-BH-3 ..... 3\l COMPANY SR UNSECURED ... 1 L2.AFE .. ,987,980 |...96.3290 |. .. 1,926,571 |. .2,000,000 1,997,404 |.. .0 ......2.000 |......2.117 ....08/19/2019 .. 02/14/2025 ...
88579Y-BM-2 ..... 3\ COMPANY SR UNSECURED ........cceuniiiiiiunnnniiiiinnnns 1.. L 2.AFE L .. 999,190 ]...96.9310 |.....couunnnnnnns 969,305 |.... .1,000,000 |. ...999,764 O 162 o0 0 2.650 |...... 2.667 ...03/25/2020 ... |....04/15/2025 ...
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89236T-JT-3 ..... TOYOTA MOTOR CREDIT CORP SR UNSECURED ........cccvvvun foee vunoeeens | s L EFE i 1,497,990 |...96.5080 |.............. 1,447,626 ,500,000 f...cccvvnnnnns 1,499,295 |..ovvvviiiennnn0 oo it 670 el 0 |l 10450 L 1.496 ....01/10/2022 ...|....01/13/2025 ...
89236T-KT-1 ..... TOYOTA MOTOR CREDIT CORP SR UNSECURED ... v |- LEFE ... .. 999,420 |...99.8490 |... .1,000,000 |.. 12999,489 |0 e 89 |0 0 ]l 40450 4.471 ....05/15/2023 ...|....05/18/2026 ...
893647-BR-7 ..... TRANSDIGM INC SECURED voo |- 4.AFE ). .. 495,000 |. 102.6230 |... ... 500,000 |.. 495,587 o0 887 0 [0 ]l 6750 L 6.974 ....02/23/2023 ...|....08/15/2028 ...
89788M-AL-6 ..... TRUIST FINANCIAL CORP SR UNSECURED ... oo |- 1.GFE ... ...98.7280 |... . 500,000 |.. 888,062 |.eeeeeeeennnn0 e 10512 0 [0 L4873 5.417 ....08/30/2023 ...|....01/26/2029 ...
90353T-AG-5 ..... UBER TECHNOLOGIES INC SR UNSECURED ... voo |- 4.AFE ). . 100.6230 |... . 500,000 |.. 499,050 |eeeeiiiiiinnnn0 [ 190 0 [0 ]l 62250 . 6.303 ....03/30/2023 ...|....01/15/2028 ...
90932L-AG-2 ..... UNITED AIRLINES INC SECURED .... oo |- 3.BFE ..|... ...97.5320 |... .1,000,000 |.. 975,320 |..evuneen 52,157 fooeiieen (8,211) vl o0 4375 3.479 ...01/11/2022 ...|....04/15/2026 ...
91159H-HM-5 ... US BANCORP SUBORDINATED woo |- 1.GFE ... ...95.8750 |... .1,500,000 |.. 1,499,658 |...eviiiinennn0 v 128 [0 00000030100 . 3.109 ....04/21/2016 ...|....04/27/2026 ...
92840V-AB-8 ..... VISTRA OPERATIONS CO LLC SR UNSECURED ... |- 3.BFE ..|... ...98.8780 |... 1,625,000 |.. e 1,585,935 o0 e 9,685 [0 o0l .5.625 |l 6.485 ....02/07/2023 ...|....02/15/2027 ...
92840V-AF-9 ..... VISTRA OPERATIONS CO LLC SR UNSECURED .3.BFE .. ...97.3730 |. . 500,000 .462,606 |.. .4.271 ....03/18/2021 .. 07/31/2027
92840V-AH-5 . VISTRA OPERATIONS CO LLC SR UNSECURED .3.BFE .. ...92.7410 |. .1,000,000 .927,406 |.. .5.778 ...08/03/2022 .. 05/01/2029
92840V-AP-7 ..... VISTRA OPERATIONS CO LLC SR UNSECURED .3.BFE .. . 103.8820 |. .1,500,000 .1,488,815 |.. ieeen. 7.875 ....11/02/2023 .. 10/15/2031 ...
928881-AD-3 ..... VONTIER CORP SR UNSECURED vee |--2.CFE ... . ...88.3050 |... ... 500,000 |.. 499,069 |-.evuneeeeeennn0 o208 |0 0 ]122.400 . 2.446 ...01/11/2022 ...|....04/01/2028 ...
94106L-BT-5 ..... WASTE MANAGEMENT INC SR UNSECURED .. veo |- 1.GFE ... 1,997,160 |. 101.1740 |... .2,000,000 |.. 1,997,370 [0 210 [0 0l 40625 . 4.649 ....02/08/2023 ...|....02/15/2030 ...
98310W-AN-8 ..... WYNDHAM WORLDWIDE 1ST LIEN oo |- 8.CFE ... .. 475,390 |...99.5040 |... ... 500,000 |.................476,907 |[..............625 |............5,240 |............4,483 |.................0 |......6.000 |...... 6.922 ....09/23/2020 ...|....04/01/2027 ...
988498-AL-5 ..... YUM BRANDS INC SR UNSECURED veo |- 3.CFE ... .. 957,500 |...96.8230 |... 1,000,000 |eevenneiennnnn 961,394 [0 30894 [0 0l 40750 . 5.510 ...04/05/2023 ...|....01/15/2030 ...
13607L-WT-6 ..... CANADIAN IMPERIAL BANK SR UNSECURED .. v |- LLFFE ... ..750,000 |. 102.8070 |... 10 750,000 |-evveeieeeennn 750,000 foeeiiiiiiein 0 el o0 00105926 |l 5.926 ....09/26/2023 ...|....10/02/2026 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS SR UNSECURED .... veo |- 2.CFE ... .. 999,910 |...95.4160 |... 1,000,000 |oevvenneeennnnnn999,912 [0 2 o0 0 000003.200 . 3.202 ....07/25/2023 ...|....08/15/2027 ...
78016E-ZM-2 ..... ROYAL BANK OF CANADA SR UNSECURED v |- LEFE ... ,498,830 |...92.7320 |... . .1,500,000 |.. e 1,499,512 [0 e 284 [0 k0 111102875 | 0.891 ...01/13/2021 ...|....01/20/2026 ...
438127-AB-8 ..... HONDA MOTOR CO LTD SR UNSECURED .. | 1.GFE L. .. 1,500,000 |...94.3910 |... 1,415,866 |.... .1,500,000 |.. 1,500,000 [..eneiiiiiiennn0 o0 o0 0l 2,534 ) 2.534 ....03/03/2022 ...|....03/10/2027 ...
459058-EP-4 . INT BK RECON & DEV SR UNSECURED .. 1.LAFE .. ,949,900 |...96.9950 |. 1,939,898 |. .2,000,000 1,987,177 |.. .2.918 ...12/10/2018 .. 07/29/2025
459058-KU-6 . INT BK RECON & DEV SR UNSECURED .. 1.AFE .. 998,000 |...99.8810 |. ..998,806 |. .1,000,000 .998,085 |.. .4.033 ....07/18/2023 .. 07/25/2030
62954-AB-1 ..... NTT FINANCE CORP SR UNSECURED .. .. 1.F FE .. 2,000,000 |...99.2200 |. .. 1,984,400 |. .2,000,000 .2,000,000 |.. .0.583 ...02/24/2021 .. 03/01/2024
81180W-BM-2 ... SEAGATE HDD CAYMAN SR UNSECURED .3.CFE .. 1,088,678 |. 114.3340 .1,000,000 .1,088,157 |.. . 7.942 ....12/14/2023 .. 12/01/2032 ...
817250-AK-9 ..... SENSATA TECHNOLOGIES BV SR UNSECURED . .3.BFE .. 873,750 |...93.0030 |. .1,000,000 .887,572 |.. ......6.547 ...03/10/2023 .. 04/15/2029 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT SR UNSECURED ... weveeeeees | LEFE s .. 998,980 |...92.9520 |... .1,000,000 |.. +..999,540 |oeeeiiiiiinnn0 [ 208 0 00012200 1.221 ....08/02/2021 ...}|....03/11/2026 ...
8656211-CII-8 ..... SUMITOMO MITSUI FINL GRP SR UNSECURED ................ L 1GFE | 1,000,000 |. 103.9110 [.....ccoeennes 1,039,109 [......cceeen 1,000,000 |....ooeeennnn 1,000,000 J..eeeeeeeennnnnn0 foeeiiiiiiiii 0 eenien0 [0 L 5.710 5.710 ...01/03/2023 ... |[....01/13/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 127,432,282 [ XXX 126,095,053 130,513,000 126,354,221 XXX XXX 1,697,003 3,447,993 XXX XXX
06540L-BF-3 ..... BANK SERIES 21-BN37 .....cevvvvniiiiiiiiiieiiiiiiieeea fean e LA e 1,029,915 |...84.0290 |.........0vvnnnns 840,291 |.oevuennnnns 1,000,000 [..eeveeeennnnn 1,023,894 [.ovvivvinnnnnd0 e (2,892) [0 o0 il 2,618 )i 2.280 [MON ..... |eeeeveeniiiennns 2,182 | 26,180 |....11/12/2021 ...|....11/15/2064 ...
08163M-AE-7 ..... BENCHVARK MORTGAGE TRUST SERIES 21-B31 CLASS A5 ...[... ... 1.A .. 1,257,012 |...84.0950 |.............. 1,261,429 |.... .1,500,000 |.. 1,276,481 o0 e 19,469 o0 k0]l 2.669 . 4.971 [MON ..... ...02/15/2023 ...|....12/15/2054 ...
081926-AC-1 ..... BENCHVARK MORTGAGE TRUST SERIES 23-V4 CLASS A3 ....|... ... e | e | 1AL 1,029,999 [. 106.8720 |.............. 1,068,719 |.... .1,000,000 |.. L 1,029,828 |0 i (675) |0 0 L6840 ) 6.114 [MON ..... ...11/09/2023 ... |....11/15/2056 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 3,316,926 | XXX 3,170,439 3,500,000 3,329,698 XXX XXX 65,244 XXX XXX
01749T-AQ-3 ..... ALLEGRO CLO LTD SERIES 16-1A CLASS BR2 .... v |- TLAFE L.l .. 2,000,000 |...99.5970 |... .. 1,991,946 |.... .2,000,000 |.. 422,000,000 [...oeeeeeennnenn0 o0 o0 feeel0 1l 72206 . 6.239 | JAJO ... .. 130,908 |....05/05/2021 ...|....01/15/2030 ...
01750F-AL-0 ..... ALLEGRO CLO LTD SERIES 19-13A CLASS BR .... ... 1.CFE ..|... .. 1,000,000 |...99.9980 |... 999,977 |.... .1,000,000 |.. ... 1,000,000 [..ooeeieivnnnnnn Joeviiiiiiiiin0 o0 0l 7,428 ). 6.033 | JALO ... .. 68,157 |....04/12/2021 ...|....07/20/2032 ...

AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-1 CLASS A
02589B-AA-8 ..... e | TAFE Ll ...1,934,2121...96.7590 |....ounnnnnnns 1,935,181 |[.... .2,000,000 |.. .... 1,934,505 O 327 e 65,745 |00 ]l02.210 e 5.068 | MON ..... . 44,200 |....03/10/2022 ...|....03/15/2027 ...
03770G-AA-4 ... APIDOS CLO LTD SERIES 22-42A CLASS A1 v |- TLAFE L.l 2,018,000 |. 100.6250 |.............. 2,012,498 |.... .2,000,000 |.. ....2,011,285 O e (B,715) [0 o0 el 72616 | 6.603 | JAJO ... ...08/28/2023 ...|....01/20/2036 ...
125488-AA-4 ... CIFC FUNDING LTD SERIES 23-2A CLASS A woo |- 1LAFE L) 1,000,000 |...99.9190 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 000072162 | 5.645 | JALO ... ... 11/17/2023 ...|....01/21/2037 ...
12548\1-BF-1 ... CIFC FUNDING LTD SERIES 15-1A CLASS ARR ... . oo | eeveeeen | LA FE Ll .. 927,970 |. 100.0010 |... ..929,141 |.. O e (1,431 el o0 el 6784 | 6.133 | JALO ... ...10/17/2023 ...|....01/22/2031 ...
12570L-AA-6 ..... CIFC FUNDING LTD SERIES 22-1A CLASS A ..eovvvvvvvvnnnifoee e e | s LAFE L 1,980,000 |...99.5810 [.....ceeeenen 1,991,622 |ooveennnnnnns 2,000,000 |.eevvennienns 1,975,899 [ooiiiiinnnnnnnd (VN R 0 11 1 PN o I AP | R SO . 72 T FN 5.550 | JAJO ... ...10/27/2023 ...|....04/17/2035 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 22-1A CLASS
14318J-AA-4 ... Ao [ e LLAFE L 993,000 |...99.7050 |....cevvvvvnnnnns 997,051 |oevvuennnns 1,000,000 |vvvennierennnnnn 989,497 |oevvevevveinnnn0 oo (3,503) |0 0 L6784 L 5.579 | JAL ... ....09/19/2023 ...|....04/15/2035 ...
254683-CR-4 ... DISCOVER CARD MASTER TRUST SERIES 22-A1 CLASS A1 ..[... ... vee |- 1LAFE ). ...1,932,439 ...96.6780 |.............. 1,933,559 |.... e 1,982,762 |0 399 [ 67,472 |0 ]l 10960 - 5.101 [MON ..... ...02/14/2022 ...|....02/15/2027 ...
262530-AA-9 ..... DRYDEN SENIOR LOAN FUND SERIES 23-105A CLASS A ... |... ... L TAFE L .. 3,000,000 ). 100.4360 |.............. 3,013,068 |.... ....3,000,000 J.....ooeevennnn0 o0 o0 o000 7195 8.023 | JAL ... ...02/13/2023 ... |....04/18/2036 ...
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262530-AC-5 ..... DRYDEN SENIOR LOAN FUND SERIES 23-105A CLASS B ... [... o] eeennns 4 s L ACFE e 2,500,000 |. 100.2440 |.............. 2,506,093 |.............. 2,500,000 |.....ccvunnnns 2,500,000 [....ccvvvnveenen0 Jovvvniiininnnnnd0 [0 0 [ 7.895 Ll 6.994 [JAJO ... |eeeeeennnnnn 41,120 [oeeennnnnnnns 107,130 |....02/13/2023 ...|....04/18/2036 ...
29003\1-AJ-6 ..... ELMWOOD CLO 18 LTD SERIES 22-5A CLASS AR .....cevveeefon ven ] vunnnns 4 s .. 1.LAFE .. ...99.9950 |....coouunnnns 1,999,894 |.....eenneeenn 2,000,000 |eeveunnanens 2,000,000 |-eevreeeeeeennn0 fooeiiiiiiiiin0 0 0 70083 5.991 [JAJO oot foeeeiiieeeee e 29,779 e 36,238 |....07/31/2023 ...|....07/17/2033 ...
HONDA AUTO RECEIVABLES OWNER T SERIES 23-3 CLASS
438150-AC-1 ..... A3 .. .. 1.AFE ..|.. . 101.2530 |.. 2,025,050 |... ..2,000,000 21,999,616 |veeeeeeeeenn0 e e 29 0 [0 50410 5.482 ... 34,864 |....08/15/2023 ...|....02/18/2028 ...
47048R-AE-5 ..... JAMESTOWN CLO LTD SERIES 21-16A CLASS B ... .. 1.CFE ..|.. ...98.0790 |.. ..980,785 |... ..1,000,000 |.............. 1,000,000 |....ccevnnreeeenn0 Jovrnninininnnnnd [0 a0 7,440 | 6.003 ... 69,061 |....06/21/2021 ...|....07/25/2034 ...
55820R-AL-6 ..... MADISON PARK FUNDING LTD SERIES 17-25A CLASS AR ..[... ... .. 1.CFE ..|.. ...99.8230 |.. 1,497,351 |... ..1,500,000 |.........ee... 1,500,000 [.oeeerveeneeeeenn0 Joveeniiiieiinnnl0 [0 0 [7.290 o 6.059 ..101,311 [....03/25/2021 ... |....04/25/2029 ...
55822A-AN-7 ... MADISON PARK FUNDING LTD SERIES 20-46A CLASS BIR ..[... .c.]eeeeees]| wooeeeees .. 1.CFE .. ...99.6430 |.......oennnns 1,992,858 |....oevnnnnens 2,000,000 |.eeevenneneen 1,959,691 [oiiiiiiiinnn0 e (4,318) |0 eeiinl00 000072305 | 6.226 [JAJO ... |oeeiireennnn 31,251 | 0 [....10/30/2023 ...|....10/15/2034 ...
670970-AE-5 ..... OCP CLO LTD SERIES 17-14A CLASS A2 ...eevveemeeeeeefoes e | s 4 s .. 1.CFE .. ...99.7010 |ooeeeriiins 997,008 |...eunnnnennnn 1,000,000 |-.euneeeeeennnnn 973,628 |ooeeeeniieeeeen0 e (1,872) o0 0 [ 7129 [ 6.916 | FMAN ... |oeeeeeeeeennnn 8,317 [, 51,480 |....04/18/2023 ...|....11/20/2030 ...
75889F-AG-9 ..... REGATTA XXI11 FUNDING LTD SERIES 21-4A CLASS B ....[ec. e vuunnns 4 s L ACFE e 2,000,000 |...99.9930 |.......oeeeee 1,999,862 |.....evvnnnenn 2,000,000 |.eeevenninnns 2,000,000 |oeeveenrirrennnnd0 fooeiiiiiiiiiin0 0 07377 5.875 [JAJD ... |eviiinnnnnnnn 29,920 oviiinnnnnnnns 135,296 |....11/04/2021 ...|....01/20/2035 ...
TOYOTA AUTO RECEIVABLES OWNER SERIES 23-D CLASS A3
89230F-AD-4 ... [ ceeeeieee e [ | L AFE e 2,499,731 |. 102.0560 [.....ceeevenen 2,551,403 |....covvnnnnns 2,500,000 |.....ccvunnnns 2,499,735 |.ooevviiinineenn0 oS [0 0 [05.540 5.609 [MON ..... |.eeevvrnerennnnB,158 |oeininnnns 11,926 |....11/07/2023 ...|....08/15/2028 ...
TOYOTA AUTO RECEIVABLES OWNER SERIES 22-D CLASS A3
89239H-AD-0 ... [oeeeeiiiiiiiiii e [ || LAFE e 2,499,753 |. 100.5130 |.....oeeeeenn 2,512,837 |..oovevennnnns 2,500,000 [.....ccoennnns 2,499,845 |...oovvnnnnnnnnns (U AT [ 0 )...... 5.300 |...... 5.363 [MON ..... [.eeeeeeeennnnn5,889 |ouviinniinnnns 132,500 |....11/01/2022 ...|....09/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 35,724,193 | XXX 35,866,379 35,929, 141 35,703,002 0 (21,102) 133,217 0 XXX XXX XXX 373,838 1,150,101 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 166,473,401 | XXX 165, 131,871 169,942, 141 165,386, 921 841,431 145,635 509,672 0 XXX XXX XXX 2,082,060 4,663,338 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 304,502,420 | XXX 297,832,872 305, 163,000 302,930,556 841,431 (248,610) 529,120 0 XXX XXX XXX 2,635,033 6,939,174 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,320,391 | XXX 1,409,599 1,713,819 1,323,173 0 7,669 153,292 0 [ XXX XXX XXX 2,856 31,420 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,316,926 | XXX 3,170,439 3,500,000 3,329,698 0 15,902 0 0] XXX XXX XXX 11,219 65,244 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 35,724,193 | XXX 35,866,379 35,929,141 35,703,002 0 (21,102) 133,217 0 [ XXX XXX XXX 373,838 1,150,101 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 344,863,930 | XXX 338,279,289 346,305,960 343,286,429 841,431 (246,141) 815,629 0 XXX XXX XXX 3,022,946 8,185,939 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A $ e 3,105,175 1C..$... 1D .. ... 11,151,427 1E.$ ... 11,891,337 1F..§ .. 11,317,792 1G .8 ...9,019,901
1B - ..13,467,266 2C ..$
1C - . 19,016,944 3C..$
1D - $ 3,837,048 4C..$
1E 0 § 0 5C..$...
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921946-40-6 ....[VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS ... [.iieevvvns | iermmnns]onmmnnnnrennnnnnnns 17,564.000 |-.evenneeeeennnn 1,960,669 |........ 111.630 [ooeieeennnnns 1,960,669 [..evvvnnneraenns 1,996,672 |.evveeiiiiiiiieeeeees [ 61,087 |eeeeeniiiieininiaees [ 60,069 [..eeeenniiieeeeninnnns [V 60,069 [..oiieirniiiiiieinnnans 0[..01/06/2022 ..|....0. ..eeee
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 1,960,669 XXX 1,960,669 1,996,672 0 61,087 0 60,069 0 60,069 0 XXX XXX
78462F-10-3 ... |SPDR S P 500 ETF TRUST ...eevvvnniiiiiiiiiiiiiiiiaannes | ........... | ........ | ................... 15,274.000 [..oovvvnnnnnnnnnns 7,259,885 |........ 475.310 [.oiiiiennnnnnns 7,259,885 |...uuuiiiiinnnnnd 6,138,585 |..ovvuveiiiiiiiiis [ 56,823 |.eiiiiiiiiiiiiiiiins [ N 1,121,300 |ooevvveiiiiiiiiinnnns [ 1,121,300 [.oiiviveniiiiiiinnnnns 0[.. 11/02/2023 .. ...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 7,259,885 XXX 7,259,885 6,138,585 0 56,823 0 1,121,300 0 1,121,300 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 9,220,554 XXX 9,220,554 8,135,257 0 117,910 0 1,181,369 0 1,181,369 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 9,220,554 XXX 9,220,554 8,135,257 0 117,910 0 1,181,369 0 1,181,369 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 9,220,554 XXX 9,220,554 8,135,257 0 117,910 0 1,181,369 0 1,181,369 0 XXX XXX

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. WS D e 0 TE.S e, 0 TF .8 e 0 1G98 i, 0
1B 0 2B.. .$
1C ....0 3B.. 8.
1D ....0 4B.. WS
1E 0 5B.. 5.
1F .0
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912820-6U-9 ......... US TREASURY NOTE/BOND ~ 3.875% 03/31/25 .... +|-...04/07/2023 ... |MIZUHO SECURITIES USA . v 1,097,188 |.. ....2,000,000 |..
912820-HD-6 ......... US TREASURY NOTE/BOND ~ 4.250% 05/31/25 ... U wer|--..08/22/2023 ... |Evercore Group LLC . - ...14,868,164 |.. ... 15,000,000 |..
91282C-HE-4 ......... US TREASURY NOTE/BOND  3.625% 05/31/28 ....eeiuesuesursersussurnersensensersinssesissesssnsinsensnnsnnsnnsensnnsnn | concanesneanenss ...06/22/2023 ... |EVErCOre Group LLC ..iiueiuiiuiisististtsttsttsit st st sttt st st st st st st st st st st st st et seesnesnrsnesensnnsns |sressessensensensennensennenenen |srensensensensennensens 4,923,438 [oooviiiiiiiiiiiiis 5,000,000
0109999999. Subtotal - Bonds - U.S. Governments 21,788,790 22,000,000
13063D-3U-0 ......... CALIFORNIA STATE  5.000% 10/01/24 .... . |-...04/06/2023 ... |BANC AMERICA ... ... 3,627,750 |.. ... 3,500,000 |..
13063D-3V-8 ......... CALIFORNIA STATE  5.000% 10/01/28 .... . |--..04/06/2023 ... |BANC AMERICA ... .o 1,142,910 | ....1,000,000 |..
13063D-4H-8 ......... CALIFORNIA STATE  5.000% 10/01/25 .... ...04/06/2023 ... BANC AVERICA .... .... 3,188,670 |.. ....3,000,000 |..
13063D-4L-9 ......... CALIFORNIA STATE  5.000% 10/01/29 .... .| BANC AMERICA ... ... 3,497,820 |.. ....3,000,000 |..
20772K-UP-2 ......... CONNECTICUT ST REF-SER B 5.000% 08/01/25 ... .| MORGAN STANLEY ... v 1,084,720 |.. ....1,000,000 |..
60412A-PL-1 . .| MINNESOTA STATE OF SER A 5.000% 08/01/36 ... 02/02/2023 ... RAMIREZ ....... . 2,249,360 . 2,000,000

68609U-BR-5 ... OREGON ST ARTICLE XI-Q STATE PROJECT-SER  5.000% 05/01/24 .....oeveeiiiuiiiiiiiiiiiiiiiiiiiiiiiieiiiiines ....03/16/2023 ... [BANC AMERICA ...eeiiiiiisttiiteiiitttet e ettt e et e e e e e e e e eens e . ... 1,025,520 |..

. .... 1,000,000 |.
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 15,766,750 14,500,000
161035-L0-1 ......... CHARLOTTE N C REF-SER-A  2.000% 06/01/38 .... ...06/06/2023 ... | JPU-CHASE v 1,147,140 .. ... 1,500,000 |..
228130-KG4 .........|CRONLEY TX INDEP SCH DIST  5.000% 02/01/48 . 08/04/2023 ... | SIEBERT, BRANDFORD & CO . 2,660,475 . 2,500,000
25476F-ZX-9 .........| COLUMBIA DIST OF SER A 5.000% 01/01/39 .. 03/10/2023 ... [MORGAN STANLEY ... . 1,123,180 . 1,000,000
349461-DN-0 ........ | FORT WORTH TX INDEP SCH DIST  5.000% 02/15/29 . 02/03/2023 .. | PIPER, JAFFRAY & HOPIOOD . 1,621,354 . 1,400,000
889855-U3-4 ......... TOMBALL TEXAS INDEPT SCH DIST  5.000% 02/15/37 . <oer |....01/11/2023 ... [PIPER, JAFFRAY & HOPIOOD ... . ... 1,287,121 |.. ... 1,100,000 |..
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 7,839,270 7,500,000

€13

04780M-J7-5 . .| ATLANTA GA ARPT REV GREEN BONDS-SER B-1  5.000% 07/01/53 . 08/16/2023 ... |BANC AMERICA .... . 2,124,380 . 2,000,000
3140QL-MX-1 . ..|FED NATL MTGE ASSN POOL NO FN CB1273  2.000% 08/01/51 .. 01/18/2023 ... |Baird (Robert W) . 1,468,7% . 1,713,819
358100-FS-9 ......... FRESNO CA ARPT REVENUE AMT-REF-SER A 5.000% 07/01/53 .. + [++..06/12/2023 ... |Raymond James .... 1,054,300 |.. .... 1,000,000 ..
546410-CY-5 . ..|LOUISIANA STADIUM & EXPOSITION REF-SENIOR BONDS-SER A 5.250% 07/01/53 ... . [-...06/16/2023 ... |BANC AVERICA ... 1,073,250 |.. .... 1,000,000 |..
59333P-R4-2 ......... |MIAMI DADE CNTY FL AVIATION REF-AMT-SER A 5.000% 10/01/32 P «ee [...01/30/72023 ... |PIPER, JAFFRAY & HOPWOOD ... e ... 1,879,758 |.. .... 1,800,000 ..
928172-8E-8 ......... VIRGINIA ST PUB BLDG AUTH PUB SER A-2  4.000% 08/01/38 .......ceeeeiiiiiiiiiiiiiiiiiiiiiiieeeeeececcecceeeeeees [ eeiiiiiiiiiinnnn, ....00/22/2023 ... [WARBURG DILLON READ .....iiiiiiiiiiiiiiiiiiiiii i e e e e e e e e e e e s s e e s s s e e e sssssssessssssssssssssssssssssssssssssss |oosessssssssnssssesssnesensnnnnnnee [oeeeiiniieieininieenannnas 982,360 |..ooeiiiiiiiiiieies 1,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,582,844 8,513,819
00253X-AB-7 ......... AMERICAN AIRLINES/AADVAN 1ST LIEN ~ 5.750% 04/20/29 «[-... 1172072023 ... |MITSUBISHI .... 466,875 |.. 500,000 |..
00751Y-AH-9 ......... ADVANCE AUTO PARTS SR UNSECURED  5.900% 03/09/26 ... - [-+..03/06/2023 ... | CHASE SECURITIES .. ....999,380 .. .... 1,000,000 ..
026650-EV-9 ......... AMERICAN HONDA FINANCE SR UNSECURED  5.650% 11/15/28 ... «[-...11/13/2023 ... | SOCIETE GENERALE .. ....999,830 |.. .... 1,000,000 |..
03690A-AD-8 ......... ANTERO MIDSTREAM PART SR UNSECURED  5.750% 03/01/27 .... +[+-..03/01/2023 ... | WACHOVIA ... 714,375 |.. ..
037411-BA-2 ......... APACHE CORP SR UNSECURED  4.750% 04/15/43 ....04/12/2023 ... [MarketAxess 400,000 |.. 500,000 |..
03770G-AA-4 ......... APIDOS CLO LTD SERIES 22-42A CLASS A1 7.616% 01/20/36 ....08/28/2023 ... |PIPER, JAFFRAY & HOPWOOD ... .... 2,018,000 |.. .... 2,000,000 ..
042730-AD-3 ......... ARROW ELECTRONICS INC SR UNSECURED ~ 6.125% 03/01/26 .. ...02/27/2023 ... |CHASE SECURITIES .. ....599,886 |..

053332-Al-2 . ..| AUTOZONE INC SR UNSECURED  3.750% 04/18/29 .......... 01/23/2023 ... [WACHOVIA ............ .953,310

07274E-AH-6 . ..|BAYER US FINANCE LLC SR UNSECURED  6.125% 11/21/26 ... 11/16/2023 ... |Citigroup Global Markets Inc . 499,745

08163M-AE-7 . ..|BENCHMARK MORTGAGE TRUST SERIES 21-B31 CLASS A5 2.669% 12/15/54 02/15/2023 ... [ CHASE SECURITIES ............. . 1,267,012

081926-AC-1 ......... BENCHWARK MORTGAGE TRUST SERIES 23-V4 CLASS A3 6.841% 11/15/56 ... ....11/00/2023 ... [Citigroup Global Markets Inc ... .... 1,029,999 |.. .... 1,000,000 |..
1248EP-BT-9 ......... CCO HOLDINGS LLC CAP CORP SR UNSECURED  5.125% 05/01/27 ... ....06/12/2023 ... [ GOLDMAN SACHS & CO .. .... 466,875 |.. 500,000 |..
1248EP-CL-5 ......... CCO HOLDINGS LLC CAP CORP SR UNSECURED ~ 4.500% 06/01/33 ... «[-...11/13/2023 ... |BOFA SECURITIES INC . ... 777,500 |.. .... 1,000,000 |..
1248EP-CP-6 ......... CCO HOLDINGS LLC CAP CORP SR UNSECURED ~ 4.250% 01/15/34 ... . [-...08/04/2023 ... |Royal Bank and Trust .. ... 1,143,750 .. .... 1,500,000 ..
125488-AA-4 ......... CIFC FUNDING LTD SERIES 23-2A CLASS A 7.162% 01/21/37 ... o [++..11/17/2023 ... | CHASE SECURITIES .... 1,000,000 |.. .... 1,000,000 |..
12548M-BF-1 ......... CIFC FUNDING LTD SERIES 15-1A CLASS ARR  6.784% 01/22/31 . «[-+..10717/2023 ... |PIPER, JAFFRAY & HOPWOOD ... .. ..
12570L-AA-6 ......... CIFC FUNDING LTD SERIES 22-1A CLASS A 6.723% 04/17/35 ... vor [-...10/27/2023 ... | GOLDMAN SACHS & CO .... 1,980,000 |.. .... 2,000,000 |..
14318J-AA-4 CARLYLE GLOBAL MARKET STRATEGI SERIES 22-1A CLASS A1 6.784% 04/15/35 . - [-...09/19/2023 ... | DEUTSCHE BANK ... 993,000 |.. .... 1,000,000 ..
17888H-AB-9 . .| CIVITAS RESOURCES INC SR UNSECURED ~ 8.750% 07/01/31 ..... 07/12/2023 ... | WACHOVIA ... . 1,025,000 . 1,000,000

.| PERMIAN RESOURC OPTG LLC SR UNSECURED  5.875% 07/01/29 .
..|COTY INC SECURED ~ 5.000% 04/15/26 ..........ccceureeeees
22207A-AA-0 . ..|COTY HFC PRESTIGE INT US 1ST LIEN  6.625% 07/15/30
23311V-AH-0 . ..|DCP MIDSTREAM OPERATING SR UNSECURED  5.125% 05/15/29
23345M-AA-5 ......... DT MIDSTREAM INC SR UNSECURED  4.125% 06/15/29
24422E-IR-6 ......... DEERE JOHN CAP CORP SR UNSECURED  4.750% 01/20/28
262530-AA-9 ......... DRYDEN SENIOR LOAN FUND SERIES 23-105A CLASS A 7.195% 04/18/36 . .|
262530-AC-5 .........|DRYDEN SENIOR LOAN FUND SERIES 23-105A CLASS B 7.895% 04/18/36 . .|----02/13/2023 ... |Royal Bank and Trust
26884L-AF-6 .........|EQT CORP SR UNSECURED  3.900% 10/01/27 UV wee|-...01/727/2023 ... [Stifel Nicolaus &Co. ..... - .. ..
27034R-AC7 ......... EARTHSTONE ENERGY HOL SR UNSECURED  9.875% 07/15/31 ..eveeeeiiiiiiieeieiiiiieeeeeiiiieeeeeeiiieeeeeeiiiees [ ... 1172772023 ... [MORGAN STANLEY ......iiiiiiiiitiiiieei ettt ettt e et et e e e eeeiiieeeeeesiiieeeeeeeiiees |oeeeeiiiiieeeeeeeiiieeeeeeeiiiiiees |eeeeeiiiiieeeeenans 1,088,750 |.ooeeeniiieeeennnees 1,000,000 |.ooeeeiiiiieeeeeiie 40,872

1941611-AB-5 .
222070-AE-4 .

11/27/2023 ... [ WACHOVIA
09/11/2023 ... | WACHOVIA
09/15/2023 ... | WACHOVIA .
02/09/2023 ... | SUNTRUST CAP MARKETS
....06/14/2023 ... [ WACHOVIA
.]....01/03/2023 ... |Royal Bank and Trust

...02/13/2023 ... |Royal Bank and Trust

. 947,500
.251,848
. 745,313
.989,700
....761,100 |..

. 1,000,000
.262,000
.750,000
. 1,000,000
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29003-AJ-6 ......... ELMWOOD CLO 18 LTD SERIES 22-5A CLASS AR 7.053% 07/17/33 .. .|....07/31/2023 ... |Citigroup Global Markets Inc ... .... 2,000,000 |.. .... 2,000,000 |..

337932-AM-9 ......... FIRSTENERGY CORP SR UNSECURED SERIES C  3.400% 03/01/50 . |--..01/17/2023 ... | JEFFRIES 532,500 |.. 750,000 |..

345370-DA-5 ......... FORD MOTOR CO SR UNSECURED  3.250% 02/12/32 ...05/11/2023 ... [BOFA SECURITIES INC 615,000 |.. 800,000 ..

345397-B7-7 ......... FORD MOTOR CREDIT CO LLC SR UNSECURED ~ 2.700% 08/10/26 . 04/18/2023 ... |Citigroup Global Markets Inc ... .... 1,780,000 |.. .... 2,000,000 |..

345397-B8-5 ......... FORD MOTOR CREDIT CO LLC SR UNSECURED  2.300% 02/10/25 . .| BOFA SECURITIES INC . .... 372,000 |.. ....400,000 |..

36267V-AF-0 . ..| GE HEALTHCARE HLDG LLC SR UNSECURED ~ 5.650% 11/15/27 .| Tax Free Exchange 747,238 .750,000

418056-AZ-0 . ..|HASBRO INC SR UNSECURED  3.900% 11/19/29 .. .| BOFA SECURITIES INC . .669,630 . 750,000

427866-BH-0 . ..|HERSHEY COMPANY SR UNSECURED  4.250% 05/04/28 . 05/01/2023 ... |BOFA SECURITIES INC . .998,570 . 1,000,000

42824C-BM-0 ......... HP ENTERPRISE SR UNSECURED  6.102% 04/01/26 .|-...03/07/2023 ... | CHASE SECURITIES ...999,970 |.. .... 1,000,000 |..

432833-AN-1 ......... HILTON SR UNSECURED  3.625% 02/15/32 veer|-...07/26/2023 ... |CHASE SECLRITIES .. 417,500 |..

438150-AC-1 ......... HONDA AUTO RECEIVABLES OWNER T SERIES 23-3 CLASS A3 5.410% 02/18/28 ... ..|....08/15/2023 ... [BANC AMERICA ... 1,999,588 |..

458140-CF-5 ......... INTEL CORP SR UNSECURED  5.125% 02/10/30 . |--..02/07/2023 ... |CHASE SECURITIES .. ....999,710 |.. ..

46284V-AP-6 ......... IRON MOUNTAIN INC SR UNSECURED  7.000% 02/15/29 .... .|...05/10/2023 ... |CHASE SECURITIES .. ....750,000 |.. 750,000 ..

48250N-AC-9 ......... KFC HLD/P1ZZA HUT/TACO SR UNSECURED  4.750% 06/01/27 ... . |--..04/18/2023 ... [MarketAxess ... 491,875 |.. ....500,000 |..

501797-AM-6 ......... L BRANDS INC SR UNSECURED  6.750% 07/01/36 .|-...06/02/2023 ... [MarketAxess ....450,000 |.. ....500,000 |..

501797-AW-4 ......... L BRANDS INC SR UNSECURED  6.625% 10/01/30 ...11/13/2023 ... [BARCLAY INVESTMENTS . ... 714,375 |.. ....750,000 |..

513272-AC-8 . ..|LAMB WEST HLD SR UNSECURED  4.875% 05/15/28 04/04/2023 ... [BOFA SECURITIES INC . .612,500 .625,000

513272-AE-4 . ..|LAMB WEST HLD SR UNSECURED ~ 4.375% 01/31/32 ... 08/21/2023 ... | GOLDMAN SACHS & CO .. .640,313 .750,000

55342U-AH-7 . |MPT OPER PARTNERSHIP/FINL SR UNSECURED  5.000% 10/15/27 01/26/2023 ... | GOLDMAN SACHS & CO . 438,750 .500,000

55617L-AP-7 ........
55822A-AN-7 .........

MADISON PARK FUNDING LTD SERIES 20-46A CLASS B1R  7.305% 10/15/34 . .| MORGAN STANLEY .... ,964,000 |.. ....2,000,000 |..
571903-BL-6 ......... MARRIOTT INTL SR UNSECURED  4.900% 04/15/29 .|----03/23/2023 ... | CHASE SECURITIES .. 493,660 |..
62886H-BE-0 ......... NCL CORP LTD 1ST LIEN  5.875% 02/15/27 o|---- 1172772023 ... |BNP PARIBAS ... 481,250 |..
641062-BK-9 ......... NESTLE HOLDINGS INC SR UNSECURED  5.250% 03/13/26 .. .|----08/07/2023 ... |BOFA SECURITIES INC . ...999,670 |..
6533%K-CN-8 ......... NEXTERA ENERGY CAPITAL SR UNSECURED  5.000% 02/28/30 ... -|----02/06/2023 ... |MORGAN STANLEY ... .. ..
65343H-AA-9 ......... NEXSTAR MEDIA INC SR UNSECURED  5.625% 07/15/27 . |----09/05/2023 ... | Various .... 2,088,375 |.. .... 2,250,000 [..
654740-BS-7 NISSAN MOTOR ACCEPTANCE SR UNSECURED ~ 2.000% 03/09/26 .. ...07/05/2023 ... |TD Securities (USA) . ....656,100 |.. 750,000 |..
67066G-AF-1 . ..|NVIDIA CORP SR UNSECURED ~ 2.850% 04/01/30 ............ .|Baird (Robert W) .905, 160 . 1,000,000

67097Q-AE-5 .
68622T-AA-9 .
69073T-AU-7 .
69331C-AH-1 . .
T37446-AN-6 .........

POST HOLDINGS INC SR UNSECURED  5.750% 03/01/27 .... -|--..02/1072023 ... | Various .... 982,375 |..
780153-BR-2 ......... ROYAL CARIBBEAN CRUISE SR UNSECURED ~ 9.250% 01/15/29 ... . |----12/06/2023 ... |BNP PARIBAS .... 2,142,500 |.. ..
78410G-AG-9 ......... SBA COMMUNICATIONS CORP SR UNSECURED  3.125% 02/01/29 .. +|----08/02/2023 ... | GOLDMAN SACHS & CO .. ,000,000 |..
81211K-BA-7 ......... SEALED AIR CORP SR UNSECURED ~ 5.000% 04/15/29 .... .|-...08/21/2023 ...|Citigroup Global Markets Inc . .. ,000,000 |..
812127-AA-6 ......... SEALED AIR CORP SR UNSECLRED  6.125% 02/01/28 .... - |----04/04/2023 ... | MORGAN STANLEY ... 756,563 |.. 750,000 |..
81728U-AB-0 ......... SENSATA TECHNOLOGIES INC SR UNSECURED ~ 3.750% 02/15/31 . ...11/13/2023 ... |Citigroup Global Markets Inc ... ...609,375 |.. ...750,000 |..
817565-CD-4 . .| SERVICE CORP INTL SR UNSECURED  4.625% 12/15/27 .... 03/17/2023 ... | MarketAxess .470,175 .500,000

817565-CE-2 .
817565-CG-7 .
82967N-BL-1 .
871503-AU-2 . .
87901J-AH-8 .........

88033G-DH-0 ......... TENET HEALTHCARE CORP 1ST LIEN  4.625% 06/15/28 .| Tax Free Exchange ... . ,000,000 |..
89236T-KT-1 ......... TOYOTA MOTOR CREDIT CORP SR UNSECURED ~ 4.450% 05/18/26 . +|----05/15/2023 ... |MORGAN STANLEY ....999,420 |.. ,000,000 |..
89239F-AD-4 ......... TOYOTA AUTO RECEIVABLES OWNER SERIES 23-D CLASS A3 5.540% 08/15/28 .... «|--.-11/07/2023 ... | CHASE SECURITIES ... 2,499,731 .. ... 2,500,000 [..
893647-BR-7 ......... TRANSDIGM INC SECURED  6.750% 08/15/28 +|----02/23/2023 ... | GOLDMAN SACHS & CO ..

89788M-AL-6 ......... TRUIST FINANCIAL CORP SR UNSECURED  4.873% 01/26/29 .. .+ [-+..03/30/2023 ... |Baird (Robert W) .. . .. . ..
90353T-AG-5 ......... UBER TECHNOLOGIES INC SR UNSECURED  6.250% 01/15/28 .. ...03/30/2023 ... |MarketAxess ....498,860 |.. ....500,000 |..
92840V-AB-8 ......... VISTRA OPERATIONS CO LLC SR UNSECURED ~ 5.625% 02/15/27 . ...02/07/2023 ... [MORGAN STANLEY .... .... 1,576,250 |.. .... 1,625,000 [..
92840V-AP-7 . ..| VISTRA OPERATIONS CO LLC SR UNSECURED  7.750% 10/15/31 . 11/02/2023 ... [ CHASE SECURITIES . 1,488,750 . 1,500,000
94106L-BT-5 . ..| WASTE MANAGEMENT INC SR UNSECURED  4.625% 02/15/30 02/08/2023 ... | WACHOVIA ... . 1,997,160 . 2,000,000
988498-AL-5 . .| YUM BRANDS INC SR UNSECURED ~ 4.750% 01/15/30 ........ 04/05/2023 ... |Citigroup Global Markets Inc .957,500 . 1,000,000
13607L-IIT-6 CANADIAN IMPERIAL BANK SR UNSECURED  5.926% 10/02/26 ...09/26/2023 ... [CIBC WorId Markets ....750,000 |.. 750,000 |..

.| MACYS RETAIL HLDGS LLC SR UNSE

..|OCP CLO LTD SERIES 17-14A CLAS!
..| ORGANON & CO/ORG SECURED 4.
.. | OWENS-BROCKWAY GLASS CON SR UNSECURED ~ 7.250% 05/15/31 .
.| PGRE CORP 1ST LIEN ~ 5.000% 07/01/28 ........ceeeeeeees

..| SERVICE CORP INTL SR UNSECURED
..| SERVICE CORP INTL SR UNSECURED
..|SIRIUS XM RADIO INC SR UNSECURED ~ 3.125% 09/01/26 .
.| SYMANTEC CORP SR UNSECURED ~ 5.000% 04/15/25 .
TEGNA INC SR UNSECURED  5.000% 09/15/29

CURED  5.875% 04/01/29

S A2 7.129% 11/20/30 .
125% 04/30/28 ...............

5.125% 06/01/29 .
4.000% 05/15/31 .

.|----12/06/2023 ...
...10/30/2023 ...

.| BANC AMERICA .
.| MORGAN STANLEY .
.| WACHOVIA ...
10/03/2023 ...

WACHOVIA

BOFA SECURITIES INC .

. [MarketAxess ..
. [MarketAxess ..
. [MarketAxess ..
.| JEFFRIES ...
.|-...05/02/2023 ...

...01/20/2023 ...

WACHOVIA ...

.975,500
. 1,342,500
.750,000
. 447,500

. 474,685
.640,785
.887,500
.686,875

...943,750 |..

.... 104,720 |..
...989,034 |..

. 1,000,000
. 1,500,000

.500,000
.750,000
. 1,000,000
.700,000

,000,000 |..

...119,000 |..
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

775109-CG-4 ......... ROGERS COMMUNICATIONS SR UNSECURED  3.200% 03/15/27 . ....07/25/2023 ... |Tax Free Exchange .... 999,910 |... ... 1,000,000

459058-KU-6 ........ | INT BK RECON & DEV SR UNSECLRED  4.000% 07/25/30 .. ....07/18/2023 ... | JPW/CHASE ........... 998,000 1,000,000 |..

81180W-BM-2 . ..| SEAGATE HDD CAYMAN SR UNSECURED  9.625% 12/01/32 ... ....12/14/2023 ... |Tax Free Exchange . .. 1,088,673 1,000,000 |..

817251-AK-9 . ..| SENSATA TECHNOLOGIES BV SR UNSECURED  4.000% 04/15/29 ....03/10/2023 ... |BOFA SECURITIES INC ..... .878,750 1,000,000 |.. 16,556
865621-CII-8 ......... SUMITOMO MITSUI FINL GRP SR UNSECURED  5.710% 01/13/30 .... ....01/03/2023 ... [ Sumitomo Mitsui FinanCial GIP ........oeiiiiiesssiiiiiiuuusiiiiiiuueiiiriiususeeseeesnussessersnnnseeseessnnssesreens |oorunnsseseessnnnsesseesnnnneeerees |oossaseeeresnnnnneenees 1,000,000 |... ... 1,000,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 86,465,493 90,170, 141 656,015
2509999997. Total - Bonds - Part 3 140,443,147 142,683,960 749,973
2509999998. Total - Bonds - Part 5 27,266,836 26,904, 160 131,649
2509999999. Total - Bonds 167,709,983 169,588, 120 881,622
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
78462F-10-3 ......... |SPDR S P 500 ETF TRUST L.iieuuuniiiiiuuniiiiiuusnsissiessusirserassssssssrsnsnsssssrrsesnsssssrssssssssssesnnnssssrnes | aeeeeesnnnneeees |oues 11/02/2023 ... | Strategas Securities, LLOC ....iiiiiiuesiiiiiiiiiiiii it i i iitis s i s s ieeii s s s s rresssssseressnssssssesnnnsessrnes [sonnseesseennnnsennees 15,274.000 fooiiiiiininiiiinnnn 6,138,585 |.uuuniiiiiiiiiiiiiiiiiiniiiiiii foeiiiiiii e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6,138,585 XXX 0
5989999997. Total - Common Stocks - Part 3 6,138,585 XXX 0
5989999998. Total - Common Stocks - Part 5 1,500,231 XXX 0
5989999999. Total - Common Stocks 7,638,816 XXX 0
5999999999. Total - Preferred and Common Stocks 7,638,816 XXX 0
6009999999 - Totals 175,348,799 XXX 881,622




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
US TREASURY NOTE/BOND US TREASURY N/B
912810-88-8 .. | 1.625% 11/15/50 ...eevvvvvvviiiiiiiiiiiiiiiiiiiiiias [ e ..08/31/2023 . [Evercore Group LLC .... 250,000 .... 209,531 1217 | ..211,875 |.... . (67,227)].cceenn (67,227)|.cevvvenennnnns 3,235 |..11/15/2050 .
912810-TB-4 .. |US TREASURY NOTE/BOND  1.875% 11/15/51 .. ..08/31/2023 . |Evercore Group LLC . . 1,000,000 |.. .948,281 |.. ..950,358 |. (333,79)). . (333,796) . 14,929 [..11/15/2051 .
912828-4S-6 .. |US TREASURY NOTE/BOND ~ 2.750% 05/31/23 ... ..05/31/2023 . [Maturity ... ..5,000,000 |......... 4,098,438 ..5,000,000 |.... .0 ... 68,750 [..05/31/2023 .
US TREASURY NOTE/BOND US TREASURY N/B
912828-7P-8 .. |0.125% 05/15/23 .....ooovvviiiiiiiiiiiiinn [ ..05/15/2023 . [Maturity ....ccooooeeiiiies ooeenniiiieieens e 7,500,000 |.......... 7,500,000 |......... 7,483,594 |.......... 7,497,958 |...ooooeiinnnns [V 2,042 [...oonnnnnnenene 02,042 |, 0., 7,500,000 [..ooeiiiieennns [\ [\ PP [V 4,688 |..05/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 13,261,211 13,750,000 13,639,844 13,658,412 0 3,821 0 0 13,662,233 0 (401,023) (401,023) 91,602 XXX
CONNECTICUT ST SP TAX TRANSN SER A 4.000%
207758-D3-4 .. |05/01/39 ..oovvviiiiiiiiiiiiiii e ..09/22/2023 . [WARBURG DILLON READ ... |oeceeeeeeeiininiinnns | 977,240 |.......... 1,000,000 |......... 1,208,050 |......... 1,176,273 [ovvvniiiinnnnne [V FRR [QLTL) | (VN FRR, (14,574) [oeeeeeeeenns 0l....... 1,161,699 |................ 0.t (184,459)]........ (184,459)[...cvvvvnnnns 36,111 ..05/01/2039 .
FED NATL MTGE ASSN POOL NO FN FS0544 Citigroup Global
3140XF-TA-9 .. |3.000% 01/01/52 ....vvvvvvrnninnniniiiiiiiiiiiiiiiis [ eeeees ..01/18/2023 . [Markets InC ......evvvvuns |ovveeneennnnnnnninnns s 1,648,192 |.......... 1,798,616 |......... 1,834,307 |......... 1,833,276 |ooovvvvvieeenns [V [651] IR [V (51) [evvvvvnnnnnnnnns 0l....... 1,833,225 |oovvvvivvvnnnns 0.t (185,033)(........ (185,033).vvvvvvvnnnnns 7,79 (..01/01/2052 .
FED NATL MTGE ASSN POOL NO FN FS0544
3140XF-TA-9 .. 13.000% 01/01/52 ....vvvvvrrnnninniiniiiiiiiiiiiiiiis [ eeeees ..01/01/2023 . [Paydown .......ccevvvvvvinis]vnneniiiiiiiiieenens |, 3,200 [ceoiiiiiiiinnn 3,200 .. 3,272 [cunniiininnnns 3,270 [ovvvnninnnnnnnns [V [(573)] I [V (7 T (VN FRTRRR 3,209 [oooiiininnnns (VN [V [V N 8..01/01/2052 .
MICHIGAN ST UNIV REV GEN-SER A 4.000%
594712-SF-9 ...| 08/15/30 . ..08/15/2023 . [Cal | 100.0000 ... oo |ee...... 1,560,000 |.......... 1,560,000 ......... 1,689,745 .. 1,694,757 |.. v 0]l (34,757))... . ...(34,757) ... ..0]....... 1,560,000 |.... 0. 0. 0. .... 62,400 |..08/15/2030 .
0909999999 Subtotal Bonds - U.S. Special Revenues 4,188,641 4,361,825 4,735,374 4,607,576 0 (49,444) 0 (49,444) 0 4,558,133 0 (369,492) (369,492) 106,313 XXX
AMC NETWORKS INC SR UNSECURED  4.750%
00164V-AE-3 .. | 08/01/25 ....eevveeieiiieiiiiiiiiiiiiiieeeeeceeeeiiaes [ eeeeens ..04/18/2023 . [MarketAxess ......ccceeee |oorvrninnniininninnns o, 684,219 [............. 755,000 |..cceennnns 681,388 |............ 579,510 |......... 107,765 |............ T3 [ [V F, 114,908 |...ooooeeeeenns [N . 694,418 |................ (VN A (10,199) ..08/01/2025 .
ANMC NETWORKS INC SR UNSECURED  4.250%
00164V-AF-0 .. |02/15/29 ....cooeviiiiiiiii ..03/21/2023 . [Various .......ccooeveeeees foveennnninnnnnnnnnns Joeennnn 408,198 [ 650,000 |............ 641,875 |............ 405,573 |.......... 287,918 |..ocoeeennns 204 [ [V F, 238,122 [oeeeieiiiiinnns [N . 643,695 .......ceeeeeee [V A (235,503) ..02/15/2029 .
AMERICAN MONEY MANAGERMENT COR SERIES 16-18A
001746-AN-6 .. |CLASS AR 6.741% 05/26/31 ...ccoeeeveeeeeeenss [ oo ..02/14/2023 . [Royal Bank and Trust .. 1,492,700 |......... 1,436,724 ..1,531,199 |.. ...(2,507) ... ..1,528,692 |.... ..05/26/2031 .
00774C-AB-3 .. | AECOM SR UNSECURED  5.125% 03/15/27 ..07/25/2023 . [MarketAxess ....... .200,000 |.. . 192,908 |.. . 193,597 . ... (558) ..193,039 |. ..03/15/2027 .
013817-AJ-0 .. | ALCOA INC SR UNSECURED  5.900% 02/01/27 .. |....... ..08/02/2023 . [ GOLDMAN SACHS & CO .... .. 1,000,000 |......... 1,147,500 . 997,232 |. (1437 O | ....93,219 |... .. 1,090,451 ..02/01/2027 .
ANHEUSER-BUSCH CO/INBEV SR UNSECURED
03522A-AG-5 .. |3.650% 02/01/26 .......evvvvvveeeeirieiiiiiiiniiiins [ eeeeens ..12/05/2023 . [Cal | 94.0370 .. feeeeiiiiiiiiiiiiiiies ferveiiiinn 991,150 [...eeeeeeee 1,054,000 |......... 1,184,148 |......... 1,133,067 [..evvenennnnnnee [V A (25,857).ccveeeeinninnnns [V F, (25,657) [ 0....... 1,107,411 |l (VN (1 O [V O (64,539))..02/01/2026 .
BANK OF AMERICA CREDIT CARD TR SERIES 20-A1
05522R-DC-9 ...|CLASS A1 0.340% 05/15/26 .... ..01/06/2023 . | WACHOVIA ... ...957,852 |.......... 1,000,000 .. 954,974 . 955,101 |[.. L0 LT e O 1,147 |... ..956,248 |.... ..05/15/2026 .

CCO HOLDINGS LLC CAP CORP SR UNSE

1248EP-BX-0 .. [5.000% 02/01/28 ......evvvieiiiiiiiieiiieeeee | e ..08/04/2023 . [Royal Bank and Trust ...|.....cccccoiiniis |oeeennns 1,380,000 |.......... 1,500,000 |......... 1,673,125 |......... 1,363,116 |......... 169,187 |........... (7,580)]..cvveeeeennnes [V R 161,637 |oooeeennineens 0f....... 1,524,752 |.ceennneenn. [ R (144,752)]........ (144,752) .. 76,458 |..02/01/2028 .
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A1

1404IN-FVi-6 .. [CLASS A1 0.550% 07/15/26 ......eevvveeeeniis [ e ..07/24/2023 . | CHASE SECURITIES ..coeet feumeeeiiiiiieeis e 1,905,234 |.......... 2,000,000 |......... 1,983,984 |......... 1,990,901 |oeeiiiiienns 0 forieeannns 3,363 [oeieiiiiies 0 foiiinanns 3,363 [ovieeieeinis 0f....... 1,994,254 ... 0 foueenes (89,020)|......... (89,020)f.............. 6,753 |..07/15/2026 .
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A3

1404IN-FY-2 .. [CLASS A3 1.040% 11/15/26 .......oovreereiis [ e L. 11/02/2023 . [Various ........oeeeeeiins feeeeeiiiiiiiiiiiis e, 1,421,465 |.......... 1,500,000 |......... 1,499,793 |.......... 1,499,869 |.......ocenne [V R Moo [V R M 0f....... 1,499,910 [......cciieis 0 foueenes (78,445)(......... (78,445)[............... 9,938 [..11/15/2026 .
CARMAX AUTO OWNER TRUST SERIES 21-2 CLASS A3

143140-AC-8 .. [0.520% 02/17/26 ....oevveeennniiiiieeeiiiieceeei | e .. 11/14/2023 . |BNP PARIBAS .........cooes feumemneni e 641,382 [............. 659,730 |.....uveens 659,588 |............ 659,681 [.......cceeeeees [V R 2 ol [V R 2% | [\ 659,705 ......ccunnens 0 foueenes (18,323)[......... (18,328).eeeeennnes 2,868 |..02/17/2026 .
CARMAX AUTO OWNER TRUST SERIES 21-2 CLASS A3

143140-AC-8 .. [0.520% 02/17/26 .....evveeenniiiiiiiiiiiiieeeeei | e .. 11/15/2023 . |Paydown ........cccoeeenii fonnnn 785,126 |............. 785,126 |............ 784,957 |............ 785,067 |..ooeeeennnnnenns [V R 59 [oeiiiiiiies [V R [ [\ 785,126 |......ooceenes (O R (L R 0 | 2,250 |..02/17/2026 .
CEDAR FUNDING LTD SERIES 21-14A CLASS C

15034A-AE-5 .. [7.506% 07/15/33 ...ovvrreeeniiiiiiieeiiieeeeeei | e ..06/20/2023 . [SOCIETE GENERALE ........|eeeeeeiiiiiiieniis feeeeenns 1,920,220 |.......... 2,000,000 |......... 1,991,000 |.......... 2,022,748 |....oeeeennnnns 0 foeenes (12,052) e 0 fiienees (12,082) [euveeeeenns 0f....... 2,010,696 |................ 0 foueenes (90,476)|......... (90,476)|............. 89,588 |..07/15/2033 .
CLEARNAY ENERGY OPERATING LLC SR UNSECURED

18530U-AC-9 ...[4.750% 03/15/28 .....ooeveummiiiiiiiiiiiieeeees | e ..07/31/2023 . | MarketAxess .........ccoow feueeeeenniiiii i, 927,500 |.......... 1,000,000 |......... 1,042,500 |............ 927,200 |......... 101,198 |........... (4,987)].evviiaecnnns 0 foieeannns 96,261 |.ooeniieenns 0f....... 1,023,469 |.........eeeeees [ R (95,969).......... (95,969)|-..ccunnnnnes 41,826 |..03/15/2028 .
CROWN CASTLE INTL CORP SR UNSECURED

2282V-AJ-0 .. | 3.150% 07/15/23 ..ooveeniiiiiieeiieeeee e ..07/15/2023 . [Maturity ....ooooooeeiiiis ol e 1,500,000 |.......... 1,500,000 |......... 1,494,450 |.......... 1,499,398 ..ot (VY R 602 [...oooenniiis [V R, 602 |...ceeeennns 0f....... 1,500,000 |..oevreennnns (O R (L R [V PO 47,250 |..07/15/2023 .
GM FINANCIAL AUTOMOBILE SERIES 22-1 CLASS A3

36265M-AC-9 .. | 1.900% 03/20/25 ......ceouumiiiiiiiiiiiieeeeeis e ..02/03/2023 . [MITSUBISHI ..o e e 970,469 |.......... 1,000,000 |............ 999,991 |............ 999,995 |....oevieiinnnns [V R (LN R, [V R [\ U [\ S 999,995 |...ceniiennnn. [ R (29,527)|.......... (29,527)|- e 2,481..03/20/2025 .
GE HEALTHCARE HLDG LLC SR UNSECURED

36267V-AE-3 .. |5.650% 11/15/27 ...oovveeiiiiiiieiiiieeeee e ..06/07/2023 .| Tax Free Exchange .......[o..cccooeeiiiiiins i, 747,238 | 750,000 |............ 746,99 |............ 746,99 |...ceevieennn. [V R 289 | [V R, 289 foeeeiiiins [\ 747,238 |oooeiennnnes (O R (L R [V PO 22,953 |..11/16/2027 .
GM FINANCIAL AUTOMOBILE LEASIN SERIES 22-3

380130-AD-6 .. | CLASS A3 4.010% 09/22/25 ......cevvvieeeeees | ennne .. 12/06/2023 . [MITSUBISHI ..eeevveieeeee et [ 1,084,922 |.......... 2,000,000 |......... 1,968,090 |.......... 1,999,853 [.....ooeenniins 0 fiiannes 16,339 |........... 31,815 |........... (15,476) |-cevvreeennne 0f....... 1,984,377 |oveeeenines [\ R 545 | 545 |l 77,527 |..00/22/2025 .
GM FINANCIAL SECURITIZED TERM SERIES 22-1

380146-AC-4 .. | CLASS A3 1.260% 11/16/26 .......oveeeeeeenis | enee ..07/27/2023 . |Royal Bank and Trust ... [.......cccooooii i, 957,656 |.......... 1,000,000 |............ 999,913 |............ 999,945 999,929 (42,273)[.......... (42,273) .. 11/16/2026 .

404119-CA-5 .. |HCA INC SR UNSECURED ~ 3.500% 09/01/30 .....[....... ..06/07/2023 . | Seaport Group .. 1,000,000 .... 967,500 . 974,652 |.. ..975,904 |.... . (96,614)|......... (96,614)f... ..09/01/2030 .

432833-AF-8 .. |HILTON SR UNSECURED  4.875% 01/15/30 ...... |....... ..07/26/2023 . [BOFA SECURITIES INC ... ...541,250 . 453,662 |.. ..523,298 |.... . (57,673))......... (57,673)|... ..01/15/2030 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
HONDA AUTO RECEIVABLES OWNER SERIES 22-1
43815B-AC-4 .. |CLASS A3 1.880% 05/15/26 .........coeeeeeeens [ oo ..07/14/2023 . [BNP PARIBAS .......oooooes |oonnnniniiiiiis | 958,828 |.......... 1,000,000 |............ 999,850 [...uvvneeeee 999,899 [......euvnnnnnnne [V 3 | (VN LI I [N . 999,932 [oeevviiiiiiinnns (VN A (41,104)|......... (41,104)f..cceveneee 11,123 [..05/15/2026 .
10G US CLO LTD SER 14-3A CLASS A2RR
44020F-BC-5 ...| 7.140% 04/25/31 .oooveiiiiiiiiiiiiiiiii ..04/18/2023 . [BANC AMERICA .....oooeeees |oniiiiiiiiiiiiins et 970,580 |.......... 1,000,000 |............ 970,000 |......... 1,038,831 [..eevveiinnnnnee [V F, (9,744) .ccevvnnnnnnnnnne (VN F [CRZEY] . 0....... 1,029,086 |................ (VN A (58,506)......... (58,506) ...0vvvnnnes 20,888 |..04/25/2031 .
LEVEL 3 FINANCING INC SR UNSECURED  4.625%
527298-BN-2 ...| 00/15/27 .ooovviiiiiiiiiiiiiiiiiiiiiieeee e .08/24/2023 . [BARCLAY INVESTMENTS ... ...746,250 |.......... 1,000,000 ...841,250 . 834,539 |.. ..17,9830 |... ...30,877 |... ..865,415 |.... .. (119,165)]........ (119,165)|.... ..09/15/2027 .
MOUNTAIN VIEW CLO SERIES 19-2A CLASS D Citigroup Global
62432P-AJ-1 ...] 10.026% 01/15/33 ...oevvvviiiiiiiiiiiiiiiiiiiiieees [ oo .. 1173072023 . [Markets INC .....oeveeeuns foovvennnniiiiiniiins o, 975,200 | 1,000,000 |......... 1,007,500 |......... 1,051,298 |..ovvvvviiiinnns [V F, (7,800)]..cccceeeeennns (VN F (7,800) [evvvvvvnnnnnns 0....... 1,043,498 |.......oeeeee (VN A (68,298)]......... (68,298) ..01/15/2033 .
NRG ENERGY INC SR UNSECURED  3.625%
620377-CR-1 .. | 02/15/31 ... ..05/15/2023 . | BOFA SECURITIES INC ... ...787,500 |.......... 1,000,000 |......... 1,012,500 . 765,129 |.. .. (568)]... ... 244,250 |... ..1,000,389 |.... .. (221,889)]........ (221,889)]... .. 27,389 ..02/15/2031 .
NISSAN AUTO
65480B-AC-1 .. |CLASS A3 0.330% 10/15/25 ....oevvnnnnnnnnnnns [ oo ..01/00/2023 . [MITSUBISHI .oovvvvvviiiiis e | 1,915,391 |.......... 2,000,000 |......... 1,907,320 |......... 1,907,580 [..vvvvvvnnnnnnnee (VN F 2,602 [coveeniniinnnnne [V PR 1 72 N | R 1,910,182 |t (VN F, 5,200 [..evvennnee 5,209 [cvvreenninnnnnns 477 |..10/15/2025 .
OWL ROCK TECH FINCL SR UNSECURED  4.750% Sumi tomo Mi tsui
691205-AC-2 .. | 12/15/25 ..o ..01/19/2023 . [Financial Grp .. ...460,245 |... ... 500,000 ... 450,372 . 453,863 |. 0 25,557 e 5,557 |... .. 12/15/2025 .

69331C-AH-1 ..

PG&E CORP 1ST LIEN ~ 5.000% 07/01/28
POLYONE CORP SR UNSECURED ~ 5.750% 05/15/25

..05/24/2023 .

CHASE SECURITIES

...456,250 |...

... 500,000

... 426,250

. 428,908 |..

.23,182 |....

...23,182 |...

..07/01/2028 .

TTP-AM-8 oo | e enieen [ e ..02/02/2023 . | MarketAXess ....ovvevuvven fovereenneiiineiiines fovneeiins 496,250 |...ounnnnnens 500,000 [o.eunnnnnnne 500,000 |............ 489,3% |........... 10,605 [..oevvveennnens [V () 10,605 |ovveeniieiinnnnn (VN FO 500,000 |eevvunnriiinnns [V (3,750)f........... [(1£510)] R 6,469 |..05/15/2025 .
7-ELEVEN INC SR UNSECURED  0.625% 02/10/23

B17826-AA-8 .. | .eeeeiiei e [ e ..02/10/2023 . IMaturity .o.ovevniviiiien e e 2,000,000 |..cvunnnns 2,000,000 |......... 1,998,340 |.......... 1,999,906 [.....ccevvnnnnnns [V RN [ O [ O 9 | [V FO 2,000,000 [oeeeuiiiirnnnnns [V [V (U 6,250 (..02/10/2023 .
SIRIUS XM RADIO INC SR UNSECURED  4.125%

82967N-BG-2 .. |07/01/30 ...ovvvvinniiiiiiiiiieecccnie e | s ..09/27/2023 .| CHASE SECURITIES ...ovvvt |oevvvnnnniiiiiinins fovnineneens 787,500 |.cevuennnn 1,000,000 |......... 1,055,000 [............ 826,140 |.......... 214,088 |........... (TVALY] R (U 208,374 |.ooovviins [V FO 1,034,510 |ooeveeeniinnnns [V (247,015)|........ (247,015) [ 51,333 |..07/01/2030 .
TENET HEALTHCARE CORP 1ST LIEN  4.625%

88033G-DG-2 .. |06/15/28 ....oiviviiiiiiiiiiiieeeeciei i [ s ..01/20/2023 .| Tax Free Exchange .......|.cccceevriiriinnnnns fovonnennnns 989,030 |.......... 1,000,000 |............ 987,500 |....cvvnnnns 896,299 |........... 92,662 |.uvunniiiinnnn [ () (7K [V PO 989,034 [......cevnnnnnns [V [V [N R 4,497 |..06/15/2028 .
TOYOTA MOTOR CREDIT CORP SR UNSECURED

89236T-JT-3 .. | 1.450% 01/13/25 ..ovvvniiiiiiiiiiiiiiiiieeeceian | s ..05/16/2023 .| Stifel Nicolaus &C0o. ...|.ccevuvriiriinnnnns founnnennnns 474,880 |............. 500,000 [o.eunennnnne 499,330 |.vvvuunnnnnn 499,542 [.....covvnnnnnnns [V RN L O [ O 83 | [V PO 499,624 |.eeiiiiiinnnnns [V (24,744)|.......... (24,744)).ccvvennn 6,142 (..01/13/2025 .
TOYOTA AUTO RECEIVABLES OWNER SERIES 22-A

89239K-AC-5 ...| CLASS A3 1.230% 06/15/26 .oovvvenivviinnnn | eennnnn ..07/13/2023 .| WACHOVIA ...oovviviiieees |oeveinineeeeiiins o 960,703 |.......... 1,000,000 |............ 999,830 |............ 999,892 [.....covvvnnnnnns [V RN L O [ O L [V PO 999,930 [ovuiiiiiinnnns [V (39,227)|.cvvveeee (39,227)]cveneeinnnn 7,243 |..06/15/2026 .
VERIZON MASTER TRUST SERIES 21-2 CLASS A

92348K-AD-5 ...| 0.990% 04/20/28 .....evvvviiiiniiieiiiiineeeciinn | e ..02/14/2023 .| WACHOVIA ...oovviviiiieees |oorrrninieeeiiins e 934,180 |.......... 1,000,000 |............ 999,856 |............ 999,905 [.....cevvvnnnnnns [ O L) [ LI [V PO 999,910 [...ccvvvvnnnnnns [V (65,730)|......... (65,730)f.ccvvvnnnnns 1,540 [..04/20/2028 .
VIBRANT CLO LTD MIXED CLO SER 2021-12 CLASS

92558I1-AG-7 .. |C  9.328% 01/20/34 ...ovvveiiiiiiiiiiiiiiiinn [ eeeens ..03/17/2023 . |Baird (Robert W) .......o]eeeeeeiiiiiiiiiiins Jonininnens 440,470 |............. 500,000 [o.eunnnnnnne 499,601 |............ 519,527 |ovvveiiiiiinnnns (U (1,163)]. v () (1,163) |ovveneieieinnnn [V PO 518,364 [.......cvunnnnns [V (77,8%)|......... (77,8%4) ... 17,133 [..01/20/2034 .
VONTIER CORP SR UNSECURED  2.400% 04/01/28

928881-AD-3 .. | .eeeeiiieie e [ eeeaas ..04/03/2023 .| Seaport Group ......cceeee |oereennnernnennnnes foenieennnnns 845,900 |.......... 1,000,000 |............ 997,346 |............ 997,732 |ovvveiiiiiinnnns (U N 122 [ [V O 122 | [V PO 997,854 [......cvvnnnnnns [V (151,983)]........ (151,983) ... 12,267 |..04/01/2028 .
WELLFLEET CLO LTD SERIES 19-XA CLASS A2R

94940N-AN-6 ...| 7.428% 07/20/32 ..ovvvvviiiiiiniiieiiiiiieeeceinn | e ..09/19/2023 .| SOCIETE GENERALE ........|eeeeveeiiiiriinnnns Jonennennnns 982,500 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [ovevunivivennnnns [ O [V [ [V [V FO 1,000,000 |.....cevvnnnnnne [V (17,500)|......... (17,500)].cevvvennnns 62,245 |..07/20/2032 .
CANADIAN IMPERIAL BANK SR UNSECURED

13607G-LZ-5 .. |2.250% 01/28/25 ....evvvviviininiiiiiinnnneeenenn (A ..09/27/2023 .| BARCLAY INVESTMENTS .... | .cevveeiiiiiiiinins fovnennnnnens 951,900 |.......... 1,000,000 |............ 999,910 |............ 999,953 [.....covvnnnnnnns [ O - [ - [V PO 999,961 [....cevvvnnnnnns [V (48,061)|......... (48,061)]...ccvvnnnnns 26,313 |..01/28/2025 .
ROGERS COMMUNICATIONS SR UNSECURED  3.200%

T75109-CB-5 .. | 03/15/27 evvvriiiiiiiiieieiiiiineccccviieeeeeenn [ A o 07/25/2023 .| Tax Free Exchange .......|occcveiriiiiiiinnns Jovnnennnns 999,910 |...euenn.. 1,000,000 |............ 999,910 |............ 999,895 [......cevvunnnnns [V RN L [ O 15 | [V PO 999,910 [....cevvvnnnnnns [V [V (U 31,000 |..03/15/2027 .
TORONTO DOMINION BANK SR UNSECURED ~ 0.250%

891140-CM-8 .. |01/06/23 ......oevvvvenniiiiiiiniinieviennineeeeennn [ A ..01/06/2023 . IMaturity .....coovoevvrnins foovrinnininiiiiins e 2,000,000 |..cvunnnns 2,000,000 |......... 1,998,200 |.......... 1,999,987 [..oovvvvnnnnnnnns [V RN LT [ O LT P [V FO 2,000,000 [oeeeuiiiirnnnnns [V [V (U 2,500 (..01/06/2023 .
AIR LIQUIDE FINANCE SR UNSECURED  2.250%

00913R-AC-0 .. |09/27/23 ....vvvviviiinnnniiiiiiinnieeeeeeinnnneeens | D o 09/27/2023 . |Maturity ....ocoovvnevvnnns foovrinniiiiniiins s 1,500,000 |.......... 1,500,000 |......... 1,410,820 |......... 1,486,627 |..oovvvennnnnne (U 13,373 [ () 13,373 |ovviiineees [V FO 1,500,000 [oevivviinnnnns [V [V (U 33,750 |..09/27/2023 .
ROYAL BK SCOTLND GRP PLC SUBORDINATED

780099-CH-8 .. |5.125% 05/28/24 ......cevvvvvvvvvinnnieeeiinnennns | D ..04/05/2023 . |Call 99.6760 ... |oeveeriiiiiiiiiins e 996,760 |.......... 1,000,000 |......... 1,127,640 |.......... 1,054,201 [.oooviinnnnnnnns (U (10,002)....ccvvvnnnnnnns (U R (10,002) |+vvvenereennnnn [V FO 1,044,289 |ooovnennnnn [V [V (U (29,449))..05/28/2024 .
SUMITOMO MITSUI FINL GRP SR UNSECURED

86562M-AX-8 .. [3.102h 01/17/23 ...iiiiiiiiiiiiiiiiiiiiiiiiiinnnns D...... ..01/17/2023 .| Maturity ...oococvieniniins foovinnniininiiiiiins ot 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 |.....oiiiiinnnnns [ [ [ [ T [/ IO 1,000,000 |....ccevvnnnnnns [ [ (U A 15,510 [..01/17/2023 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 45,836,536 48,346,556 48,180,976 46,967,512 1,395,169 (38,301) 53,122 1,303,746 0 48,271,251 0 (2,270,926) (2,270,926), 1,006,006 XXX

2509999997. Total - Bonds - Part 4 63,286,388 66,458,381 66,556, 194 65,233,500 1,395,169 (83,924) 53,122 1,258,123 0 66,491,617 0 (3.041.441)]  (3,041.441) 1,203,921 XXX

2509999998. Total - Bonds - Part 5 26,729,125 26,904, 160 27,266,836 0 0 (20,171) 2,020 (22,191) 0 27,244,647 0 (511,006) (511,006), 686,604 XXX

2509999999. Total - Bonds 90,015,513 93,362, 541 93,823,030 65,233,500 1,395,169 (104,095) 55,142 1,235,932 0 93,736,264 0 (3,552,447) (3,552, 447)] 1,890,525 XXX

4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC Strategas Securities,
808524-79-7 ... |TRUSDIV .oooeeeiiiiiiiiiiiiiiiiieeeeeeeeeeee [ ..03/13/2023 L |LLC .oevvvvviiiiiiiiiiiiiieis | 24,522.000 |......... 1,751,663 [ | 1,993,913 |.......... 1,852,392 |.......... 141,522 |.oooeeeeenennn, [\ PP [V 141,522 [oooeeiiiinnnnns 0., 1,993,913 |.ovvviiiinenes 0 ... (242,250))........ (242,250)]. e {0 P
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,751,663 XXX 1,993,913 1,852,392 141,522 0 0 141,522 0 1,993,913 0 (242,250) (242,250) 0 XXX
5989999997. Total - Common Stocks - Part 4 1,751,663 XXX 1,993,913 1,852,392 141,522 0 0 141,522 0 1,993,913 0 (242,250) (242,250) 0 XXX
5989999998. Total - Common Stocks - Part 5 1,421,201 XXX 1,500,231 0 0 0 0 0 0 1,500, 231 0 (79,030)! (79,030), 28,100 XXX
5989999999. Total - Common Stocks 3,172,864 XXX 3,494,144 1,852,392 141,522 0 0 141,522 0 3,494,144 0 (321,280) (321,280) 28,100 XXX
5999999999. Total - Preferred and Common Stocks 3,172,864 XXX 3,494,144 1,852,392 141,522 0 0 141,522 0 3,494,144 0 (321,280) (321,280) 28,100 XXX
6009999999 - Totals 93,188,377 XXX 97,317,174 67,085,892 1,536,691 (104,095) 55,142 1,377,454 0 97,230,408 0 (3,873,727) (3,873,727), 1,918,625 XXX
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fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
US TREASURY NOTE/BOND  3.625% 02/15/53 Strategas Securities, LLC
912810-TN-8 .. [ .oeeeeeeiieiiiieee e [ e ..03/20/2023 .|Strategas Securities, LLC ...... L.08/22/2023 | .eueiiiiiiiieeiiiineees e 2,500,000 |....... 2,487,500 |....... 2,483,301 |......... 2,487,499 |..coonninn [ PO (3] PP [ PO (3] FOT. [V PO [V (4,198)).ccveennnes (4,198)]-ccevvennnns 9,012 |oeerines 8,512
US TREASURY NOTE/BOND  3.625% 05/15/53 Strategas Securities, LLC
912810-TR-9 .. |... coee | oeeeeen |..08/01/2023 .| Strategas Securities, LLC ......|..08/02/2023 . .. 2,500,000 |....... 2,305,469 |....... 2,276,660 |......... 2,305,478 |.... .. 0 fes (28,817)[..........(28,817)| .. 19,455
0109999999. Subtotal - Bonds - U.S. Governments 5,000,000 4,792,969 4,759,961 4,792,977 0 7 0 7 0 0 (33,015), (33,015) 27,967
WASHINGTON ST BID GROUP 1-SER A-1 | | ‘ | ‘
93974E-XG-6 .. [5.000% 08/01/31 ...ovivvivnnniiiiiinnnnnns | ennnnns e 02/02/2023 .| BARCLAY INVESTMENTS ..............].. 08/16/2023 . [Various .......ooeeeveeninns fooriiinns 2,000,000 |....... 2,448,660 |....... 2,347,530 |......... 2,432,512 [ [U P (16,148))..evvnniinnnnnn (U PO (16,148))...euviennnn [0 P [V (84,982)].......... (84,982)|........... 34,583 [............ 1,389
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,000,000 2,448,660 2,347,530 2,432,512 0 (16, 148), 0 (16, 148), 0 0 (84,982), (84,982) 34,583 1,389
ARKANSAS DEV FIN AUTH ENVIRONM AMT-GREEN
BOND-US STEEL CORP P 5.700% 05/01/53
04110F-AB=1 .. [ eeeeeeeeeee e [ e ..05/12/2023 .| BANC AMERICA ......ccvvvnnniiiinnnnn ..06/06/2023 .|BANC AMERICA .....ccevvvenns |ovvvnnnnnns 750,000 [.eennenn. 750,000 |.......... 752,783 |....cevnnnnn 750,000 [oeeeriennnnnnns [ P [V [ [V [V FO (1 RN 2,783 |ovevennn 2,783 |eeviiinnnns 2,375 [ceeiiiiiiis 0
TOMBALL TEXAS INDEPT SCH DIST ~ 5.000%
889855-V2-5 .. [02/15/48 ......oiiiiiiiiiiiiiiiiiiiiieniiinn [ eeenann ..01/11/2023 .| PIPER, JAFFRAY & HOPWOOD ....... ..09/08/2023 .| BARCLAY INVESTMENTS ......|..ccunnns 2,000,000 |[....... 2,230,240 |....... 2,126,600 |......... 2,218,679 |.uveuniiiiiinnnnn [U P (11,561)].ceveeniiiinnnn [U P (11,561)].ceeeniiiinnnn [ o [V (92,079)]..cccn (92,079)]........... 59,722 [..coiviiinnnnnnns 0
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,750,000 2,980,240 2,879,383 2,968,679 0 (11,561) 0 (11,561) 0 0 (89,296), (89,296) 62,007 0
FED NATL MTGE ASSN POOL NO FN CB1273
31400L-MX-1 .. [2.000% 08/01/51 ...eeiieeeiiiaiieeeeniiees [ eevnenn ..01/18/2023 .|Baird (Robert W) .........cceenne .. 12/01/2023 . |Paydomn .cevveeeeeeeennnins foeeeneieees 97,525 |........... 83,582 |........... 97,525 [.cceeeennnnnn 97,525 |eeeeeiieeeees [V PO 15,963 |.eevvnennnns 2,020 |oeeeeennnnn 13,943 oo [V PO [V [ PO (VN O 980 [eeeeeeeinns 119
SACRAMENTO CA MUNI UTIL DIST GREEN
786005-H9-2 .. [BONDS-SER K 5.000% 08/15/53 .......... |.eeveen ..06/07/2023 .|BANC AMERICA ......covveunvieeennnns ..10/19/2023 . | MORGAN STANLEY .......ccovn |oevemnnnnn 1,000,000 |....... 1,098,440 |....... 1,024,870 |......... 1,095,693 |oeveenieeeennnn [V PO (VL0] AT [V PO (2,747 e [V PO (V1 (70,823)]-ccevvnnnn (70,823)]-..un e 16,806 [.....cevvvnnnnnns 0
TRIBOROUGH BRIDGE & TUNNEL REF-AND
89602R-JP-1 .. [ TUNNEL AUTH-SER A 5.000% 11/15/35 .. [....... ..01/27/2023 .| JEFFRIES ....oiiiiiiiiiiaieeennnnnns ..10/26/2023 .| OPPENHEIMER & CO. ...ooeew eveennnns 1,250,000 |....... 1,500,963 |....... 1,340,113 |......... 1,485,660 [.....cccvvnnnnnns (U PP (15,303)] e eevvnnnaees (U PP (15,303)]- e cevvmnaens [ PP O T (145,547)|........ (145,547)|........... 44,444 ......oooeeelllll 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,347,525 2,682,985 2,462,508 2,678,878 0 (2,087), 2,020 (4,107), 0 0 (216,370)] (216,370) 62,230 119
ARROW ELECTRONICS INC SR UNSECURED
0427311-AD-3 .. [6.125% 03/01/26 .....evvvnvivviinnnnieiiiinnn [ eevnnnn ..02/27/2023 .| CHASE SECURITIES ......evvvvvvnnnn ..04/05/2023 . |MIZUHO SECURITIES USA ... |.eeevvennnnns 400,000 [.......... 399,924 |.......... 400,500 |..evvunnnnns 399,895
CHS COMMUNITY HEALTH SYS 1ST LIEN Credit Suisse Securities USA L
12543D-BG-4 ...[5.625% 03/15/27 ...covvvvnnviiiiiiiiiiiiiinnn | s ..02/16/2023 .| .. ..03/27/2023 .| GOLDMAN SACHS & CO ....... |.... ..1,000,000 |..........905,000 ..852,500 |.... 907,109 |....
CIFC FUNDING LTD St
12547D-AA-4 .. [6.706% 07/15/33 ...ovvviiviniiiiiiiiiiieeees | s ..02/13/2023 .| WACHOVIA .vvvniiiiiiiiiiiiiiiinnns ..07/27/2023 .|BANC AMERICA .....ccvvvvenns |ovvinnnnns 3,500,000 |....... 3,469,200 |....... 3,481,065 |......... 3,461,748
CIFC FUNDING LTD SERIES 15-1A CLASS ARR
12548M-BF-1 .. [6.784% 01/22/31 ..eevvviiiiiiiiiiiiiiiiiiienes | s ..10/17/2023 .|PIPER, JAFFRAY & HOPWOOD ....... ..10/23/2023 . |Paydoun .... ... 58,247 |... ... 58,247 |....
COMSTOCK RESOURCES IN
205768-AS-3 .. [6.750% 03/01/29 ....ovvvvnviiviinnnniiiiiinnn [ eevnnnn ..02/01/2023 .|Royal Bank and Trust . . |-.04/20/2023 . |MarketAxess .........ccoeens |one ...500,000 ... 457,473 |....
222070-AE-4 .. [COTY INC SECURED  5.000% 04/15/26 .... |....... ..09/11/2023 .| WACHOVIA ..11/30/2023 .| Call 94.5220 ....... |.... ...238,000 |... 229,477 |....
CRESTWOOD MID PARTNER LP SR UNSECURED
226373-AT-5 .. [7.375% 02/01/31 oeeereeeieeiiieeeeeeeee [ eevnenn ..01/17/2023 .| WACHOVIA .eeeeieeiiiieeeeeeeiees .. 12/05/2023 .| Seaport Group .....ceeeeeees foevennnnns 1,000,000 |....... 1,000,000 |....... 1,034,670 |......... 1,000,000 |-.eevvvnnneaens [ PO [V PP (U PO [V O [V PO [V 34,670 |...ccnnnn 34,670 |eevnennnns 65,146 |..covvnnnnne 0
FIRSTENERGY CORP SR UNSECURED SERIES C
337932-AM-9 ...[3.400% 03/01/50 ...eevvumeeeeemnnieeeeeenenn [ eevnnnn ..01/17/2023 .| JEFFRIES ...eieeeeiieeeeceeeieeee |- 09/14/2023 .| SUNTRUST CAP MARKETS .... [..eeeeernnnns 250,000 [eeennnens 177,500 |.......... 162,188 |............ 178,308 [oeeeeeeeiinnns (U PO 803 |eeeeieeeeeenaas (U PO 803 |eeeeeeeeennan [V PO (V1 (16,115)[.......... (16, 115)]...eeneeeee 8,901 |oeevenennnnn 3,258
GOLDENTREE LOAN MANAGEMENT US SERIES 17-
38136F-BG-7 .. [ 1A CLASS ATR2  6.698% 04/20/34 ........ |....... ..01/18/2023 .|Baird (Robert W) .........ccceene ..06/14/2023 . |MORGAN STANLEY .......ccovn |oevmmnnnnn 1,500,000 |....... 1,466,250 |....... 1,471,500 |......... 1,483,056 |....ccevvvnnnnnns [V PO 16,806 [-.ocvvvnnnens [V PO 16,806 |..ccvvvnnnnnens [V PO (V1 (11,556)].......... (11,556)|........... 36,746 |.eeevennaeaeenee 0
MAGNETITE CLO LTD SERIES 20-28A CLASS AR
55955L-Ad-1 ...[6.808% 01/20/35 ....eeeeeeeenneeeeeeeniees [ eevneen ..02/13/2023 .| MORGAN STANLEY .......ccovrvunnnnns ..06/22/2023 . |MORGAN STANLEY .......ccovn |evemnnnnn 1,500,000 |....... 1,483,500 |....... 1,475,535 |......... 1,478,443 |oovveeeeeennne [V PO (5,057)]cevveeeeeennnnn [V PO (5,057)]ccevvneaeeens [V PO [V (2,908))-cvvuenneen (2,908)].ccveennnn 40,078 [o.eueneeeeee 6,433
RR LTD SERIES 22-24A CLASS A1 7.794%
75000H-AA-2 .. [01/15/32 oeeeeeeeeeeee e [ e ..08/07/2023 .|PIPER, JAFFRAY & HOPWOOD ....... ..10/16/2023 .| Paydomn .ccevueneeeeeennins foeeennieees 15,954 |........... 16,037 |..enneeeees 15,954 |............. 15,954 |ooveiiiieiennn (U PO (£} IR (U PO (83)]-eeevvnnaaaeens [V PO [V [ PO (VN O 34 | 79
RR LTD SERIES 22-24A CLASS A1 7.794% Redenption 100.0000
75000H-AA-2 .. [01/15/32 eeeeeeeeeeee e [ e ..08/07/2023 .|PIPER, JAFFRAY & HOPWOOD ....... .. 12/21/2023 .| ... ... 1,844,434 |....... 1,854,025 |....... 1,844,434 |......... 1,844,434 |.... .0
SOUTHWEST A
844741-BF-4 .. [2.625% 02/10/30 ...cevvrenieeeeeeneeeeeeenn [ eeenenn ..06/14/2023 .| SUNTRUST CAP MARKETS ............ .. 12/15/2023 .| SUNTRUST CAP MARKETS .... |eeevennnn 1,000,000 |.......... 842,345 |......... 868,100 |............ 852,534 |..cevvniiens [V PO 10,189 |oeeeeeeeeiinns [V PO 10,189 |oveeeeeeeeene [V PO [V 15,566 |.....enn... 15,566 |........... 22,531 [ooeeenne 9,133
TEGNA INC SR UNSECURED  5.000%
87901J-AH-8 .. [09/15/29 ...ceeerieiiieiiee e eeees [ e ..05/02/2023 .|Various . ..09/12/2023 .| CHASE SECURITIES .... ... 1,000,000 |..........911,250 ..856,250 |.... 916,250 |.... .. 12,986
SEAGATE HDD
81180W-BG-5 .. [9.625% 12/01/32 ....ceieirrnnaniaeinninnes D...... ..05/31/2023 . |MarketAXess .......coeveeeeevuunnnns .. 12/14/2023 .| Tax Free Exchange ........ |.cceeunns 1,000,000 |....... 1,093,750 |....... 1,088,678 |......... 1,088,678 |..cevvvnnnaaaees (U PP (5,072)]cevveeaeeennnn (U PP (5,072)]ccevvnnanes [ PP [U [U PO [ PP 51,601 |oueeeeieeenes 267
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 14,806,635 14,361,982 14,279,743 14,371,601 0 9,618 0 9,618 0 0 (87,343), (87,343) 498,981 102,174
2509999998. Total - Bonds 26,904, 160 27,266,836 26,729,125 27,244,647 0 (20,171), 2,020 (22,191) 0 0 (511,006), (511,006), 686,604 131,649
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
Strategas Securities, LLC
81369Y-30-8 .. [ CONSUMER STAPLES SPDR .........ccccevevveees [oeeees ..02/28/2023 .| Strategas Securities, LLC ...... L. 11/02/2023 .| evviiiiiiiiiiiiiiiiiiiiiinn e 20,724.000 |....... 1,500,231 |....... 1,421,201 |......... 1,500,231 |..oooeeeennnnns [ P [V [V PP [V [\ P [V PP (79,030)|......... (79,030)f.......... 28,100 [.......eeeeeeeeee 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,500,231 1,421,201 1,500,231 0 0 0 0 0 0 (79,030) (79,030) 28,100 0
5989999998. Total - Common Stocks 1,500, 231 1,421,201 1,500, 231 0 0 0 0 0 0 (79,030) (79,030) 28,100 0
5999999999. Total - Preferred and Common Stocks 1,500,231 1,421,201 1,500,231 0 0 0 0 0 0 (79,030) (79,030) 28,100 0
6009999999 - Totals 28,767,067 28,150,326 28,744,878 0 (20,171) 2,020 (22,191) 0 0 (590, 036) (590,036) 714,704 131,649




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of America .... oo New York, NY oo | veeiiiees o 0.000 (8,146,651) .. XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (8,146,651)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (8,146,651)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

(8,146,651)'

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... | (7,261,190) 4. (1,586,897) 7o U o 1,326,060 10.  October.......[occcviiiiccnne. 1,060,618
2. February...| oo 306,766 5 (1,097,508) 8. (6,773,128)]  11. November... ....(6,917,341)
3. March 5,242,337 6. 7,477,280 9. September (7,719,683) 12. December (8,146,651)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7

Code Date Acquired Rate of Interest Maturity Date

Description

Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

B 12/19/2023
oo 12/28/2023

........... 01/04/2024 ...
........... 01/08/2024 ...

HP INC CP 4(2) 144A
L3HARRIS TECHNOLOGIES IN CP 4(2) 144A ...

...... 1,105,816 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,985,412 0 2,423
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,985,412 0 2,423
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,985,412 0 2,423
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
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 1,985,412 0 2,423
60934N-50-0 ....... |FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ... eeeeeuunsseemnnnneseennnnneeeaemnneassaeennnasseeennsseseennnnsasseennnsaseeennnnnnaseennnnnnnssennnnnnnseennnnnnnes | sosessssnns [saneseennes 12/27/2023 eovviis | 0.000 [-ooiiiiinnniiiiie crvrrriiiiniees forrrerenan e errea e eernnaeaas 1,068 [oeeeienneeieernnnereeerena e eeens 18 [ 90
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,058 13 0

8609999999 - Total Cash Equivalents

1,986,470

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Better Health Inc. (a New Jersey corporation)

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey

South Dakota .
Tennessee

Vermont .......oocveveeiieiieiieeiceies
Virginia .....oceeeeeieeeeeeeceeeee
Washington .........cccooevieniennns
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
Wyoming ....
American Samoa
Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

Canada

Aggregate Alien and Other

RSD by INS CODE NJAC 11:24-11.4 / NJAC
11:24-11.4d

Subtotal

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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