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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
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
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....ceeiriiietieietiirinitieietsene ettt s 23,316,088 |............. 3.439 ... 23,316,088 |........coevvvrnnee [ -~ 23,316,088 |............ 3.439
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 32,212,838
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 97,392,561 |........... 14.366 |........ 97,392,561 [ 0f....... 97,392,561 |.......... 14.366
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 311,183,708 |............ 45.900 |...... 311,183,708 |......coevernee 0f..... 311,183,708 |.......... 45.900
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 202,084,928 |............ 29.808 |...... 202,084,928 |.......ococeeeene 0]..... 202,084,928 |........... 29.808
1.07 Hybrid securities ............. i S 801,922 |............. 0.118 [ 801,922 ..o [ 801,922 |............. 0.118
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. L0 .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total 1ong-term DONAS ........c.evriiurireeerereeeieeeeeeeeeeeeeeeeeseseeeseeeeesseseenese e 666,992,045 |............ 98.383 |...... 666,992,045 |......cooorercne 0f..... 666,992,045 |........... 98.383
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([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
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (14,422,469)............ (2.127)|...... (14,422 ,469)|......... 5,492,946 |........ (8,929,523)|........... (1.317)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 12,544,706 |............ 1.850 |........ 12,544,706 |......... 5,859,007 |........ 18,403,803 |............. 2.715
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V — 1,488,384 |......... 1,488,384 |............. 0.220
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... (1,877,763)|............ (0.277)f........ (1,877,763)|........ 12,840,427 |....... 10,962,664 |............. 1.617
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne 0
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes 0
9. Other invested assets (SChedUIe BA) ............cccueueieieveieieeieieieeeeeeeeeee e foeseeseseeeeeeeeenens [V 0.000 [eeeeeeereeeeeeenenes 0
10.  RecCeivables for SECUMMES .........ccvuriiiucieiririicei et s [V 0.000 [.eeeevverreennes 0
11.  Securities Lending (Schedule DL, Part 1).........c.ccceeeiveieierereeeeeeeeeeeieeeaes e 12,840,428 |............. 1.8% |....... 12,840,428
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0 0.000 0
13. Total invested assets 677,954,710 100.000 677,954,710 12,840,427 677,954,709 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of 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, Column 13 ...
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, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 571,037,752
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiitieiteteetete ettt et et et et et et e e et ese et ese st esessese st ese s es e s esess et ess et essssese st ese st ebe s ebessesessabensssensassensesenneeenean 205,265,271
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,086,627

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en ...127,678
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (4,694,154)
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 99,424,673
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 6,406,456
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 T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

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 M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9+10) .......ccceeverireeereereeeeeeeeeceeteeseeesseseaetesesesssesesesesessssssesesesesssseaesasas seesesesasacnes 666,992,045
(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 (LINE 11 MINUS LINE 12) ......c.cvovcueueieieeeeeceeeeteeeeeesctete et eseessseaetesesesssaeaesesesesssssaesesesssssssaesesasassssssesesssassssssssasasas £esssssesesans 666,992,045
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 .........ccoovvevvevicriviiee e 23,316,088 |......ccccvvnene 20,653,105 |................ 23,272,020 |..cooveeenee 23,365,546
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 23,316,088 20,653,105 23,272,020 23,365,546
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 32,212,838 32,523,162 34,252,490 29,215,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 97,392,561 93,567,481 105,557,412 87,595,000
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 311,183,708 302,805,524 323,070,280 296,927,187
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 180,956,830 |................ 174,086,673 |.............. 181,602,915 |................ 184,366,814
Identified FU”S’S’ Unaffiligted Bank 9. CANAUA ..o (O R [0 U [0 U 0
Loans, Unaffilated Cortiieates of 10._ Other Countries 21,930,017 20,938,284 22,463,917 22,070,051
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 202,886,847 195,024,957 204,066,832 206,436,865
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 666,992,042 644,594,229 690,219,034 643,539,598
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 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
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 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 666,992,042 644,594,229 690,219,034

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
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

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............. 22,841,582

208,007

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

GoIs

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

15,053,038

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............. 33,586,015

33,586,015

55,791,767

4,302,806

2,193,093

97,392,557

97,254,159

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

86,185,624

129,065,929

54,022,978

26,323,052

311,183,712

253,091,051

15,586, 129

86,185,624

129,065,929

54,022,978

26,323,052

311,183,712

253,091,051




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
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

4 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T e . 38,320,060 ..o 49,763,588 |............. 47,202,527 |....ooovuvee 7,549,742 142,920,956 83,669,261 |......coovovee 145 | 41,369,514 |.......... 101,551,442
6.2 NAIC 2 .. ...43,469,446 |.... ....7,966,624 ...2,053,444 |.. .57,344,910 |.. ...47,097,840 |.... 8.2 .51,902,861 |.. ... 5,442,049
B.3NAIC 3 .o O e 0 1,819,063 ..o 0 o O XK e e 1,819,063 |....coovoeeieeee 0.3 | 1,704,035 | 0.3 [ 1,819,063 ..o 0
B.ANAIC A e O e O e O e O e O OO e e [0 O | Y | S [V 0.0 [ [V 0
B.5NAICS .o e O e O e O e O e O OO K e e [0 O | Y | S [V 0.0 [ [V 0
6.6 NAIC 6 0 . 0 0.0 0 0
6.7 Totals 202,084,929 30.3 132,471,136 23.0 95,091,438 106,993,491
7. Hybrid Securities
TANAIC T e sesee e O e O e O e 0 20900, 000 [ XXX e 500,000 [...eoveeeeeereceeanens 0.1 o 500,000 [...oeoveeeererecieanens [V [V 500,000

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

............... 1,153,475

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

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 Wellpoint New Jersey, Inc.
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
6 7

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 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

12 NAIC T e d) ... 55,490,963 |........... 207,429,847 |........... 249,407,598 |............. 66,083,533 |............ 29,114,210 | [V 607,526,151 |o.voveeeceeeee 91T [ XX e o XXX e o 505,474,713 |........... 102,051,438

122 NAIC 2 ... A(d) 1,096,255 |... ...43,469,446 |... ....1,966,624 ...2,053,444 |.. ..3,061,063 |... .57,646,832 |.. .52,204,778 |.. ... 5,442,054

123 NAIC 3 e (D) il O [V A 1,819,063 ..o O | 0 fooreeeeeeeieeeeen 0 o 1,819,063 [ 0.3 | XX e XXX e e 1,819,063

124 NAIC 4 o (D) il O [0 0 [ O o 0 [ O e 0 [ 000 | XXX e e XX o 0

125 NAIC S e (D) il O [0 0 [ O o 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo 0

126 NAIC6 ... 0 0 0 0 0

12.7 TOtalS .o 218 | 250,899,293 |........... 259,193,285 |.............68,136,977 |............. 32,175,273 666,992,046 |.....ccooeeeeeeee 10020 | XX e XK e 559,498,554

12.8 Line 12.7 as a % of Col. 7 8.5 37.6 38.9 4.8 100.0 83.9
13. Total Bonds Prior Year

13.1 NAIC 1 169,540,038 |........... 241,498,694 525,614,752 |..cocvcveeriean 91.2 [ 455,985,879

132NAIC 2 ot 2, 114,948 | 22,441,368 |............. 20,550,291 [.oovoveiieeeeeeeens 0 o 3,144,708 | O [ XK e XXX e fe 48,251,315 [ 8.4 |, 36,434,993

13.3NAIC3 ... ....1,704,035 2,171,685 |.... ..0.4 | ...2,171,685 |..

BT N (O ot NSO U P N U OO U URTU KOO TP RURUUUYUPN AEVURTURURURURURURURURTN UVUTURUYORUYUYUVUYURIN IVURURURURURUNUNUNUREE NUNSISIITD o, o, CRSRNUIN RUSURID. o4 CNNURRN OO 0f.. 0.0 | 0.

13.5NAICS ... 0. ..0.0|. 0.

13.6 NAIC6 ... 0 0.0 0

13.7 TOtalS .o 191,981,406 |........... 263,753,020 |............. 34,535,709 |............. 30,063,902 | [V D,9. 0, GV TR XXX v (b) ....576,087,752 |....corveerricinee 100.0 |........... 494,592,557

13.8 Line 13.7 as a % of Col. 9 9.7 33.3 45.8 6.0 5.2 0.0 XXX XXX 100.0 XXX 85.9
14. Total Publicly Traded Bonds

T4ANAIC T e 17,972,338 |........... 166,142,724 64,024,114 |............. 28,614,209 |.......coevvvree [V 505,474,713 |...ooovrree 75.8 | 455,985,879 |....cocvcveran 79.2 | 505,474,713

14.2NAIC 2 ... ...40,308,715 |.... .. 1,899,060 |.. ..3,061,059 |... ...36,434,993 |.... ...6. .52,204,778 |..

T4.3NAIC 3 oo O o 0 | 1,819,063 [ [V 0 fooreeieeeieiiieee 0 o 1,819,063 [ 003 | 2,171,685 |... ...0. 1,819,063 |..

144 NAIC4 ... 0 0 0 e O e O e 000 | 0f.. 0.0 [ 0.

T45NAIC S oo O 0 [ O o (1 0 [ O e O e 000 e 0 [ 020 | 0

14.6 NAIC 6 0 0 0 0 0

14.7 TOtalS .o e 17,972,338 |.......... 206,451,439 65,923,174 |............. 31,675,268 494,592,557 559,498,554

14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 3.2 | 36.9 [ 824 | 1.8 [ 5.7 oo 000 o 10000 [ XX e o XK [ XK s e 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 2.7 31.0 35.6 9.9 4.7 0.0 83.9 XXX XXX XXX 83.9 XXX

15. Total Privately Placed Bonds

151 NAIC T e 37,518,625

15.2NAIC 2 ... . 1,096,255 |...

15.3 NAIC 3

15.4 NAIC 4

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,

.500,005 |...

Section 12 5.8 6.7 3.3 0.3 0.1 0.0 16.1 XXX XXX XXX XXX 16.1
(@) Includes $ e 107,493,492 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..3,434,136 current year of bonds with Z designations and $ .........cccc..... 4,096,710 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.

(c)Includes $ oo 0 current year, $

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

; NAICS $...........

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.
0; NAIC3 $ .o
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
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

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

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

............. 22,627,056

...214,526 |..

.............. 22,627,056

...689,033 |..

............. 22,627,056

...689,033 |.

N

. All Other Governments

2.01 Issuer Obligations

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

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.01 Issuer Obligations

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

15,053,038

Possessions, Guaranteed
4.01 Issuer Obligations

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

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

............. 33,586,015

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

4.05 Totals 1,518,876 33,586,015 55,791,767 4,302,806 2,193,003 XXX 97,392,557 14.6 97,254,159 16.9 97,392,560 (3)
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccceuueee B A 8,889,024 |............. 59,590,953 |........... 104,276,509 |............. 18,752,205 |....coceuee 10,193,514 |............ D.9,0 SR R 201,702,205 |.....oovvvvvrerennns 30.2 [ 174,253,993 |.ooviee 30.3 [ 201,702,205

5.02 Residential Mortgage-Backed Securities ... 6,340,826 |. .22,342,731 |.. ....22,249,916 |.. ...31,182,770 |... ...16,129,538 |.... 98,245,781 |.. ...78,837,058 |... ..98,245,785 |.

5.03 Commercial Mortgage-Backed Securities .......... [.................. 356,279 |eeveeienene 4,251,939 |..coennee. 2,539,503 |....ccvenee 4,088,004 |...oooveiieiiens 0 11,235,725 | LT e 0 [ 0.0 | 11,235,721

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

5.05 Totals 15,586, 129 86,185,623 129,065,928 54,022,979 26,323,052 XXX 311,183,711 46.7 253,091,051 43.9 311,183,711
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 1,032,372 |............. 51,511,924 |............ 35,522,858 |.............. 7,785,903 |.............. 2,843,680 |........... XXX e 98,696,737 |[..ocvcveeeiiinne 14.8 | 61,379,422 |....ccviiie 10.7 [ 81,485,143 |............ 17,211,594

6.02 Residential Mortgage-Backed Securities ... T 7,823,234 |............. 22,419,585 |............. 10,293,768 |.............. 1,817,283 | [ SO XXX e 42,353,870 |eoeeiiieeee 6.3 | 11,227,823 | 1.9 [ 2,571,092 |.ooeenes 39,782,778

6.03 Commercial Mortgage-Backed Securities .......... |........... 17,258,383 |..ccoovneee 2,162,497 |..ccenee 10,064,036 |.......cccovvvvverereienne 0 [ [ SO XXX e 29,484,916 ..o 4.4 | 16,460,542 |..cooveeiiiie 2.9 [, 9,278,270 |............. 20,206,646

6.04 Other Loan-Backed and Structured Securities ... 13,302,826 17,139,029 1,107,553 0 0 XXX 31,549,408 4.7 43,403,349 7.5 1,756,933 29,792,475

6.05 Totals 39,416,815 93,233,035 56,988,215 9,603, 186 2,843,680 XXX 202,084,931 30.3 132,471, 136 23.0 95,091,438 106,993,493
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccoovioeiiiiniiiiniiiieies e, 0 [ O e 0 e 0 Je.801,922 [ D.9,0 TN R 801,922 oo 001 2,121,125 [ 004 301,917 500,005

7.02 Residential Mortgage-Backed Securities ... w0 e O [ 0 e O e 0 XXX v w0 ...0

7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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
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 ..........cccceooeiirereniieeeieeeees e 11,440,272 |............. 182,368,986 |............. 212,750,933 |.ooviiennne 30,840,914 |............ 16,032,209 ...453,433,314 | 68.0 |..ccoennne D.9.0. NI RUR D.9.0 NI RUNR 435,721,719 oo 17,711,595
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 14,229,458 |.............. 44,976,842 |.............. 32,731,260 |....cocucneee. 33,208,060 |.............. 16,143,064 ... 141,288,684 |......ccoveeinnne 21.2 [ D.9,0 SN XXX e 101,505,910 |.cveeneenee 39,782,774
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 17,614,662 |......ccoenenee 6,414,436 |.............. 12,603,539 4,088,004 40,720,641 |..cveviiieeen 61 | D.9.0, NI RUN D.9.0 RN RURRN 20,513,991 |oovviinne 20,206,650
12.04 Other Loan-Backed and Structured Securities . |- .. 13,302,826 . 17,139,029 . . .. 31,549,408 |. 29,792,475
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0f 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 Joeeereerreemreeneenenn 000 [ XXX e XXX i [0 e 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 oo 000 [ XXX e XXX e [l 0 e 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 . 0
12,09 TOtalS ..o e 56,587,218 |............. 250,899,293 |............. 259,193,285 |....ocveneee 68,136,978 |..ccevvennee 32,175,273 |oveeeeeeees [V P 666,992,047 |..cooviiiiinnn 100.0 [ooeeneee. D.9.0. NI RUN D.9.0 NI RUR 559,498,553 |............ 107,493,494
12.10 Line 12.09 as a % of Col. 7 8.5 37.6 38.9 10.2 4.8 0.0 100.0 XXX XXX XXX 83.9 16.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 30,313,860 [............. 130,336,457 |...ocunee 236,864,644 |.............. 11,466,098 |.............. 16,358,110 ...425,339,169 19,136,009
13.02 Residential Mortgage-Backed Securities .......... .8,963,229 |... . 24,979,229 |.. 20,116,831 23,069,611 |.. .. 13,705,792 . 90,834,692 |. .8,084,117
13.03 Commercial Mortgage-Backed Securities ........ 6,777,757 |... ...6,928,125 |.. .2,754,660 0. 0 . 16,460,542 |. .. 15,451,282
13.04 Other Loan-Backed and Structured Securities . |. 9,648,869 . 29,737,595 . 43,408,349 |. 38,773,787

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

.4,016,885

13.08 Unaffiliated Certificates of Deposi . 0
13.09 TOtalS ... [ 55,703,715 |......c...... 191,981,406 |............. 263,753,020 [...cveveneeee. 34,535,700 |.....cocvenee 30,063,902 576,087,752 ...coveeeiiieee 100.0 |orveenneee. 494,592,557 |.....oceeee 81,445,195
13.10 Line 13.09 as a % of Col. 9 9.7 33.3 45.8 6.0 5.2 100.0 XXX 85.9 14.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 176,124,507 |............. 208,277 457 |......c... 30,379,648 |.............. 15,532,204 |............ ....435,721,719 ...406,203,160 |......ccccecvveeeeen 70.5 [ 435,721,719

14.02 Residential Mortgage-Backed Securities , . 23,897,786 |.. 22,870,349 31,455,523 |.. .. 16,143,064 .101,505,910 |. ..82,750,575 |. ...101,505,910 |..

14.03 Commercial Mortgage-Backed Securities ........ [...ccccoviiis 356,275 |..covvcenne 5,243,421 10,826,292 |......cceeeee 4,088,004 20,513,992 [ooooviviiiicnnn 301 [ 1,009,260 |....oovvveiiiiiinennn0.2 o 20,513,992

14.04 Other Loan-Backed and Structured Securities . |................... 68,971 | 1,185,725 |.oeiccs 502,237 ...0 1,756,933 [ 0.3 [ 4,629,562 |......ccoevevrrernen 0.8 [ 1,756,933

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

.............. 17,972,337

......................... 3.2

.............. 31,675,268
......................... 5.7

Section 12 2.7 31.0 35.6 9.9 4.7 0.0 83.9 XXX XXX XXX 83.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............cccceeerinirneneeccininns oo 1,032,369 [..ccvveeenne 6,244,479 |....oovennnee 9,473,476 ..o 461,266 .... 500,005 17,711,595 19,136,009 [..cevvveviriieenn 8.3 | XXX ovveiriee [ 17,711,595
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 7,090,270 |...ooveueneee 21,079,056 |................ 9,860,911 |.ceiene 1,752,537 39,782,774 |.covciiiiieeennn 8.0 [ 8,084,117 o 14 s XXX oo 39,782,774
15.03 Commercial Mortgage-Backed Securities ........ | 17,258,387 |.ocoeeene 1,171,015 1,777,247 ...0 20,206,649 15,451,282 |.ooeiiiccecn 7 e Da9. 0, RN RO 20,206,649

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
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

.. 13,233,855

. 15,953,304

.. 29,792,475 |.

. 38,773,787 |.

29,792,475

................ 2,213,808
......................... 2.1

0.3

... 500,005
.......... 0.5

0.1




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 Wellpoint New Jersey, Inc.

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 .............cccveeueuevevas |ocecerererecens 82,082,654 |.....ccovueenne 5,000,000 |..covrerennee 77,082,654 |..ocooveeeceeeeeeeeeeana
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 1,726,836,783 |........... 1,059,600,000 |................ 667,236,783 |..coovveeeeeieiieeee
3. ACCIUAI Of GISCOUNL ...t [orsessessessesse e nes (U R (U (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ..........ceeueveriierieieieieiieee et esess [reeeeseseeeeesenenees (9,894) e [V (9,894) .o
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 1,796,364,837 |........... 1,064,600,000 |................ 731,764,837 |.ooviieeeeeeeen
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-
TH89) oot e 12,544,706 | (1 PO 12,544,706 |.oeooveeeeene
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) 12,544,706 0 12,544,706

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

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

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 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
912820-BJ-9 ..... US TREASURY N B ..eeuiiiviivnnnniiiiiinninnniiinnnnnnnnens foon eoe [ evnines | evveeeens fone TA s 22,577,148 |...88.2340 |............. 20,029,203 |............. 22,700,000 |..ecevnnnnnns 22,627,056 [..........eeenn. 0 fooeeeeeen 17,503 |oovvviininninn0 o0 s 0.750 |...... [UR: K0 I Ao 71,246 [...ooiiinnnn 170,250 [....02/12/2021 ...]....01/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer 22,577,148 | XXX 20,029,203 22,700,000 22,627,056 0 XXX XXX XXX 71,246 170,250 XXX XXX
36179R-BU-8 ..... GNMA |1 POOL MA2753 A ..48,335 [...92.2490 |. 47,387 ..48,183 |.. .0 .3.000 |......2.716 ....06/14/2015 .. 04/20/2045 ...
36179R-D7-1 ..... GNVA |1 POOL MA2826 A 116,119 |...94.4770 |. . . 111,720 115,456 |.. .0 ......3.500 |......2.939 ....06/16/2015 .. 05/20/2045 ...
36179R-LP-2 ..... GNVA |1 POOL MA3034 ... A .. 148,765 |...94.4690 |... 134,355 |.... ... 147,811 O e (89 |0 [0 e 3.500 |...... 2.860 ....09/18/2015 ...|....08/20/2045 ...
36179R-NII-5 ..... GNMA |l POOL MA3105 A ... 73,903 |...94.5550 |... ...66,950 |.... 0 e (289) |0 o0 e 3.500 |...... 2.8%5 ....09/01/2015 ...|....09/20/2045 ...
361798-GK-7 ..... GNMA POOL MA3802 ... A .. 160,192 |...92.0010 |... LU R 071D N N | N RPN | ) A 3.000 |...... 2.718 ....11/22/2016 ...|....07/20/2046 ...
36180J-V6-8 ..... GNMA POOL AD6937 . A . 93,206 |...93.6700 |... O e (1,312) |0 o0 e 3.500 |...... 2.667 ....04/08/2013 ...|....03/20/2043 ...
36180K-B2-6 ..... GNMA POOL AD7257 . A . 39,764 |...94.5660 |... O e (94) 0 [0 e 3.500 |...... 2.910 ...03/15/2013 ...|....03/15/2043 ...
3620AC-23-1 ..... GNMA POOL 726262 .......cevvuuueaeemnnnnnaeeennnnnaaaaeens foen oas A e 14,588 |...99.5790 0 fooeerieeee (19 |0 0 [ 5.000 |...... 3.932 ...03/15/2013 ... |....09/15/2039 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 694,872 [ XXX 623,902 665,546 689,032 0 (3,270) 0 0 XXX XXX XXX 1,873 22,470 XXX XXX
0109999999. Total - U.S. Government Bonds 23,272,020 | XXX 20,653,105 23,365,546 23,316,088 0 14,233 0 0 [ XXX XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX XXX
13063D-5C-8 ..... CALIFORNIA ST ..ivviiiiiniiiiiniineeevrnnieeevveneeeens [ 8D | s 2 i L 1CFE o 4,537,000 |. 121.3170 |......ceunnnn. 4,852,685 |.......oennnn. 4,000,000 |.eeevunnnnnns 4,523,382 |..oovvininennnn0 [l (13,619) [ovvvvvviiiinnnnn0 0 s 5.000 |...... 3.400 ....09/08/2023 ...|....09/01/2036 ...
13063D-QP-6 ..... CALIFORNIA ST .. .. 1.CFE ..|... .. 2,604,100 |. 114.6080 |.............. 2,292,152 |.... 002,364,027 |0 [ (59,843) |evveeeeeennnn0 [0 e 5.000 |...... 1.667 ....11/15/2019 ...|....10/01/2029 ...
574193-QV-3 ..... MARYLAND ST .... .. SD.. .. 1.AFE ..|... . 105.0510 |...ccvvvnnnnns 1,932,936 |.... 002,098,202 |oeniiiiinnnnnn0 [, (54,984) |.ovveneevinnnnn0 [0 e 4.000 |...... 0.870 ....08/13/2020 ...|....08/01/2032 ...
57582R-WR-4 ..... MASSACHUSETTS ST SERIES A . .. SD.. .. 1.BFE ..|... . 106.89%0 |....ccovnnnnnt 2,137,914 |.... 02,136,369 |oeieieeeenn0 [ (39,559) [-oeeeevviiieee0 el s 5.000 |...... 2.790 ...04/19/2017 ...|....04/01/2034 ...
605581-JJ-7 ..... MISSISSIPPI ST SERIES A ... .. SD.. .. 1.CFE ..|... . 106.8030 |.......eennnn. 3,204,087 |.... 03,233,690 [oeniiiiinnnnnn0 [ (-1 i) N R | R FOPPPIRN | ) RS 5.000 |...... 2.0M ...06/27/2017 ...|....10/01/2026 ...
677523-GE-6 ..... OHIO ST SERIES A . .. SD.. .. 1.AFE ..|... . 119.9920 |....cooeeennns 2,399,840 |.... e 2,344,139 [0 e (921) [0 [0 e 5.000 |...... 2.861 ....12/13/2023 ...|....03/15/2036 ...
70914P-04-7 . PENNSYLVANIA ST .. .. SD. .. 1.DFE .. . 113.1670 |. ..4,668,137 |. . 4,489,430 |.. .5.000 |......3.244 ....10/24/2022 .. 07/15/2029
93974D-WM-7 . WASHINGTON ST SERIES C .. .. SD. .1.BFE .. . 102.2950 |. .. 3,068,855 |. .3,073,472 |.. .5.000 |......2.690 ....05/29/2015 .. 02/01/2027
93974E-XP-6 . WASHINGTON ST SERIES A-2 .. SD. .1.BFE .. . 115.6590 |. .. 3,469,755 |. . 3,438,821 |.. ......5.000 |......3.050 ....07/19/2022 .. 08/01/2038 ...
97705M-KS-3 ..... WISCONSIN ST SERIES 3 .. SD.. .. 1.BFE ..|... 2,429,888 |. 107.8330 |.....cceunnnn. 2,426,243 |.... . s . e 2,406,564 |.....ccoennnienni0 e (23,324) |0 [0 e 5.000 |...... 2.79 ...06/16/2023 ...|....11/01/2030 ...
97705M-MY-8 ..... WISCONSIN ST SERIES A .evvvvrviiiiivinniiiiiiininnineennns o SD.. LABFE i 2,291,440 |. 103.5280 |.............. 2,070,558 |..ooeiiennnnn 2,000,000 |..eeeunnnnnns 2,104,742 |oooeeiiinnnnn0 oo (48,647) |0 o0 4.000 |...... 1.701 ...07/16/2019 ...|....05/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 34,252,490 | XXX 32,523,162 29,215,000 32,212,838 0 (486,881) XXX XXX 432,576 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 34,252,490 | XXX 32,523,162 29,215,000 32,212,838 0 (486,881) XXX XXX 432,576 XXX XXX
005482-31-9 ..... ADAMS & ARAPAHOE CNTYS CO JT S SERIES A ... .. SD.. I .. 1.B FE ..|... . 114.7020 |.............. 8,029,140 |.... ....8,672,655 |.coeeeiinnnnnn 0 | (274,506) [....ooevvvvennn0 oeviiiinnnnnnnnn0 000225.000 ... 0.850 | ....... ... 29,167 |... ...07/16/2021 ...|....12/01/2029 ...
052403-KB-7 ..... AUSTIN TX CMNTY CLG DIST .. SD.. 2 ... .. 1.BFE ..|... . 114.9190 |..oeoennnnnnns 2,011,077 |.... veen 1,957,467 |ooeeeieenneen0 e (6,138) [0 o0 0022050000 - 3.531 [FA ...... e 29,410 ... ....08/31/2023 ...|....08/01/2038 ...
213201-SP-2 ..... COOK CNTY IL FOREST PRESERVATI SERIES A ... .. SD.. 2. .. 1.DFE ..|... . 116.6530 |.......oeennn. 2,478,876 |.... 202,363,280 [ooeeiiinnnnnnn0 i (21,814) o0 o0 000050000 . YA 10 R AR 4,722 |... .. 134,878 |....08/18/2022 ...|....12/15/2036 ...
249002-CX-2 ... DENTON TX INDEP SCH DIST 2 ... .. 1.AFE ..|... . 102.2540 |....coennnnnns 3,113,627 |.... 3,150,314 [0 e (92,044) [0 00022050000 - 1.870 |FA ...... .... 57,517 |... .. 152,250 |....06/21/2016 ...|....08/15/2029 ...
249002-FZ-4 ..... DENTON TX INDEP SCH DIST 2. .. 1.AFE ..|... . 104.1460 |.............. 2,082,914 |.... ....2,193,093 L (580,707) |oeevviiieeeeenn0 feiiiiiinennn 0 ]..0005.000 | 2.209 [FA ...... ... 37,778 ... 100,000 |....10/15/2019 ...|....08/15/2048 ...
249002-LV-6 ..... DENTON TX INDEP SCH DIST .. SD.. 2 ... .. 1.AFE ..|... L 117.6890 |..oeevnnnnnnns 1,176,893 |.... ....1,128,598 e (4,412) |0 [0 ]02205.000 . 3.420 [FA ...... .... 18,889 |[... ....07/12/2023 ...|....08/15/2038 ...
253363-C5-2 ...... DICKINSON TX INDEP SCH DIST .. SD.. 2. .. 1.AFE ..|... . 102.2510 |...covvnnnnnns 4,473,490 |.... .... 4,302,806 e 1,083 0 [0 ]004.000 4.130 [FA ...... ... 66,111 [... ....07/07/2023 ...|....02/15/2042 ...
25476F-0H-4 ... DISTRICT OF COLUMBIA SERIES A .... .. SD.. 2 ... .. 1.BFE ..|... . 103.1530 |..ceevnnnnnnns 2,578,817 |.... .... 2,569,854 e (47,599) [0 sl 0052000 . 2.97 ... 10,417 |... ...06/05/2015 ...|....06/01/2028 ...
269696-RA-0 ..... EAGLE MOUNTAIN & SAGINAW TX IN .. 2. .. 1.AFE ..|... L 115.2710 |ooeeeeenennnns 2,109,459 |.... 2,110,614 o0 [, [T V0 N (SR | R RPN | I AR 1[40 A 2.97 ... 34,567 |... ....08/17/2022 ...|....08/15/2037 ...
30382A-KX-9 ..... FAIRFAX CNTY VA SERIES A .......... .. 1.LAFE .. . 108.8010 |. .. 4,025,654 |. 4,361,765 |.. (111,987) | .0.810 . 37,000 ....08/26/2021 .. 10/01/2029
378334-PN-0 . GLENDALE AZ UNION SCH DIST 205 SERIES B .. 1.CFE .. . 115.0520 |. ..730,580 |. ..635,000 .692,917 |.. (6,616) |. .3.601 . 15,875 ....00/28/2022 .. 07/01/2031
414018-7T-2 ..... HARRIS CNTY TX FLOOD CONTROL D SERIES A 1AFE . . 113.7180 |. .. 2,274,356 |. .2,000,000 . 2,433,430 |.. .. (72,632) |. .1.100 . 25,000 ....09/18/2020 .. 10/01/2031
438670-Y7-0 ..... HONOLULU HAWAT1 CITY & CNTY SERIES B . .1.CFE .. . 103.6220 |. ..2,849,616 |. .2,750,000 .2,846,368 |.. .. (52,933) | .2.930 . 34,375 ....06/05/2015 .. 10/01/2028 ...
448492-72-7 . HUTTO TX INDEP SCH DIST SERIES C 1AFE . . 107.9030 |. ..1,375,761 |. . 1,275,000 1,532,580 |.. .. (32,251) | ......1.204 . 21,250 ...09/08/2021 .. 08/01/2032 ...
494656-88-5 ... KING & SNOHOMISH CNTYS WASH .. 1.B FE ..|... . 109.6270 |.......eennnn. 2,592,667 |.... s .. ....2,574,297 O [ (G100 L) N SR | R RPN | I AR 144 I AN 2.608 | D ceeeven Jereeieiiiinnnns 9,854 |... ....06/28/2018 ...|....12/01/2027 ...
494890-F7-6 ..... KING CNTY WA SCH DIST 210 FEDE .......ceeeereerennnnnnsfee . 1.LAFE .. . 108.9810 [...ccvvnnnnnns 4,082,300 |...ccvnnnnnnns 3,700,000 |.eevvuunianns 4,436,814 ..o [V (94,492) [...ovvvveeeee0 |ovenniieennnnn 0 f...04.000 ... 1187 0D o foiiieiiinnnns 12,333 ...09/08/2021 ...|....12/01/2032 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 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
513174-UC4 ..... LAMAR CONSOL IDATED INDEPENDENT .......oovvvvvinnnnnnnnns|en .. L TAFE e 2,392,302 |. 102.2520 [....veeeennnen 2,055,271 |.ocovvvnnnnnns 2,010,000 |.eevvunnnnnnns 2,060,062 [....covvvnnveennn0 Joenennn (43,360) [oeeiiinnennn0 Jveeiinneennnn0fl1005.000 . 2731 [FA s v 37,967 v 100,500 |....06/18/2015 ...|....02/15/2027 ...
517131-GX-0 ..... LARIMER WELD CNTYS CO SCH DIST .| SD.. .. 1.CFE ..|... . 106.3590 |....cceunnnnns 2,499,444 |.... .2,350,000 |.. 2,764,940 |ooeiiienninn0 e (56,929) [0 eeeeieeeeel0 12240000 - 1.320 . 94,000 |....02/02/2021 ...|....12/01/2035 ...
517845-AH-6 ..... LAS VEGAS VLY NV WTR DIST SERIES A .. SD.. .. 1.CFE ..|... . 100.8280 |........eenn.. 1,612,425 |.... .1,500,000 |.. 1,518,880 [ovieiiiiiennn0 e (44,729) [0 eeieinl0000005.000 . 1.950 . 75,000 |....03/11/2016 ...|....06/01/2024 ...
577286-AH-0 ..... MAUL CNTY HI .. SD.. B .. 1.BFE ..|... 1147710 | 1,405,945 |.... .1,225,000 |.. e 1,408,799 o0 e (27,375) [0 feeeieel0 0022050000 - 2.370 . 60,229 |....08/18/2022 ...|....03/01/2030 ...
592112-RM-0 ..... METROPOL ITAN GOVT NASHVILLE . .. SD.. 2. .. 1.B FE ..|... . 105.7620 |... 2,135,721 o0 e (60,393) [0 o0 000050000 . 1.770 .99,000 |....06/20/2016 ...|....01/01/2028 ...
592112-VU-7 ..... MET GOVT NASHVILLE & DAVIDSON SERIES A .... .. SD.. 2 ... .. 1.BFE ..|... . 118.7830 |... . . 2,322,652 o0 e (35,613) [0 feeeiieeeel0 0022050000 - 2.741 . 90,833 |....07/21/2022 ...|....01/01/2034 ...
593201-75-8 ..... MIAMI BEACH FL SERIES A 2. .. 1.CFE ..|... . 116.8610 |... ... 500,000 |eevenniiennnnn. 564,151 [0 | (2,884) [0 000000050000 . 3.231 ...6,528 |....07/13/2023 ...|....05/01/2036 ...
597834-06-0 ..... MIDLOTHIAN TX 2 ... .. 1.BFE ..|... . 113.2460 |... 725,000 |oeeevnnneeeennnn 793,622 fooeiiiieeinen0 oeeeennn.. (8,408) |0 e l0 0022050000 |- 3.481 ....09/07/2022 ...|....02/01/2035 ...
602409-KH-6 ..... MILWAUKEE WIS MET SEW DIST SERIES A .. 1.BFE .. . 106.6660 |. . 2,955,000 L1.911 ....06/22/2017 .. 10/01/2026
64966M-PE-3 ..... NEW YORK NY SERIES A . .. 1.CFE .. . 108.8180 |. .2,790,000 .2.580 ....06/28/2018 .. 08/01/2027
649660-GS-3 ..... NEW YORK NY SERIES C-1 .. 1.CFE .. . 111.4840 |. .2,000,000 ......0.890 ....07/28/2020 .. 08/01/2028 ...
681713-A0-6 ..... OMAHA NE .. 1.CFE ..|... . 117.0110 |... ... 500,000 |.. 558,845 |.....oeeeeeennn0 foeeiie (6,088) el o0 02225000 ... 3.361 ...12/16/2022 ...|....04/15/2037 ...
68587F-BA-1 ..... OREGON EDU DISTS FULL FAITH & SERIES A . .. 1.CFE ..|... ...85.2040 |... .3,000,000 |.. 423,000,000 [.oeeriiinnennnn Joeviiiiiiiin0 o0 0l 10807 1.807 ....07/23/2021 ...|....06/30/2030 ...
717087-40-7 ... PFLUGERVILLE TX .. 1.CFE ..|... . 115.2700 |...ceevnneeeenn 731,962 |oenennnnn...635,000 [oeeeeennnneenn 796,408 |oveennieeennnnn0 [l (23,604) |0 i l0 022252000 . 1.001 ....08/25/2021 ...|....08/01/2030 ...
741701-3E-4 ..... PRINCE GEORGES CNTY MD SERIES A .. .. 1.AFE ..|... . 106.7040 |.............. 3,201,110 |..............3,000,000 |.............. 3,251,526 |.......ccevvuneO [oeriennnn (89,925) |ocvvnnnniiinnnn0 feiiiiiinnnnn 0 10005000 ... 1.810 ....09/12/2017 ...|....09/15/2026 ...
748508-A7-3 ..... .. 1.CFE ..|... ...84.0190 |... eeeereeeeeeenn0 o0 ]02.288 | 2.288 ....12/15/2021 ...|....12/15/2031 ...
758449-RH-7 ... REEDY CREEK IMPT DIST FLA SERIES A ... .. 1.DFE ..|... . 107.3940 |... 1,610,909 |.............. 1,500,000 |.............. 1,628,182 [..........coeeen 0 oeennnnn (35,602) |..oeveeeeeeennnn0 feriiiiiiiinnnnnnn0 ]...5.000 |...... 2.381 ....09/15/2017 ...|....06/01/2029 ...
796269-H9-2 ... SAN ANTONIO TEX INDPT SCH DIST .. 1.AFE ..|... . 106.5160 |... 3,062,335 |.... ....3,388,038 |......cceennnnnn0 [ (74,083) |-evveeeeeeennn0 e l0 ]0..24.000 ... 1.190 ...07/07/2021 ...|....08/15/2034 ...
797272-PU-9 ... SAN DIEGO CALIF CMNTY COLLEGE . .. 1.B FE ..|... .. 1,876,965 |. 107.0260 |... 1,605,393 |.... .... 1,607,659 O [ (40,124) |.oeeeeeeeeeenn 0 feiiiiiiiinnnnnn 0 ]....5.000 ... 2.129 ....10/20/2016 ...|....08/01/2028 ...
812627-DB-0 ..... [SEATTLE WA SERIES A .............. .. 1.LAFE .. 3,756,480 |. 104.2080 |. ..3,126,231 |. .3,175,650 |.. .0 ..(93,508) | .1.740 ....06/22/2017 .. 11/01/2025
833221-1IU-4 . SNOHOMISH CNTY WA SCH DIST 201 .. 1.AFE .. 4,783,835 |. 114.3460 |. ..4,002,113 |. . 4,336,333 |.. .0 .(137,254) |. ......0.850 ...08/20/2020 .. 12/01/2029
87973E-BE-8 ..... TEMPE AZ SERIES A ...oeeeeeennnn .. SD.. e | TAFE L 1,177,690 |. 120.4260 |.............. 1,204,260 |.... ... 1,167,859 0 e (9,83) e 0 o0 )0022.5.000 - 2.770 ....05/24/2023 ... |....07/01/2032
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 105,557,412 | XXX 93,587,481 97,392,561 0 (1,959,285) XXX 3,561,818 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 105,557,412 [ XXX 93,587,481 97,392,561 0 (1,959,285) XXX XXX 989,002 3,561,818 XXX XXX
010268-CC-2 ..... ALABAMA FEDERAL AID HIGHWAY FI SERIES B .. .. 1.AFE ..|... . 106.2980 |.......oeennn. 1,328,729 |.... 1,346,191 [0 (34,770) . .... 20,833 |... ... 62,500 |....06/21/2017 ...|....09/01/2026
011842-US-8 ..... ALASKA ST INTERNATIONAL ARPTSR SERIES C .. 1.EFE .. . 109.6340 |. .. 3,590,514 |. .3,988,765 |.. .(119,689) | . 40,938 163,750 |....08/13/2021 .. 10/01/2029
040663-6Y-7 ..... ARIZONA ST UNIV SERIES A .. .. 1.CFE .. . 108.4600 |. ..650,758 |. .662,894 |.. . (17,222) |. . 15,000 .30,000 |....04/03/2019 .. 07/01/2027
040663-62-4 ..... ARIZONA ST UNIV SERIES B .. .. 1.CFE .. . 111.1330 |. ..639,012 |. .649,659 |.. ..(15,715) |. . 14,375 ....04/03/2019 .. 07/01/2028
040688-MX-8 ..... AZ WTR INFRASTRUCTURE FIN AUTH SERIES A 1AFE .. . 101.5000 |. .. 3,044,905 |. .3,048,142 |.. ..(62,711) |. . 37,500 ....06/10/2015 .. 10/01/2028 ...
052398-GN-0 ..... AUSTIN TX ARPT SYS REVENUE SERIES B .. .. 1.EFE .. . 109.6500 |. ,096,497 |. .1,000,000 1,165,385 |.. ..(26,290) | ...07/24/2019 .. 11/15/2029 ...
052398-HT-4 ..... AUSTIN TX ARPT SYS REVENUE .. 1.EFE ..|... . 107.7520 |... ,616,284 |.... .1,500,000 |.. ....1,616,893 [....cccccinl0 s (10,810) | ....04/27/2022 ...|....11/15/2042 ...
11477K-CL-8 ..... BROOMFIELD CO WTR ACTIVITY ENT .. 1.CFE ..|... . 114.2280 |... ,142,276 |.... .1,000,000 |.. ....1,238,111 ....08/25/2021 ...|....12/01/2029 ...
114894-YM-4 ... BROWARD CNTY FL ARPT SYS REVEN SERIES A ... .. 1.EFE ..|... . 107.6760 |... 787,422 |.... .1,660,000 |.. ... 1,722,901 ....11/21/2022 ...|....10/01/2036 ...
11506K-EP-2 ..... BROWARD CNTY FL PORT FACS REV. SERIES A ... .. 1.F FE ..|... . . 104.9920 |... 839,937 |.... ... 800,000 |.. ....10/10/2019 ...|....09/01/2044 ...
11506K-EN-7 ..... BROWARD CNTY FL PORT FACS REV. SERIES B ... .. 1.F FE ..|... ,677,130 . 107.2600 |... . 1,426,564 |.... .1,330,000 |.. ....09/11/2019 ...|....09/01/2028 ...
M517-LK-7 ... BROWARD CNTY FL WTR & SWR UTIL SERIES B ... .. 1.BFE ..|... ,208,750 . 101.3810 |... ,013,813 |.... .1,000,000 |.. ....1,018,811 N ...06/17/2015 ...|....10/01/2024 ...
13077D-QK-1 ... CALIFORNIA ST UNIV REVENUE SERIES B .. . .. 1.DFE .. ,000,000 |...82.1630 |. .1,000,000 1,000,000 |eeveniiirinnnnnd0 fooniiiiiiis 0| ...07/28/2021 .. 11/01/2031 ...
181000-TN-0 ..... CLARK CNTY NV HIGHWAY IMPT REV 2 .1.DFE .. ,681,365 |. 113.0000 |. .1,500,000 1,672,823 |.. (8,542) | ....05/18/2023 .. 07/01/2041
181108-C6-6 ..... CLARK CNTY WA PUBLIC UTILITY D ... . .. 1.DFE .. 635,117 |. 115.1550 |. . 580,000 .627,925 |.. (5,908) |. ....00/29/2022 .. 01/01/2031
19648F-JE-5 ..... COLORADO ST HLTH FACS AUTH HOS SERIES A 2 .1.CFE .. 902,552 |...99.2640 |. . 800,000 .862,862 |.. (9,807) |. ....10/10/2019 .. 11/15/2043
196632-3U-5 ..... COLORADO SPRINGS CO UTILITIES SERIES B . 2 .1.CFE .. ,160,070 |. 120.2830 |. . A .1,000,000 21,142,984 |.. ..(13,776) |. ....00/14/2022 .. 11/15/2033 ...
196711-SE-6 ..... COLORADO ST CTFS PARTN SERIES A 2 ... .. 1.DFE ..|... ,797,900 |. 107.1050 |... ,606,579 |.... .1,500,000 |.. 1,708,281 el 0 [ (27,079) |. ...05/28/2020 ...|....12/15/2034 ...
235420-JT-3 ...... DALLAS TX WTRWKS & SWR SYS REV SERIES C ... .. SD.. 2. .. 1.CFE ..|... . 112.0070 |...ccvvvennnns 2,800,180 |.... .2,500,000 |.. 2,154,677 o0 | (49,615) |. .. 125,000 |....08/29/2018 ...|....10/01/2029 ...
249182-LA-2 ..... DENVER CITY & CNTY CO ARPT REV SERIES A ... .. SD.. N .. 1.EFE ..|... . 106.8470 |... ,335,589 |.... .1,250,000 |.. ....1,341,190 ... 62,500 |....08/15/2018 ...|....12/01/2027 ...
249182-TN-6 ... DENVER CITY & CNTY CO ARPT REV SERIES D ......cecewwnfoee venfunnnnns 2 iiiiinnnn | TDFE | 2,364,650 |. 105.9850 |[.............. 2,649,634 |.........e.... 2,500,000 [.....ccoennnns 2,367,116 [.....ccooeeeeen 0 2,33 0 0000050000 ... 5.383 N L e 15,972 125,000 [....11/04/2022 ...|....11/15/2083 ...
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20270C-2H-7 ... ENERGY N W WA ELEC REVENUE SERIES C ......eevvvvnnnnne ) (OR[N CACFE e 2,409,520 |. 111.4940 [.............. 2,229,879 |..covvvnnnnnns 2,000,000 |.eeevenninnns 2,196,273 |oeeeevennnnnn0 e (40,524) |0 o0 e 5.000 |...... 2-TA T [ R F 50,000 f[.oeevvrrnnnns 100,000 |....05/10/2018 ...|[....07/01/2028 ...
29270C-06-5 ... ENERGY NORTHWEST WASH ELEC REV SERIES A ... .. SD.. N .. 1.CFE ..|... .. 930,188 |. 101.0320 |... . 750,000 |.. e T61 777 o0 e (28,285) |0 [0 e 5.000 |...... 1.831 | ....... . 87,500 |....03/24/2016 ...|....07/01/2024 ...
38611T-BQ-9 ..... GRAND PARKIAY TRANSPRTN CORP T SERIES A ... 2. .. 1.CFE ..|... . 106.3160 |... . 700,000 |.. 200 80,550 |oevveiiiiiinnnn0 e (17,934) |0 0 5.000 |...... 2.149 ...10/10/2019 ...|....10/01/2043 ...
386442-2C-4 ... GRAND RIVER OK DAM AUTH REVENU 2 ... .. 1.EFE ..|... . 118.3370 |... .1,000,000 |.. e 1,155,002 el 0 e (398) [0 [0 e 5.000 |...... 3.090 ....12/13/2023 ...|....06/01/2036 ...
392274-2A-3 ... GTR ORLANDO FL AVIATION AUTH A SERIES A 2. .. 1.DFE ..|... . 108.2160 |... ..350,000 |oeevvvnnninnnnnnnd02,857 foiiiiiiniinnnd0 e (8,537) [0 [0 e 5.000 |...... 2.190 ....10/10/2019 ...|....10/01/2036 ...
392274-2C-9 ...... GTR ORLANDO FL AVIATION AUTH A SERIES A ... 2 ... .. 1.DFE ..|... . 106.8240 |... . 1,440,000 |.. e 1,487 157 [0 e (7,026) [0 [0 e 5.000 |...... 4.350 .. 11/23/2022 ... |....10/01/2038 ...
392274-20-7 ... GTR ORLANDO FL AVIATION AUTH A SERIES A ... 2. .. 1.DFE ..|... . 100.0580 |... 485,437 |oveveeieiennnn0 [ (5,660) |oeeveiieiil0 [0 4.000 |...... 2.520 ...10/10/2019 ...|....10/01/2039 ...
442349-FV-3 ... HOUSTON TX ARPT SYS REVENUE SERIES A .... 2 ... .. 1.EFE ..|... . 100.4640 |... 1,164,482 |0 e 221 [0 [0 4.000 |...... 4.075 ....07/18/2023 ...|....07/01/2040 ...
44244C-CH-8 HOUSTON TX UTILITY SYS REVENUE SERIES D 2 .1.CFE .. . 103.990 |. .1,556,125 |.. .5.000 |[......2.931 ....06/19/2015 .. 11/15/2027
452252-NE-5 ILLINOIS ST TOLL HWY AUTH TOLL SERIES A . .. 1.DFE .. . 111.9750 |. 01,371,960 |.. .5.000 |......2.890 ....12/12/2018 .. 01/01/2029
45528U-5C-1 INDIANAPOLIS IN LOCAL PUBLIC | SERIES G-2 2 1FFE .. . 111.5790 |. .531,834 |.. ......5.000 |......4.060 ....12/01/2022 .. 01/01/2035 ...
45884A-B5-1 ..... INTERMOUNTAIN PR AGY UT PWR S SERIES A ... 2 ... .. 1.DFE ..|... . 112.8460 |... . .2,150,000 |.. ... 2,334,530 2 (21,007) |oeeeeieeeeeenn0 [0 s 5.000 |...... 3.680 . 11/22/2022 ... |....07/01/2040 ...
46246K-3A-8 ..... 1OWA FIN AUTH REV 2. .. 1.AFE ..|... . 106.4060 |... 1,596,092 |.... .1,500,000 |.. ....1,613,8% (42,566) |....oeeeeeeeeenn0 feveiiiiiiiinnnnnl0 s 5.000 |...... 1.971 ....10/06/2016 ...|....08/01/2028 ...
466158-ER-5 ..... JEA FL WTR & SWR REVENUE SERIES A .. 2 ... .. 1.BFE ..|... . 104.5320 |... 2,393,784 |.... .2,290,000 |.. ....2,707,360 (50,420) |-vvveeeeeennnn0 [0 e 4.000 |...... 1.500 ....12/13/2021 ...|....10/01/2038 ...
469487-SN-3 ... JACKSONVILLE FL SPL REVENUE SERIES A . 2. .. 1.CFE ..|... . 117.5380 |... 2,421,283 |.... .2,060,000 |.. ....2,625,109 (68,960) [..vvvvvvrvrnnnnn0 Joeeeeel0 s 5.000 |...... 1.272 ....00/22/2021 ...|....10/01/2032 ...
53945C-AK-6 ... LOS ANGELES CA WSTWTR SYS REV 2 ... .. 1.CFE ..|... . 100.1600 |... 2,629,189 |.... .2,625,000 |.. ....2,625,000 (27,662) [..oeeeeevneeeen0 Jeeeiiiiieeeennl0 s 5.000 |...... 2.440 ....05/15/2013 ...|....06/01/2025 ...
544445-B2-4 ...... LOS ANGELES CA DEPT OF ARPTS A SERIES G ... .. 1.CFE ..|... . . 112.9810 |... 1,542,191 |.... .1,365,000 |.. ,536,541 |0 [ (20,433) [0 el l0 [ 5.000 |...... 3.081 ....08/10/2022 ...|....05/15/2031 ...
544445-WM-7 ... LOS ANGELES CA DEPT OF ARPTS A SERIES A ... .. 1.DFE ..|... .. 3,000,000 |. 100.7920 |... 3,023,762 |.... .3,000,000 |.. ,000,000 PPN | N FPRRRROR | R IS 4.000 |...... 4.000 ...07/18/2023 ...|....05/15/2039 ...
547804-AE-4 ..... LOWER AL GAS DIST GAS PROJ REV SERIES A ... .. 1.F FE ..|... ,827,621 |. 109.5620 |... 1,698,208 |.... .1,550,000 |.. ,809,623 (10,492) |.eeeeeeeeeeeeennl0 [0 s 5.000 |...... 3.687 ....04/04/2022 ...|....09/01/2046 ...
561852-GV-0 MANATEE CNTY FL REVENUE ... .. 1.BFE .. ,179,010 |. 120.8560 |. .. 1,208,560 |. .1,000,000 1,158,732 |.. ..(15,685) |. .5.000 |......2.930 ...08/18/2022 .. 10/01/2032
561852-HT-4 . MANATEE CNTY FL REVENUE ... .1.BFE .. ,180,830 |. 122.1860 |. .. 1,221,860 |. .1,000,000 1,179,975 |.. ...(855) [. .5.000 |......2.871 ....12/01/2023 .. 10/01/2034
57584Y-3N-7 . MASSACHUSETTS ST DEV FIN AGY R . 1EFE .. ,138,040 |. 117.6600 |. ..1,176,600 |. .1,000,000 .1,121,738 |.. . (11,775) | .5.000 |......3.381 ....07/15/2022 .. 10/01/2036
5758%6-YT-6 ..... MASSACHUSETTS ST PORT AUTH SERIES A .1.CFE .. ,518,845 |. 113.8480 |. 1,536,948 |. . 1,350,000 1,497,727 |.. ..(14,686) |. .5.000 |......3.500 ....07/13/2022 .. 07/01/2035 ...
575898-DD-0 ..... MASSACHUSETTS ST PORT AUTH FAC SERIES A .. 1.EFE .. ,461,100 |. 107.6360 |. ..1,270,107 |. .1,180,000 ,330,495 |.. ..(31,634) |. ......5.000 |......2.021 ...09/19/2019 .. 07/01/2028 ...
575898-DE-8 ..... MASSACHUSETTS ST PORT AUTH FAC SERIES A ... .. 1.EFE ..|... .. 627,885 |. 109.2600 |... 546,302 |.... .. 500,000 |.. 575,206 (12,773) [evvvvviiiiiinn0 0 o, 5.000 |...... 2.091 ....09/19/2019 ...|....07/01/2029 ...
576000-WX-7 ..... MASSACHUSETTS ST SCH BLDG AUTH SERIES A ... .. 1.CFE ..|... .. 994,144 1. 107.6870 |... ... 800,000 |.. 911,262 [cooeeeeeenieeen0 e (20,359) [0 o0 e 5.000 |...... 2.120 ....10/10/2019 ...|....02/15/2044 ...
576051-ZL-3 ..... MASSACHUSETTS ST WTR RES AUTH SERIES C .... I .. 1.B FE ..|... ,250,000 |...89.2390 |... . .1,250,000 |.. ,250,000 RN | N AR | R RN 1.700 |...... 1.700 ....12/10/2021 ...|....08/01/2028 ...
584283-HE-8 ..... MEDFORD OR HOSP FACS AUTH REVE SERIES A 2 ... .. 1.EFE ..|... ,607,408 |. 105.1700 |... 1,367,215 |.... .1,300,000 |.. ,510,229 (29,022) |-vvveeeeeeennn0 feeiieiiici 0 e 5.000 |...... 2.348 ....07/08/2020 ...|....08/15/2050 ...
586158-QV-2 ..... MEMPHIS TN ELEC SYS REVENUE SERIES A .... .. SD.. 2. .. 1.EFE ..|... ..1,343,040 |. 115.6910 |... 1,156,914 |.... .1,000,000 |.. ,237,984 (32,573) |eeeeeeeeeeeennl0 [0 s 5.000 |...... 1.380 ....09/04/2020 ...|....12/01/2033 ...
586226-JL-7 ..... MEMPHIS TN WTR REVENUE 2 ... .. 1.BFE ..|... ..678,885 |. 116.4500 |... 582,249 |.... ... 500,000 |.. 623,850 (17,039) [-ooeeeeeeieeee0 e s 5.000 |...... 1.250 ...09/04/2020 ...|....12/01/2033 ...
592190-PF-3 . MET NASHVILLE TN ARPT AUTH ARP SERIES B 2 1FFE .. 1,221,010 |. 104.7850 |. .. 1,047,853 |. .1,000,000 01,143,324 |.. .. (19,994) |. .5.000 |......2.590 ....12/06/2019 .. 07/01/2044 ...
592647-FB-2 . MET WASHINGTON DC ARPTS AUTH A ... . .. 1.DFE .. . 108.6810 |. ..1,086,811 |. .1,000,000 1,094,822 |.. ..(18,393) | .5.000 |......2.851 ....06/01/2018 .. 10/01/2028
59333N-X4-0 MIAMI DADE CNTY FL SPL OBLIG SERIES A 2 .1.CFE .. . 117.1520 |. .. 2,366,463 |. .2,020,000 . 2,586,402 |.. .5.000 |......1.200 ....09/08/2021 .. 04/01/2032
59333N-X5-7 MIAMI DADE CNTY FL SPL OBLIG SERIES A .. 2 .1.CFE .. . 117.0910 |. ..585,455 |. . 500,000 .638,072 |.. .5.000 |......1.250 ....09/08/2021 .. 04/01/2033
59333P-29-2 .|MIAMI DADE CNTY FL AVIATION RE SERIES B .1EFE .. . 103.0960 |. ..731,982 |. . 710,000 795,779 |.. ......5.000 |......3.987 ....08/11/2017 .. 10/01/2040 ...
594695-20-7 ..... MICHIGAN ST TRUNK LINE SERIES A .. 1.CFE ..|... . 119.8150 |... 898,613 |.... . 750,000 |.. 978,522 |0 [ (27,808) |0 [0 5.000 |...... 0.970 ...08/04/2021 ...|....11/15/2031 ...
594695-4F-2 ..... MICHIGAN ST TRUNK LINE .. 1.CFE ..|... . 119.3070 |... 1,491,336 |.... .1,250,000 |.. 01,391,088 |0 ot (3,650) [0 [0 e 5.000 |...... 3.621 ...08/25/2023 ...|....11/15/2037 ...
60242N-DL-2 ... MILWAUKEE W1 REDEV AUTH REVENU .....oeovvvvimnieeeens foen e .. 1.CFE ..|... ...52.9900 |... 1,059,805 |.... .2,000,000 |.. e 1,351,195 [0 et 34,859 [0 [0 0.000 |...... 3.920 ....11/10/2021 ...|....04/01/2036 ...
603827-J7-2 ..... MINNEAPOL IS SAINT PAUL MN METM SERIES B ... .. SD.. .. 1.EFE ..|... . 109.8410 |... 2,174,852 |.... .1,980,000 |.. 2,163,844 |0 e (25,732) [0 [0 5.000 |...... 3.371 ...08/24/2022 ...|....01/01/2030 ...
60636W-TJ-4 ..... MISSOURI ST HIGHWAY & TRANSPRT SERIES A ... .. SD.. .. 1.BFE ..|... . 105.6050 |... 2,312,750 |.... .2,190,000 |.. e 2,298,004 |..eiieeeiiieen0 e (2,132) [0 o0 e 5.000 |...... 2.803 ....12/01/2023 ...|....05/01/2026 ...
60637A-WW-1 ..... MISSOURI ST HLTH & EDUCTNL FA SERIES A . .. 1.EFE ..|... ...94.9500 |... ..2,848,499 |.... .3,000,000 |.. 02,563,587 o0 il 837 0 0 4.000 |...... 5.012 ....11/16/2023 ...|....06/01/2052 ...
646139-7E-9 ..... NEW JERSEY ST TURNPIKE AUTH SERIES B ... .. 1.EFE ..|... . 109.5120 |... 525,658 |.... ... 480,000 |.. 521,583 e (7T |0 [0 | 5.000 |...... 2.701 ...07/19/2017 ...|....01/01/2030 ...
646140-DC-4 ..... NEW JERSEY ST TURNPIKE AUTH TU SERIES A ... .. 1.EFE ..|... ...99.6%0 |... 1,993,917 |.... ....2,138,239 (25,624) |.eeeeeeeeeeeennl0 [0 4.000 |...... 2.520 ....10/15/2019 ...|....01/01/2048 ...
64711R-MB-9 ..... NEW MEXICO FIN AUTH TRANS REV SERIES A . .. 1.CFE .. . 108.5860 |. .. 3,257,574 |. . 3,240,563 |.. ..(65,766) | ......5.000 |......2.560 ....06/07/2018 .. 06/15/2027 ...
64971X-B8-0 ..... NEW YORK CITY NY TRANSITIONAL SERIES A-1 .... L 1AFE ... . 114.5100 |.....coeennnns 2,290,200 |.... .2,000,000 |. ....2,471,328 (78,486) [...vvvvvvvnnnnnn0 oo 0 |, 5.000 |...... 0.850 ...08/16/2021 ...|....11/01/2029 ...
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64972G-H5-6 ..... NEW YORK CITY NY MUNI WTR FIN SERIES HH ............. 2 i CABFE e 5,842,900 |. 103.1730 |[....ccvvvnnnns 5,158,638 |..vvveinnnnn 5,000,000 |.eeevunninnns 5,138,478 [..ccovvnnnnnns 0 fooeeeeenn (91,694) |ooevvniieeenl0 [0 s 5.000 |...... IVZ IV (V) R, L T 250,000 |....05/20/2015 ... |....06/15/2028 ...
64972H-1IS-7 ..... NEW YORK NY CITY TRANSITIONAL SERIES S-2 ... 2 ... .. 1.CFE ..|... . 103.2500 |....cceunnnnns 2,323,135 |.... ....2,316,489 0 [ (41,598) |0 [0 e 5.000 |...... 3.020 (W ....... ...06/18/2015 ...|....07/15/2028 ...
64990A-SE-6 ..... NEW YORK ST DORM AUTH SALES TA SERIES A-1 ... 2. .. 1.B FE ..|... . 120.2650 |.............. 3,607,956 |.... .... 3,381,630 0 [ (13,290) |0 o0 e 5.000 |...... 3.380 [MS ...... ....08/03/2023 ...|....03/15/2036 ...
64990E-YG-6 ..... NEW YORK STATE DORM AUTH ST PE SERIES A 2 ... .. 1.BFE ..|... . 102.6290 |... ....4,105,932 0 [ (85,321) |0 [0 e 5.000 |...... 2.750 [MS ...... . ....05/29/2015 ...|....08/15/2027 ...
650009-85-3 ..... NEW YORK ST THRUWAY AUTH SERIES M .. 1.F FE ..|... ...87.0480 |... I RN | N | RPN | B FN 2.900 |...... 2.899 () ....... ... 20,300 [....10/18/2019 ...|....01/01/2035 ...
65000B-NW-4 ..... NEW YORK ST DORM AUTH REVENUES SERIES A ... .. SD.. .. 1.DFE ..|... . 115.1420 |... . . ... 3,205,556 0 [ (25,801) Jvee 0 o0 e 5.000 |...... 3.838 (A0 ...... .. 194,167 |....06/15/2022 ...|....10/01/2035 ...
65000B-WD-6 ..... NEW YORK ST DORM AUTH REVENUES SERIES A ... .. 1.EFE ..|... . 114.6360 |... ... 500,000 |.. 547,418 O [ (4,648) |0 [0 e 5.000 |...... 3.690 ... 13,750 |....12/13/2022 ...|....07/01/2036 ...
658290-DR-2 ..... NORTH CAROLINA ST LTD OBLIG SERIES A . .. 1.BFE ..|... . 105.0640 |... . 700,000 |.. 12802,908 |.eeviieeeeennnn0 e (18,605) |0 [0 | 4.000 |...... 1.150 . 28,000 |....08/13/2020 ...|[....05/01/2034 ...
665398-NE-9 . NTHRN M1 UNIV REVENUES ...........ccevnnns .. 1.F FE .. . 116.0710 |. ..406,247 |. 438,179 |.. .5.000 |......1.410 . 17,500 |....12/09/2021 .. 06/01/2031
677581-GV-6 ..... OHIO ST MAJOR NEW ST INFRASTUR SERIES 1 . .. 1.CFE .. . 109.7310 |. ..1,097,310 |. 1,087,317 |.. .5.000 |......2.660 .50,000 |....03/28/2018 .. 12/15/2027
677632-07-9 ..... OHIO ST UNIV SERIES B ...evvivviiiinnnnnns 2 .1.BFE .. . 120.3390 |. .. 4,813,559 |. . 4,539,310 |.. 15,000 [ 30319 (D s e D278 [ 0 [....00/13/2023 .. 12/01/2034 ...
677650-CN-4 ..... OHIO ST WTR DEV AUTH REVENUE SERIES B .. 2 ... .. 1.AFE ..|... . 106.9150 |... 464,228 |.....oeeeeennn0 [ (13,001) |0 [0 e 5.000 |...... 1.740 ...06/23/2016 ...|....12/01/2027 ...
677650-GT-7 ..... OHIO ST WTR DEV AUTH REVENUE 2. .. 1.AFE ..|... . 114.2330 |... . .. 1,768,011 [0 e (44,738) [0 [0 5.000 |...... 1.680 ...07/19/2019 ...|....12/01/2029 ...
677660-M7-4 ... OHIO ST WTR DEV AUTH WTR POLL SERIES C ... 2 ... .. 1.AFE ..|... . 123.0520 |... ... 750,000 |eeveniieeennnn876,390 [ooiiiiiiiiiii 0 e (B00) [0 0 [ 5.000 |...... 2.981 ....11/29/2023 ...|....12/01/2033 ...
679200-V3-9 ..... OKLAHOMA ST WTR RES BRD LOAN P SERIES B ... 2. .. 1.AFE ..|... . 118.3010 |... ..945,000 |ooevveennnnnn 1,061,571 fonniiiiiinnnl0 e (11,286) [0 [0 e 5.000 |...... 3.361 ....06/11/2022 ...|....10/01/2036 ...
68607D-WD-3 ..... OREGON ST DEPT OF TRANSPRTN HI SERIES A ... 2 ... .. 1.BFE ..|... . 115.7420 |... 1,900,000 |-eeveneeeennn 2,138,785 [ooeeieiiiiie 0 | (22,821) [0 0 s 5.000 |...... 3.351 ....12/14/2022 ...|....11/15/2039 ...
68607V-N8-4 ..... OREGON ST DEPT OF ADMIN SVCS L SERIES D ... 2. .. 1.CFE ..|... . 102.6580 |... 2,663,963 |.... 2,595,000 |.evenrinnnnnn 2,679,173 [0 i (65,630) [0 el [ 5.000 |...... 2.350 [AO ...... .. 129,750 |....12/18/2018 ...|....04/01/2027 ...
71883M-NH-3 ..... PHOENIX ARIZONA CIVIC IMPT COR .. 1.DFE ..|... . 108.3770 |... 2,433,075 |.... . 2,245,000 |.. 2,416,949 [0 e (35,026) [0 [0 e 5.000 |...... 3.161|JdJ ....... .. 112,250 |....10/26/2018 ...|....07/01/2028 ...
71883R-QW-6 ..... PHOENIX AZ CIVIC IMPT CORP WTR SERIES A ... I .. 1.CFE ..|... . 118.3180 |... 769,067 |.... . 650,000 |.. ..832,002 |oeeeeiiiiiinnnn0 e (23,195) |0 [0 5.000 |...... 1.100 | J ....... . 32,500 |....06/19/2021 ...|....07/01/2031 ...
7335811-J8-8 ..... PORT AUTH OF NEW YORK & NEW JE ... 2 .1.DFE .. . 105.1470 |. ..457,389 |. ..435,000 .458,549 |.. .5.000 |...... 3.251 . 21,750 |....04/27/2017 .. 10/15/2033
7335811-J9-6 ..... [PORT AUTH OF NEW YORK & NEW JE ... .. SD. 2 .1.DFE .. . 105.0200 |. ..367,571 |. ..350,000 368,166 |.. .5.000 |......3.321 . 17,500 |....04/27/2017 .. 10/15/2034
73358X-FH-0 ..... [PORT AUTH OF NEW YORK & NEW JE SERIES 231ST .. SD. 2 .1.DFE .. . 113.6650 |. ..2,273,300 |. .2,000,000 .2,137,875 |.. .5.000 |......4.041 100,000 |....05/13/2022 .. 08/01/2035
73358X-KD-3 ..... [PORT AUTH OF NEW YORK & NEW JE SERIES 242 ... .. SD.. -2 .1.DFE .. . 113.9840 |. .569,921 . 500,000 .538,004 |.. . (931) | .5.000 |......4.059 ....09/08/2023 .. 12/01/2036 ...
734262-FL-7 ..... [PORT HOUSTON TX AUTH ....oeieeiiiiiieeeeeene .. SD.. .. 1.DFE .. 1,339,760 |. 117.5260 |. 1,175,259 .1,000,000 .1,271,8% |.. .. (33,137) | ......5.000 |......1.300 LA171772021 L 10/01/2031 ...
735240-P3-1 ... PORT OF PORTLAND OR ARPT REVEN SERIES 25B ... .. SD.. .. 1.DFE ..|... 1,712,648 |. 107.6360 |... 1,506,907 |.... .1,400,000 |.. 1,561,305 (33,655) |.oeeeeeeeeeeennnl0 [0 s 5.000 |...... 2.291 ....04/04/2019 ...|....07/01/2028 ...
735389-C7-1 ..... PORT OF SEATTLE WA REVENUE .. 1.DFE ..|... . 105.1980 |... 3,297,952 |.... .3,135,000 |.. 3,339,524 (57,608) [-oeeeeeevnneeeen0 Jeeeiiiiieeeennn0 s 5.000 |...... 2.931 ....06/06/2018 ...|....05/01/2028 ...
74265L-T3-2 ..... PRIV CLGS & UNIVS AUTH GA SERIES B .. 1.CFE ..|... . 115.5400 |... .3,000,000 |.. 3,410,650 (29,210) |oeeeeeeeeeeeennl0 [0 s 5.000 |...... 2.739 ...06/16/2023 ...|....09/01/2034 ...
751100-NA-2 ..... RALEIGH NC COMB ENTERPRISE SYS .. 1.AFE ..|... . 121.2070 |... ... 605,000 |.. o (5,889) [eeeeiiieeeeen0 0 | 5.000 |...... 2.721 ....06/02/2023 ...|....09/01/2032 ...
762196-27-1 ..... RHODE ISLAND ST HLTH & EDUCTNL SERIES A ... .. 1.B FE ..|... . 102.5100 |... . .1,130,000 |.. 1,111,099 [0 il 28 0 0 4.000 |...... 4.131 ....07/07/2023 ...|....05/15/2042 ...
790409-GL-4 ..... SAINT JOHNS CNTY FL SCH BRD CO SERIES A ... .. 1.DFE ..|... . . 117.5150 |... 1,645,210 |.... .1,400,000 |.. 1,590,641 (19,268) [..oeeeeeveeeeee0 Joeeiiiieeeeennnl0 s 5.000 |...... 3.161 ...07/13/2022 ...|....07/01/2035 ...
795576-Gil-1 ..... SALT LAKE CITY UT ARPT REVENUE SERIES A .. 1.EFE .. 1,130,180 |. 104.0740 |. .. 1,040,744 |. .1,000,000 1,045,859 |.. .. (17,385) |. .5.000 |......3.080 ....10/18/2018 .. 07/01/2026 ...
795576-GX-9 ..... SALT LAKE CITY UT ARPT REVENUE SERIES A .. 1.EFE .. 1,699,230 |. 106.0470 |. .. 1,590,699 |. .1,500,000 1,587,201 |.. . (23,171) | .5.000 |......3.230 ....10/18/2018 .. 07/01/2027
79642G-PB-2 . SAN ANTONIO TX WTR REVENUE SERIES B ..... .. 1.CFE .. . 118.9830 |. ..1,011,356 |. . 850,000 .937,940 |.. ... (8,831) ] .5.000 |......3.560 ....00/28/2022 .. 05/15/2032
79739G-ND-4 . SAN DIEGO CNTY CA REGL ARPT AU SERIES B .. 1.F FE .. . 105.7070 |. ..660,670 |. ..625,000 709,618 |.. ..(23,612) | .5.000 |...... 1.050 ....11/18/2021 .. 07/01/2027
79766D-VD-8 ..... SAN FRANCISCO CALIF CITY &CNTY SERIES A .. 1.EFE .. . 109.3100 |. .. 4,372,400 |. .4,000,000 . 4,329,691 |.. .. (46,749) |. ......5.000 |......3.302 ...03/01/2023 .. 05/01/2029 ...
802687-FG-3 ..... SANTA ROSA CNTY FL SCH BRD SERIES A .. 1.CFE ..|... . 118.3090 |... 1,478,861 |.... .1,250,000 |.. .... 1,336,434 e (1,029) |0 [0 s 5.000 |...... 4.082 ....10/26/2023 ...|....02/01/2033 ...
812643-YS-7 ..... SEATTLE WA MUNI LIGHT & PWR RE SERIES A .. .. 1.CFE ..|... . 118.2330 |... 5,911,652 |.... .5,000,000 |.. ....5,684,479 (27,221) |oeeeeeeeeeeeenl0 0 s 5.000 |...... 3.260 ....07/12/2023 ...|....03/01/2037 ...
812728-1IS-8 ..... SEATTLE WA WTR SYS REVENUE .. 1.BFE ..|... . 108.8460 |... 2,356,522 |.... .2,165,000 |.. ....2,591,320 (53,281) |vveeeeeeeennnnd0 feeeiieiiie 0 e 4.000 |...... 1.268 ....09/22/2021 ...|....08/01/2034 ...
816699-BB-7 ..... SEMINOLE CNTY FL SPL OBLG .. 1.B FE ..|... . 121.2140 |... 1,933,363 |.... .1,595,000 |.. ....1,770,740 (16,694) [...vvvvvvvvnnnnn0 |0 [, 5.250 |...... 3.760 ....09/29/2022 ...|....10/01/2033 ...
837123-GZ-5 ..... SOUTH CAROLINA ST PORTS AUTH ... .. 1.EFE ..|... . 107.3760 |... .1,000,000 |.. ....1,087,998 (18,055) [.ooeeeeeeeieeee0 el 0 [ 5.000 |...... 2.900 ....05/31/2018 ...|....07/01/2028 ...
87515E-CA-0 ..... TAMPA FL HLTH SYS REVENUE SERIES A .. 1.CFE ..|... ...97.5570 |... ... 600,000 |eevuniiiinnnnnn 541,733 [0 IS O | N RN | B A 4.000 |...... 4.721 ....06/17/2022 ...|....11/15/2046 ...
88278P-UG-7 ..... TEXAS ST UNIV SYS FING REV SER SERIES A ... .. 1.CFE ..|... . 100.3720 |... . .1,000,000 |.. .... 1,005,590 2 (26,918) |oeeeeneeeeenn0 [0 | 5.000 |...... 2.250 ...02/27/2015 ...|....08/15/2024 ...
882854-D2-5 ... TEXAS WTR DEV BRD REV .. 1.AFE ..|... . 108.8180 |... 1,088,178 |.... .1,000,000 |.. .... 1,085,559 (728570 ) FOUUUUUUUURUUUU | N IO | B R 5.000 |...... 2.489 ....04/12/2018 ...|....08/01/2027 ...
882854-G8-9 ..... TEXAS ST WTR DEV BRD SERIES A . .. 1.AFE .. . 110.3180 |. 1,930,563 |. .1,750,000 1,909,691 |.. ..(34,646) |. ......5.000 |......2.730 ....04/25/2018 .. 10/15/2028 ...
88906R-FA-3 ..... TOHOPEKALIGA WTR AUTH FL UTILS .. L 1AFE ... . 101.5960 [........oennns 1,026,123 |.... .1,010,000 |. ... 1,032,882 (30,022) ..o o0 5.000 |...... 1.940 ...03/18/2016 ...|....10/01/2024 ...
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89602H-EC-7 ..... TRIBOROUGH NY BRIDGE & TUNNEL SERIES D-1A .. SD.. .. 1.BFE .. L 121.2870 |oooeeviiinens 606,435 |.ovveniiiiinnnn 500,000 |.eevvrnenenenns 571,070 |.oeeeeeeeeeeennnl0 s (6,844) [ceeeeeiininnnn0 il s 5.000 |...... 3.151 ....00/09/2022 ...|....11/15/2032 ...
89602H-FL-6 ..... TRIBOROUGH NY BRIDGE & TUNNEL SERIES A ... .. SD.. .. 1.BFE ..|... . 122.4280 |...ccovnnnnnns 1,224,280 |.... .1,000,000 |.. ... 1,170,277 L (15,178) |0 [0 e 5.000 |...... 2.911 ....01/06/2023 ...|....11/15/2033 ...
913366-KR-0 ..... UNIV OF CALIFORNIA CA RGTS MED SERIES P ... .. 1.DFE ..|... . 102.8990 |.............. 1,028,992 |.... .1,000,000 |.. PR 1 N SRR | B NN | N 4.000 |...... 4.070 ....04/28/2022 ...|....05/15/2043 ...
914126-18-4 ..... UNI OF CALIFORNIA CA REVENUES ........ccevvuiveeeeennnns o .. .. 1.CFE ..|... . 108.7850 |...ccevnnnnnns 1,120,482 |..............1,030,000 |...eeuneeeen 1,101,731 [0 e (20,005) [-oeeeeeeenneeeec0 Joveiiiiiieeennn0 s 5.000 |...... 2.820 ....05/05/2017 ...|....05/15/2032 ...
914437-TN-8 ... UNIV OF MASSACHUSETTS MA BLDG SERIES 2019-1 ........[.. .. .. 1.CFE ..|... . 111.2230 |ooooeeinnnnnns 1,112,230 |..............1,000,000 |.............. 1,127,460 [.........cc..eee0 oeennnnns (27,949) |0 [0 s 5.000 |...... 1.920 ....03/29/2019 ...|....05/01/2028 ...
914716-V9-3 ..... UNIV OF NORTH CAROLINA NC AT C SERIES B ... .. SD.. .. 1.DFE ..|... ...85.8370 |... +.1,000,000 |...eeeeeennneni o0 0 o0 e 2127 |...... 2.121 1171272021 ... |....04/01/2031 ...
91754R-V6-1 ..... UTAH ST BRD OF RGTS REVENUE .. SD.. .. 1.CFE ..|... . 111.8710 |... 02,269,933 [oiiiiiinnn0 e (13,018) [0 [0 e 5.000 |...... 3.848 ....07/19/2022 ...|....06/01/2038 ...
92778U-DS-6 ..... VIRGINIA ST CMWLTH TRANSPRTN B .. SD.. .. 1.BFE ..|... . 108.4510 |... 2,317,808 o0 e (44,728) |0 [0 e 4.000 |...... 1.500 ....09/02/2020 ...|....09/15/2034 ...
92778V-LZ-9 ..... VIRGINIA ST CLG BLDG AUTH EDUC SERIES A .. SD. .1.BFE .. . 116.7990 |. .. 1,751,985 |. 1,652,648 |.. .5.000 |[......3.541 ...06/01/2022 .. 02/01/2037
92778V-MY-1 ... VIRGINIA ST CLG BLDG AUTH EDUC SERIES A .. SD. .1.BFE .. . 116.2380 |. ..697,428 |. .675,920 |.. .5.000 |......3.371 ....05/17/2023 .. 02/01/2040
940094-BJ-3 ... WASHINGTON ST UNIV REVENUES ............ .. SD. .. 1.DFE .. . 121.5420 |. ..2,126,977 |. . 2,364,003 |.. ......5.000 |......1.461 ....00/22/2021 .. 10/01/2034 ...
977092-WS-0 ..... WISCONSIN ST CLEAN WTR REV SERIES 1 .. .. SD.. 1B Z . 100.7460 |.......eee.... 2,014,920 |.... . . 02,021,822 [0 e (51,564) [0 [0 e 5.000 |...... 2.351 ...06/19/2015 ...|....06/01/2024 ...
977123-36-1 ..... WISCONSIN ST TRANSPRTN REVENUE SERIES 1 ............. .. LAFE e 2,554,002 |. 116.6660 |.............. 2,566,643 |.............. 2,200,000 [....ccevunnnns 2,520,806 [......coooeeeeenn0 ovennnn (33,196) [0 il 0 [ 5.000 |...... 2.551 ...08/15/2023 ... |....07/01/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 213,560,222 | XXX 200,582,336 184,440,000 201,702,207 (2,847,846) 0 0 XXX XXX XXX XXX
3128\17-W6-9 ..... FHLMC POOL G05769 LA . 36,625 |. 101.8750 |... ...33,140 |.. 1 (89) [ounviiiiiiiinn0 |0 5.000 |...... 3.905 ....02/10/2015 ...|....12/01/2039 ...
3128M9-K2-7 ..... FHLMC POOL G07213 LA . 87,476 |...94.7710 |... ...82,410 |.. e (T20) [0 0 [ 3.500 |...... 2.931 ....08/27/2013 ...|....11/01/2042 ...
3128M9-NL-2 ..... FHLMC POOL G07295 LA .. 276,288 |...94.8320 |... . 270,601 |.. o (B07) [0 |0 e 3.500 |...... 3.185 ....04/09/2019 ...|....05/01/2042 ...
3128\J-TW-0 ..... FHLMC GOLD POOL G08564 .. LA ... 50,900 |...99.5080 |... ...48,097 |.. e (289) [0 |0 s 4.500 |...... 3.648 ....12/26/2013 ...|....12/01/2043 ...
312043-7Y-2 ... FHLMC POOL A95259 .. LA .. 342,613 ]...97.7800 |... 322,364 | 337,726 [0 e (2,383) [0 [0 e 4.000 |...... 3.261 ....11/19/2015 ...|....12/01/2040 ...
31320M-6D-2 ... FHLMC POOL SD0868 .. LA 1,882,89% |...85.1790 |... 01,924,851 |oeeeeeeeeenn 1,884,443 [0 807 [0 0 [ 2.500 |...... 2.712 ....02/25/2022 ...|....02/01/2052 ...
313200-FD-3 ..... FHLMC POOL SD2864 .. LA . 10,097,423 |...88.6330 |... . 411,532 .. 10,112,565 [onniiiiiinnnl0 e 15,142 0 0 3.000 |...... 4.549 ....06/13/2023 ...}|....03/01/2052 ...
313200-DE-0 ..... FHLMC POOL SD8201 .. LA .. 8,873,097 |...88.5740 |......ennneee. 7,829,256 |.... . 8,839,259 |.. 8,871,358 [0 e (1,049) [0 [0 e 3.000 |...... 2.953 ...02/25/2022 ... |....03/01/2052 ...
313200-FE-8 ..... FHLMC POOL SD8265 .. LA ...94.6690 |... .. 1,077,545 |.... .1,138,222 |.. n1,036,745 [oiiiiiiiennnl0 i 1,788 [0 0 4.000 |...... 5.051 ...11/04/2022 ...|....11/01/2052 ...
3132L7-YL-7 FHLMC POOL V82515 .. 1.A .. ...93.5700 |. ..192,614 |. .216,325 |.. .3.500 |......2.668 ....07/26/2016 .. 06/01/2046
3132M14-KD-6 . FHLMC GOLD POOL (24192 .. 1.4 .. ...97.5310 |. ..189,005 |. .204,665 |.. .4.000 |......2.871 ....06/16/2015 .. 01/01/2044
31320U-EC-3 ..... [FHLMC GOLD POOL 037330 1.A .. ...96.3800 |. ..130,285 |. 142,368 |.. .4.000 |......3.086 ....11/17/2015 .. 11/01/2045
3132YB-XT-8 ..... [FHLMC POOL WE6090 .. LA . 107.5230 |. .. 3,007,423 |. .2,766,741 |.. .5.210 |......5.370 ...10/13/2023 .. 08/01/2040 ...
31335A-FV-5 . FHLMC GOLD POOL G60180 . 1.A .. 154,515 |. 100.1250 |. . 142,752 . 152,339 |.. ......4.500 |......3.328 ....11/17/2015 .. 05/01/2042 ...
31335A-H9-2 ... FHLMC GOLD POOL G60256 .. LA .. 173,243 |. 100.1250 |... 160,124 |.... 170,959 0 [ (1,208) 1ol [0 4.500 |...... 3.270 ....11/20/2015 ...|....07/01/2042 ...
3133A7-HS-1 ... FHLMC POOL 0B1141 LA ...85.8690 |....cevnunnnns 1,711,126 |.... 02,079,503 |eeneeeeeiieen0 e (3,211 [0 o0 e 2.500 |...... 1.955 ....07/27/2020 ...|....07/01/2050 ...
3133B5-3N-0 ... FHLMC POOL QD8005 LA .. 88.6170 |....cevvnnnnns 7,856,026 |.... ....8,898,823 [.ooieiiiininnn0 i (936) [0 o0 e 3.000 |...... 2.946 ....02/25/2022 ...|....03/01/2052 ...
31368H-M4-2 ..... FNMA POOL 190379 LA . 103.0660 |... 10n283,024 o0 e (2,642) |0 [0 5.500 |...... 3.501 ...02/15/2017 ...|....05/01/2037 ...
3136AD-3F-4 ..... FNVMA SERIES 2013-45 CLASS CB ... LA L..96.7560 |......oiieeennnn 68,890 |ouinniiiiiinnnn . 71,200 [ 75,266 a0 o (899) [0 [0 e 4.000 |...... 2.737 ....04/10/2013 ...|....12/25/2042 ...
3137B0-XC-3 ..... FHLMC MULTIFAMILY STRUCTURED SERIES 4182 CLASS KT LA L..97.0660 |..eeevvnniieeeennn 52,533 |oueniiiii 54,121 | 0B5,375 [0 e (482) [0 0 e 3.500 |...... 2.054 ....05/01/2013 ...|....05/15/2041 ...
3138AX-XV-8 ..... FNVA POOL AJ6091 . 1.4 .. ...97.3980 |. .4.000 |......2.942 ....03/27/2013 .. 12/01/2041 ...
3138E1-HX-8 ..... FNVA POOL AJ8345 . 1.A .. ...97.3%0 |. .4.000 |......3.214 ...03/15/2013 .. 12/01/2041
3138EB-HI-8 ..... FNVA POOL AK6544 . 1.4 .. ...97.1970 |. .3.000 |......1.424 ....04/08/2013 .. 04/01/2027
3138EG-HT-4 ..... FNVA POOL AL0241 . 1.A .. ...97.5410 |. .4.000 |......2.908 ....04/08/2013 .. 04/01/2041
3138EJ-R-0 ..... FNVA POOL AL2071 . 1.4 .. . 103.0650 |. ......5.500 |......3.971 ....06/06/2013 .. 03/01/2040 ...
3138EK-50-1 ..... FNVA POOL AL3560 . LA ...97.0930 |..eeeeniiieeeenn 50,141 | 51,643 52,604 a0 e (758) [0 [0 e 3.000 |...... 1.964 ....05/03/2013 ...|....02/01/2028 ...
3138EK-AR-6 ..... FNVA POOL AL2715 . LA . ...93.2840 |... 156,514 0 e (383) |0 [0 3.500 |...... 3.284 ....04/09/2019 ...|....11/01/2042 ...
3138EK-NK-7 ..... FNVA POOL AL3093 . LA .. 144,152 |...94.3480 |... 142,144 0 [ (1,089) 0 [0 | 3.500 |...... 2.827 ....03/15/2013 ...|....02/01/2043 ...
3138EK-WE-1 ..... FNVA POOL AL3344 . LA .52,381(...99.9320 [.................. 48,849 | 48,882 [ 51,657 |0 e (329) |0 [0 4.500 |...... 3.525 ....09/20/2013 ...|....10/01/2042 ...
3138EL-BR-3 ..... FNVA POOL AL3647 . LA ) . 60,840 [...97.3980 |.....cevvueeeeen 85,526 |oeevnnniieeennn. 57,010 [oiiiiini 80,217 o0 e (804) |0 [0 | 4.000 |...... 2.908 ....12/18/2014 ...|....12/01/2042 ...
3138EP-DB-7 ..... FNMA POOL AL6397 LA 184,410 )...97.5280 |................. 170,399 fooiievnnn 174,718 e 478,752 [0 e (B76) [0 0 3.500 |...... 2.657 ...06/16/2015 ...|....01/01/2030 ...




g'oL4

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 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
3138W9-MF-4 ..... FNMA POOL AS0357 A 234,573 |...97.3950 |oeevueiiiiinnnnn 214,488 |..ooeeniiiinnnnnn 220,224 |evriiiiiiinnn 231,690 [ovvvvviinininnnns 0 |eeens (1,535) [ceeeeeiiiiennn0 il e 4.000 |...... 3.219 ....06/16/2015 ...|....09/01/2043 ...
3138WC-TN-3 ..... FNMA POOL AS3256 . A .. 174,100 |...97.0350 |... ... 171,685 0 e (1,883) |0 o0 e 4.000 |...... 3.331 ....06/17/2015 ...|....09/01/2044 ...
3138WD-20-2 ... FNVA POOL AS4371 . A .. 124,002 |...93.6750 |... ... 123,417 LU SRR (< V£ ) N N | I RPN | ) AN 3.500 |...... 3.204 ....12/09/2016 ...|....02/01/2045 ...
3138WD-RI-3 ..... FNVA POOL AS4100 . A ... 48,970 |...99.3660 |... JLO I U (74 DN ARt | B IR | ) FOU 4.500 |...... 3.756 ....03/26/2015 ...|....12/01/2044 ...
3138Y3-MT-5 ..... FNVA POOL AX2169 . A .. 108,259 |...97.1230 |... LU SRR ( (0N N | I RPN | ) A 4.000 |...... 3.319 ....11/04/2014 ...|....11/01/2044 ...
31402K-CE-2 ..... FNVA POOL 730969 . A . 40,143 |. 101.7200 |... JO I U ( (515 FORRRRPPt | B IR | ) AU 5.000 |...... 3.282 ....05/23/2013 ...|....08/01/2033 ...
314020-2V-2 ... FNVA POOL 735288 . A ..25,145 (. 101.7210 |... O e (191 |0 [0 e 5.000 |...... 3.441 ....03/26/2013 ...}|....03/01/2035 ...
314030-DX-4 ... FNVA POOL 745418 . A ..33,732 |. 103.0670 |... O e (84) |0 o0 e 5.500 |...... 3.400 ....06/12/2013 ...|....04/01/2036 ...
3140H9-GH-0 . FNMA POOL BJ7399 . A ...98.7370 |. .0 .4.500 |......4.121 ....11/14/2018 .. 11/01/2048
3140HB-FH-6 ..... FNVA POOL BJ9167 . A ...96.4470 |. .0 .4.000 |......3.577 ....12/21/2018 .. 05/01/2048
314049-D4-0 . FNVA POOL BM4622 . A ...96.4260 |. ..99,517 |.. .0 ......4.000 |......4.013 ....11/08/2018 .. 09/01/2048 ...
314049-49-3 ..... FNVA POOL BM4787 . A ...98.7420 |... ... 124,774 O [ (284) |0 [0 e 4.000 |...... 3.487 ....11/01/2018 ...|....10/01/2033 ...
3140J9-UP-4 ..... FNVA POOL BNM5089 . A . 100.4640 |... . .. LU R 7/ N AU | I RPN | ) AN 5.500 |...... 3.470 ....01/03/2019 ...|....02/01/2030 ...
3140KE-SF-6 ..... FNVA POOL BP6817 . A ...86.1950 |... .2,386,303 |.. O [ (4143) |0 [0 e 2.500 |...... 1.949 ....07/27/2020 ...|....05/01/2050 ...
3140LV-KV-0 ..... FNVA POOL BT6607 . A ...85.1890 |... .5,231,684 |.. O o 3163 |0 [0 e 2.500 |...... 2.724 ....02/25/2022 ...|....02/01/2052 ...
3140MG-PF-2 ..... FNVA POOL BV3121 . A ...88.6350 |... JLO I O (11 DN ARt | B IUUUPRRPRRRIN | ) AU 3.000 |...... 2.930 ....02/25/2022 ...|....03/01/2052 ...
3140MV-AD-0 ..... FNVA POOL BV7203 . A ...91.8530 |... O 3,409 |0 [0 e 3.500 |...... 3.703 ....04/26/2022 ...|....04/01/2052 ...
31400L-MZ-6 ..... FNMA POOL CB1275 . A ...85.2250 |... .... 3,841,485 O [ 1,841 |0 0 e 2.500 |...... 2.709 ...02/15/2022 ...|....08/01/2051 ...
314120-21-8 ..... FNMA POOL 932389 .... A .. 148,200 |...99.9830 |... ... 145,713 0 | L (1,083) [0 |0 e 4.500 |...... 3.09% ....02/01/2016 ...|....01/01/2040 ...
31416B-N5-3 . FNVA POOL 995112 . A . 51,909 |. 103.0640 |. ..50,616 |.. .0 ... (445) | .5.500 |......3.919 ....06/05/2013 .. 07/01/2036
31416B-TA-6 ..... FNVA POOL 995245 . A . 56,431 |. 101.2840 |. ..56,336 |.. .0 (378) |. .5.000 |......3.415 ....04/16/2014 .. 01/01/2039
31416C-D3-7 ..... FNVA POOL 995722 . A ..41,449 . 101.7220 |. ..40,529 |.. .0 .5.000 |......3.736 ....03/15/2013 .. 05/01/2038
31416Y-KN-7 ..... FNVA POOL AB3000 . A . 56,740 |...99.5520 |. ..54,543 |.. .0 .4.500 |......3.228 ....06/02/2013 .. 05/01/2031 ...
31416Y-XY-9 ..... FNVA POOL AB3394 . A . 39,697 |. 100.0020 |. ..38,866 |.. .0 ......4.500 |...... 3.555 ....11/04/2014 .. 08/01/2041 ...
31417G-CE-4 ..... FNVA POOL AB9068 ... A .. 106,779 |...94.1830 |... ... 105,162 LU R ¢ N N | I RPN | ) AN 3.500 |...... 2.834 ....04/04/2013 ...|....04/01/2043 ...
31417G-CF-1 ..... FNVA POOL AB9069 . A . 96,340 |...93.9100 |... 0 [ (1,082) |0 o0 e 3.500 |...... 3.005 ....04/04/2013 ...|....04/01/2043 ...
31418A-6G-8 ..... FNVA POOL MA1770 . A ..49,135[...99.3660 |... LU R 7 £ N N | I RPN | ) AN 4.500 |...... 3.401 ....01/30/2014 ...|....02/01/2044 ...
31418A-JL-3 ..... FNVA POOL MA1166 . A . 62,880 |...96.4490 |... . 0 [ (409) |0 o0 e 3.500 |...... 2.418 ....08/15/2013 ...|....09/01/2032 ...
31418D-KG-6 ..... FNVA POOL MA3894 . A . 57,463 |...97.9720 |... ...52,492 |.... LU R (7Y N | I RPN | ) A 4.000 |...... 2.672 ....06/02/2013 ...|....09/01/2031 ...
31418E-CA-6 ..... FNVA POOL MA456 A 8,843,294 |...88.6350 [.....eeeeennnn 7,808,360 |.... . ....8,841,605 0 e (978) |0 o0 e 3.000 |...... 2.952 ...02/25/2022 ... |....03/01/2052 ...
31418E-DE-7 ..... FNVA POOL MA4600 . A 6,221,290 |...91.8730 |. ..5,838,855 |. . 6,355,348 .6,224,914 |.. .0 .3.500 |......3.740 ....04/26/2022 .. 05/01/2082 ...
31418E-KS-8 ..... FNVA POOL MA4804 . A 1,899,001 |...94.7020 |. .. 1,979,916 |. .2,090,674 .1,903,386 |.. .0 .4.000 |......5.026 ....11/03/2022 .. 11/01/2052
31418E-KT-6 ..... FNVA POOL MA4805 . A 2,017,367 |...97.0710 |. ..2,091,711 |. . 2,154,821 2,020,139 .0 .4.500 |......5.308 ....11/03/2022 .. 11/01/2052
31418E-SR-2 . FNVA POOL MA5027 . A . 11,893,907 |...94.6710 |. 11,932,695 |. 12,604,380 11,901,861 .0 .4.000 |......4.635 ...06/13/2023 .. 05/01/2053
31419D-4K-4 . FNMA POOL AE3525 . A ..39,263 |...97.2000 |. ..38,308 |.. .0 ......4.000 |......3.355 ....04/03/2013 .. 03/01/2041 ...
3141K-IL-5 ..... FNVA POOL AE8750 ... A... 135,238 |...97.4170 |... ....132,491 O e (A7) |0 o0 4.000 |...... 3.120 ...05/03/2013 ... |[....12/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue e-
Backed Securities 98,296,400 [ XXX 91,215,492 100,633, 110 98,245,780 0 (4,561) 0 0 XXX XXX XXX 276,368 2,767,246 XXX XXX
3137HA-4G-8 ..... FREDDIE MAC MULTIFAMILY SERIES 2023-ML15 CLASS A . [c. oo vevenee | weveneeens e TA o 8,582,652 [...90.3140 |.......eunnnn. 8,267,384 |.veiiinnnnn 9,154,077 |..ccevvnnnnnns 8,602,374 [....covvnnnns (U 19,722 |oveeiiieennnnnd 0 foorriiiiiinns 0 |..... 4.000 |...... 4.865 [MON ..... [oeeevrnnnnnnns 30,514 |ooeevinnnnns 217,875 |....05/09/2023 ...|....01/25/2040 ...
FHLMC MULTIFAMILY STRUCTURED P SERIES K506 CLASS
3137HA-MH-6 ..... R IRl IR PR N TA i 985,207 . 100.9220 |.............. 1,009,215 ..o 1,000,000 |.evvennireennnnnd 985,837 [.viiviiinnnnnn (U O 630 [ooiiiiiiiiannnn (0 [V P 4.650 |...... 4.970 [MON ... oevevnnnninanns 3,875 | 11,625 |....09/07/2023 ...|....08/25/2028 ...
FHLMC MULTIFAMILY STRUCTURED P SERIES K509 CLASS
3137HA-ST-4 ..... L PP PPPPTTTTTUUPPTY Fupors) Pyvevevs) NPORRRUUUURl N TA i 1,645,799 |. 101.8290 |..........n... 1,731,097 [ 1,700,000 |.......cc..e 1,647,510 [..oovvvnnnnnns (U L7 [, [ 0 )...... 4.850 |...... 5.584 [MON ..... [ooivieennnnnns 6,871 [....ooivnnnnnns 13,742 |....10/25/2023 ...|....09/25/2028 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 11,213,658 | XXX 11,007,696 11,854,077 11,235,721 0 22,063 0 0 XXX XXX XXX 41,260 243,242 XXX XXX
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0909999999. Total - U.S. Special Revenues Bonds 323,070,280 | XXX 302,805,524 296,927,187 311,183,708 0 (2,830,344) 0 0 XXX XXX XXX 2,676,316 10,241,532 XXX XXX
03027X-CD-0 ..... AMERICAN TOWER CORP N A |- 2.CFE ..|... . 103.6510 |... .2,700,000 |.. ....2,691,280 JL I Y £ 1 I AR | B IUUUPRRPRRRIN | B AU 5.550 |...... 5.5%4 ....06/22/2023 ...|....07/15/2033 ...
031162-DE-7 ..... AMGEN INC .... 1 L2.AFE .. ...91.4700 |. . 100,000 ..91,133 |.. .0 .3.350 |......4.672 ....04/25/2023 .. 02/22/2032 ...
04010L-BB-8 ..... ARES CAPITAL CORP .. 1 .2.CFE .. ...88.6790 |. .2,200,000 .2,230,421 |.. .0 ......2.875 |...... 2.530 ...09/01/2021 .. 06/15/2028 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP SERIES 144A N |- 2.CFE ... ...99.4380 |... .... 1,082,372 LU O (<1807 N N | I RPN | ) AN 5.500 |...... 1.745 ....02/17/2021 ...|....12/15/2024 ...
06051G-GR-4 ..... BANK OF AMERICA CORP MTN SERIES GMTN . N A |- 1.GFE L. ...94.9190 |... O e (7,715) o0 o0 e 3.593 |...... 1.533 ....09/18/2020 ...|....07/21/2028 ...
06051G-HG-7 ..... BANK OF AMERICA CORP MTN SERIES MTN .. N | LEFE L ...95.5460 |... . O e 8,082 |0 [0 e 3.970 |...... 4.999 ....04/20/2023 ...|....03/05/2029 ...
07274N-AL-7 ..... BAYER US FINANCE |1 LLC SERIES 144A .. N A |--2.BFE ... ...95.1300 |... 1,426,953 |.... JLO N O (< 1011V DN ARt | B IR | ) FOU 4.375 |...... 1.928 ....01/20/2021 ...|....12/15/2028 ...
088929-AC-8 ..... BGC GROUP INC N |- 2.CFE ... . 104.4720 |... 3,134,153 |.... O 2,574 o0 [0 8.000 |...... 8.433 ....10/04/2023 ...|....05/25/2028 ...
090572-A0-1 ..... BIO RAD LABS N A |--2.BFE ... ...90.4450 |... 452,226 |.... 498,879 O e 115 0 o0 e 3.700 |...... 3.782 ...02/23/2022 ... |....03/15/2032 ...
093662-AJ-3 ..... BLOCK FINANCIAL .. N |- 2.CFE ... ...89.2750 |... .... 3,289,880 LU R/ (I N | I RN | ) AN 2.500 |...... 2.572 ....06/22/2021 ...|....07/15/2028 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC SERIES 144A ... ..LS.. N A .. 2.BFE ..|... ...82.5620 |... O [ 8,444 |0 [0 e 3125 |...... 7.274 ....04/20/2023 ...|....06/10/2031 ...
097023-CM-5 ... BOEING CO ..ovvvvveneeeeenn 1 .2.CFE .. ...94.3580 |. .. 4,717,907 |. .0 .2.700 |......2.053 ...0172172021 .. 02/01/2027
11135F-BQ-3 ..... BROADCOM INC SERIES 144A ..... 1 .2.CFE .. ...81.1490 |[. ..162,298 |. .0 .3.187 |......5.714 ....04/25/2023 .. 11/15/2036
15189X-AX-6 ..... CENTERPOINT ENER HOUSTON SERIES AG . 1 1FFE .. ...88.5630 |. ..442,814 | .0 ......3.000 |......4.509 ....04/20/2023 .. 03/01/2032 ...
161175-BA-1 ... CHARTER COMM OPT LLC CAP SERIES WI . N A |- 2.CFE ..|... .. 187,941 ]...98.5970 |... . 200,000 |.. O e 188 |0 0 e 6.484 |...... 7.021 ....04/25/2023 ...|....10/23/2045 ...
172967-ME-8 ... CITIGROUP INC .. N | 1.GFE L. .. 326,820 |...94.9300 |... ... 300,000 |.. LU R 78 41 N N | I RPN | ) AN 3.980 |...... 2.890 ....10/10/2019 ...|....03/20/2030 ...
172967-MP-3 ..... CITIGROUP INC .. N A |- 1.GFE L. ,431,122 |...95.7740 |... .1,500,000 |.. O e 5,130 i o0 e 4.412 |...... 5.121 ....04/20/2023 ...|....03/31/2031 ...
172967-MY-4 ... CITIGROUP INC .. N | 1.GFE L. ...83.5690 |... . 500,000 |.. LU R T A PO | RPN | B SN 2.561 |...... 4.8% ....04/25/2023 ...|....05/01/2032 ...
17308C-C5-3 ..... CITIGROUP INC .. N A |- 1.GFE L. ...89.1480 |... .1,700,000 |.. 0 [ 16,493 |0 o0 e 2.976 |...... 5.013 ...04/20/2023 ...|....11/05/2030 ...
20268J-AF-0 ..... COMMONSPIRIT HEALTH N | 1.GFE L. ...86.7520 |... . 400,000 |.. LU ORPRRY 8\c T N | RN | ) SN 2.782 |...... 5.176 ....04/20/2023 ...|....10/01/2030 ...
209111-FY-4 ..... CON EDISON CO OF NY INC SERIES 20B . N A |- 1.GFE L. ...83.7980 |... . 100,000 |.. O e 195 |0 0 e 3.950 |...... 5.016 ...04/25/2023 ... |....04/01/2050 ...
21071B-AB-1 ..... CONSUMERS 23 SECURE FUND SERIES A2 ... .. 1.AFE ..|... . 102.3740 |... .1,000,000 |.. ....999,542 LU SRR £ 1 DN AU | I RPN | ) AN 5.210 |...... 5.213 ....12/05/2023 ...|....09/01/2030 ...
254709-AT-5 . DISCOVER FINANCIAL SVS ..... .2.BFE .. . 111.4160 |. .. N ..550,000 .586,669 |.. .0 .7.964 |......7.013 ....12/06/2023 .. 11/02/2034
29273R-BF-5 . ENERGY TRANSFER PARTNERS .. .2.CFE .. ...91.9950 |. ..229,987 |. ..250,000 .220,307 |.. .0 .5.150 |......6.161 ....04/25/2023 .. 03/15/2045
29278N-AN-3 . ENERGY TRANSFER OPERATNG .2.CFE .. . 101.2930 |. ..2,025,861 |. .2,000,000 .2,208,355 |.. .0 .5.500 |......2.084 ....01/20/2021 .. 06/01/2027
30040W-AV-0 ..... EVERSOURCE ENERGY ..... B .| 2.AFE .. ...99.5470 |. .. 3,683,224 |. .3,700,000 .3,698,274 |.. .0 4.750 |......4.771 ...05/08/2023 .. 05/15/2026 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS N A .. 2.CFE .. ...89.6850 |. . 200,000 L A77,790 .. .0 ... 3.450 |......5.132 ....04/25/2023 .. 03/01/2032 ...
361841-AJ-8 ..... GLP CAPITAL LP FIN I1 N |- 2.CFE ... ...99.5810 |... .2,000,000 |.. .... 2,079,341 LU U (1608 7.V N | I RPN | ) AN 5.250 |...... 1.792 ....01/20/2021 ...|....06/01/2025 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... N A |- 2.AFE L. ...95.6120 |... .1,200,000 |.. ....1,194,833 0 [ 1,088 |0 o0 e 3.691 [...... 3.798 ....04/05/2022 ...|....06/05/2028 ...
38141G-WV-2 ..... GOLDMAN SACHS GROUP INC ... N |- 2.AFE L s ...95.0010 |... ... 300,000 |.. O e (2,071) feveeinl0 o0 e 3.814 |...... 3.011 ....10/10/2019 ...|....04/23/2029 ...
38141G-WZ-3 ..... GOLDMAN SACHS GROUP INC ... N A |- 2.AFE L. 1,015,116 |...96.8350 |... .1,000,000 |.. O e (2,321) |0 o0 e 4.223 |...... 3.940 ....04/05/2022 ...|....05/01/2029 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC ... N | LR FE L 2,828,135 |...90.6970 |... .3,200,000 |.. O o 83,704 |0 [0 1.542 |...... 4.49% ...04/25/2023 ... |....09/10/2027 ...
38173\-AC-6 ..... GOLUB CAPITAL BDC N A .. 2.CFE ..|... ...87.8720 |... . 400,000 |.. ...397,314 O e 821 |0 o0 e 2.050 |...... 2.274 ....07/27/2021 ...|....02/15/2027 ...
38937L-AB-7 ..... GRAY OAK PIPELINE LLC SERIES 144A 1 .2.CFE .. ...93.0550 |. . 100,000 100,000 |.. .0 L0 .3.450 |......3.450 ....09/11/2020 .. 10/15/2027 ...
46647P-BD-7 ..... JPMORGAN CHASE & CO 1 1.FFE .. ...94.1070 |. . 500,000 549,744 |.. .0 (8,802) . .3.702 |......1.745 ....09/18/2020 .. 05/06/2030
46647P-DA-1 ..... JPMORGAN CHASE & CO 1 .1EFE .. ...98.5780 |. ..350,000 .340,673 |.. .0 . 1,909 |. .4.323 |......5.017 ....12/14/2022 .. 04/26/2028
46647P-DC-7 . JPMORGAN CHASE & CO 1 . 1EFE .. ...96.7900 |. . 300,000 .304,687 |.. .0 (458) | .4.586 |......4.360 ....04/25/2022 .. 04/26/2033
46647P-DR-4 . JPMORGAN CHASE & CO 1 .1EFE .. . 101.5260 |. .1,000,000 .936,439 |.. .0 ......5.350 |......6.187 ...11/01/2023 .. 06/01/2034 ...
49446R-AP-4 ... KIMCO REALTY CORP N A |- 2.AFE L. .. 292,549 |...94.3880 |... ....294,265 O e 288 |0 o0 e 2.800 |...... 2.8%5 ....08/09/2016 ...|....10/01/2026 ...
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC SERIES Wl ... 1 |- 2.CFE ... 2,000,000 |...95.8950 |... ....2,000,000 LI RN | N | RPN | B SN 3.755 |...... 3.754 ....04/28/2023 ...|....03/15/2027 ...
59524Q-AA-3 ... MID ATLANTIC INTERSTATE SERIES 144A .. - 2.AFE L. .. 335,985 |...96.6370 |... 0 e (4,796) |0 [0 e 4.100 |...... 2.303 ....01/28/2021 ...|....05/15/2028 ...
610202-BP-7 ..... MONONGAHELA PONER CO SERIES 144A ... | TG FE L. .. 306,999 |...98.0510 |... JLUJ PR (| V0N PO | I RPN | ) AN 5.400 |...... 5.211 ....04/25/2023 ...|....12/15/2043 ...
61747Y-FD-2 ..... MORGAN STANLEY N A |- LEFE L. 3,000,000 |- 100.6550 |... . . .. JLU I N | I APt | B ISP | B FRT 5.164 |...... 5.160 ....04/19/2023 ...|....04/20/2029 ...
677050-AS-5 ..... OGLETHORPE POWER CORP SERIES WI .....cevvvvvvvvvnnnnnnifons ven]vnnnnns 1o, L2AFE L 1,991,306 |...85.1500 |.............. 1,702,995 |.ovvennnnnnns 2,000,000 |..ceeunnnnnnns 1,991,524 |......ooevnennnn 0 fooeiiiinnnn218 o0 fennnnnl0 s 4.500 |...... 4.530 ...06/09/2023 ... |....04/01/2047 ...
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68233J-CR-3 ..... ONCOR ELECTRIC DELIVERY SERIES 144A .....oovivvvvnnnns foee e nnnnns T LFFE L 299,478 [. 106.7910 |.................320,372 |oociininnnnnnens 300,000 (U N T PPN | N AR | B KN 5.650 |...... TR 1R R 2,260 ....11/08/2023 ... |[....11/15/2033 ...
68389X-BX-2 ..... ORACLE CORP oo |--2.BFE ... ... 74.3930 |... ... 500,000 |.. 0 [ 1,586 |0 o0 e 3.600 |...... 5.676 |AD cevees oeeneeeeeennnns 4,500 |... ....04/25/2023 ...|....04/01/2050 ...
694308-JK-4 ..... PACIFIC GAS & ELECTRIC . e [ 2.0 FE L ...93.7420 |... .2,000,000 |.. O e (25,872) |0 o0 e 3.750 |...... 2.202 |1 ....... ..., 37,500 |... ....01/20/2021 ...|....07/01/2028 ...
694308-KC-0 ..... PACIFIC GAS & ELECTRIC . A1 [ 2.CFE Ll ...92.6230 |... .1,000,000 |.. JLO I Y A IR | B ISP | B AT 4.400 |...... 4.438 [MS ...... ... 14,667 |... ....02/16/2022 ...|....03/01/2032 ...
745310-AN-4 ..... PUGET ENERGY INC A1 [ 2.0 FE L ...89.4670 |... .1,500,000 |.. LU RN | N | RN | B SN 2.379 |...... AR TU [N ) R, 1,586 |... ...10/12/2021 ...|....06/15/2028 ...
75513E-CI-9 ..... RTX CORP N A |- 2.AFE L. . 108.7480 |... ... 500,000 |.. 499,060 0 . 0 0 o0 6.100 |...... 6.126 |MS oeees | 4,490 |... ....11/06/2023 ...|....03/15/2034 ...
771196-CH-3 ..... ROCHE HOLDINGS INC SERIES 144A ... ..LS.. N |- 1.CFE ... . 108.0340 |... ....3,100,000 0 ... FRN VN R | N | B RO 5.593 |...... 5.591 [MN ...... ... 23,118 |... ....11/06/2023 ...|....11/13/2033 ...
78403D-AR-1 ..... SBA TOWER TRUST SERIES 144A N A .. 1.F FE ..|... ...88.3490 |... .... 1,627,280 JU Y AU (10,437) [eeeeeeeeieee 0 o0 et 2.328 |...... 1.648 |MON ... [oeeeeieeeennnnns 1,655 |... ....09/02/2021 ...|....01/15/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION SERIES Wl 1 L2.AFE .. ...97.9630 |. .2,167,175 |.. .0 .. (43,1%) |. .4.200 |......1.855 L2473 ....01/20/2021 .. 03/15/2028
80282K-AP-1 ..... SANTANDER HOLDINGS USA SERIES Wl 2 L2.AFE .. ...97.1860 |. .2,334,316 |.. .0 ..(48,09) | .4.400 |......2.002 ....01/20/2021 .. 07/13/2027
842400-HD-8 . SOUTHERN CAL EDISON SERIES G ... 1 .1.GFE .. ...85.7860 |. . 2,472,376 |.. .0 ......2.500 |......3.816 ....04/05/2022 .. 06/01/2031 ...
882389-CC-1 ..... TEXAS EASTERN TRANSMISS B .. 1.G FE ..|... . 112.4140 |... . . ....2,699,746 0 [ (18,854) |0 [0 e 7.000 |...... 5.172 ...04/19/2023 ...|....07/15/2032 ...
883556-DB-5 ..... THERMO FISHER SCIENTIFIC ..LS.. N | 1.GFE L. . 105.1180 |... .2,500,000 |.. .... 2,496,150 I RN | N | RPN | B SN 5.200 |...... 5.218 ....11/28/2023 ...|....01/31/2034 ...
950000-26G-7 ..... WELLS FARGO & COMPANY MTN SERIES MTN . ..LS.. N A |- 2.AFE L. ...89.0170 |... ... 500,000 |.. O [ (4,283) |0 o0 e 2.879 |...... 1.919 ...01/06/2021 ...|....10/30/2030 ...
95000U-3F-8 ..... WELLS FARGO & COMPANY MTN ... N | LEFE L . 102.0260 |... . 500,000 |.. O 289 o0 [0 e 5.557 |...... 5.831 ....08/15/2023 ...|....07/25/2034 ...
958667-AF-4 ..... WESTERN MIDSTREAM OPERAT N A |- 2.CFE ..|... . 104.3760 |... . 400,000 |.. O 0 0 [0 e 6.350 |...... 6.401 ....00/27/2023 ...|....01/15/2029 ...
960386-AM-2 ..... N .. 2.CFE ..|... ...98.9680 |... .2,000,000 |.. O e (49,728) |0 feil0 e 4.950 |...... 2.168 ....01/20/2021 ...|....09/15/2028 ...
WHLNSN-94-8 ... CITY OF SALINAS 041 .. L 1FZ ...96.2000 |... .1,481,000 |.. 0 2,592 |0 o0 e 4.020 |...... 4.677 ...07/26/2023 ...|....09/01/2032 ...
00217G-AB-9 ..... APTIV PLC APTIV CORP .. 2.BFE ..|... ...88.5230 |... . 100,000 |.. O e 791 |0 [0 e 3.250 |...... 5.042 ....04/25/2023 ...|....03/01/2032 ...
0236411-BH-7 ..... AMERICA MOVIL SAB DE CV . 1.GFE .. ...94.5270 |. . ..333,000 .0 ......3.625 |......3.706 ...04/15/2019 .. 04/22/2029 ...
05571A-AQ-8 ..... BPCE SA SERIES 144A |- 2.AFE L . 102.9540 |... 823,632 |.... . 800,000 |.. ...793,842 O 282 o0 [0 6.612 |...... 6.846 ....10/18/2023 ...|....10/19/2027 ...
06738E-BD-6 ..... BARCLAYS PLC ... D...... 1 |- 2.AFE L. . ...98.2500 |... 884,246 |.... ... 900,000 |.. 924,207 0 e (4,931) |0 o0 e 4.972 |...... 4.291 ...04/06/2022 ...|....05/16/2029 ...
06738E-CL-7 ..... BARCLAYS PLC ... D...... 1 |- 2.AFE L 1,400,000 |. 107.0630 |... .1,498,889 |.... .1,400,000 |.. ,400,000 O 0 o0 [0 6.692 |...... 6.692 ....09/06/2023 ...|....09/13/2034 ...
096591-201-5 ..... BNP PARIBAS SERIES 144A ... D...... 1 |- 1.GFE L. .. 345,282 |...88.8910 |... 355,563 |.... . 400,000 |.. ....351,458 JL I RN - J - I ARt | B IUURPRRIN | ) FOUN 1.904 |...... 4.793 ....04/20/2023 ...|....09/30/2028 ...
09659X-2M1-3 ..... BNP PARIBAS SERIES REGS ... D...... 2 |- 1.GFE L .. 517,923 |...88.8910 |... 533,345 |.... . 600,000 |.. ...527,187 O 9,264 |0 [0 1.904 |...... 4.793 ....04/20/2023 ...|....09/30/2028 ...
225401-AC-2 ... UBS GROUP AG SERIES 144A .. 1.G FE ..|... .. 322,539 |...96.8580 |... 290,574 |.... ... 300,000 |.. 310,041 0 e (3122) |0 o0 e 4.282 |...... 3.113 ....10/11/2019 ...|....01/09/2028 ...
225401-AF-5 . UBS GROUP AG SERIES 144A .1.GFE .. ,126,470 |...94.3420 |. .943,418 .1,000,000 1,075,160 |.. .0 .3.869 [......1.922 ....01/20/2021 .. 01/12/2029 ...
251526-CK-3 . DEUTSCHE BANK NY . L2.AFE .. 865,530 |...83.7140 |. ..920,853 .1,100,000 879,145 |.. .0 .3.035 |......6.126 ...04/20/2023 .. 05/28/2032 ...
251526-CP-2 ..... [DEUTSCHE BANK NY . L2.AFE .. ,799,800 |...91.4820 |. ,646,685 |. .1,800,000 ,799,868 |.. .0 ....02.311 ). 2.318 ... 1171272021 .. 11/16/2027 ...
5309439-AQ-2 ...... LLOYDS BANKING GROUP PLC .. S| 1LGFE L) .. 410,144 [...94.0110 |... 376,044 |.... ... 400,000 |.. 405,174 O [ (1,243) |0 o0 e 3.574 |...... 3.214 ...10/11/2019 ...|....11/07/2028 ...
63861V-AE-7 ..... NATIONWIDE BLDG SOCIETY SERIES 144A .. .. 1.G FE ..|... .. 315,879 |...93.3120 |... 279,937 |.... ... 300,000 |.. 309,663 JLUNS PO R1S10) N SRR | [ AP | . I 1 A 3.320 ...10/10/2019 ...|....07/18/2030 ...
639057-AH-1 ..... NATWEST GROUP PLC . 1.GFE .. ,502,528 |. 105.2730 |. 1,684,364 |. .1,600,000 .1,503,678 |.. .0 ......6.847 ....11/01/2023 .. 03/02/2034 ...
T14200-AC-9 ..... PERRIGO FINANCE UNLIMITE .. |- 3.CFE ..|... ,132,380 |...90.9530 |... ,819,063 |.... .2,000,000 |.. ,819,063 678 oo (12,649) [ooiiiiinien 0 |0 [ 40650 ... 3.805 ...01/20/2021 ...|....06/15/2030 ...
80281L-AG-0 ..... SANTANDER UK GROUP HLDGS D...... 2 |- 2.AFE L. .. 462,148 |...94.0110 |... . 500,000 |.. ....466,231 O e 4,083 o0 01000003823 | 5.429 ...04/25/2023 ...|....11/03/2028 ...
803014-AB-5 ..... SANTOS FINANCE LTD SERIES 1444 ... D...... 1 |- 2.CFE ... . 106.0550 |... .... 149,403 O i 12 0 [0 00006875 | 6.932 ....09/11/2023 ...|....09/19/2033 ...
853254-BS-8 ... STANDARD CHARTERED PLC SERIES 144A . D...... 2 |- 1.GFE L. ...94.3980 |...ccovnnnnnns 2,831,942 |.... .... 3,410,337 0 feeeeenn(60,426) |oeeeneeieinn0 o0 el 40644 | 2.283 .. 139,320 |....01/20/2021 ...|....04/01/2031 ...
853254-CC-2 ...... STANDARD CHARTER SERIES 144A ........ocovivviiinnninnns foun oe D...... 2 |- 1.GFE L ...81.0650 |.......oennnns 1,134,904 |.... .... 1,400,000 O 0 0 [0 000 2,678 | 2.678 .. 37,492 |....06/22/2021 ...|....06/29/2032 ...
160170-A-3 ..... ISRAEL ELECTRIC CORP LTD SERIES GMTN 144A ...........|... ... [ [T L 2AFE s 498,430 |...84.5400 [.......coennnnnns 422,700 |....eiieeenn... 500,000 foiiiiiiinnnnnens 498,679 [....oeeeennnnnnss 0 fooeeiieeeeeen 136 Joeeiniineeeenn0 o0 30750 .o 3.788 18,750 |....02/15/2022 ... |....02/22/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 100,359,289 [ XXX 94,769,541 98,679,000 98,696,734 127,678 (382,326) 0 0 XXX XXX XXX 969,096 2,825,924 XXX XXX
12569U-AA-9 ..... CIM TRUST SERIES 2023-R4 CLASS A1 144A ......cooveiiifonn on | nneee | eveeees e TA o 5,007,415 (...99.1430 |.............. 5,083,501 |...ccovunnnnns 5,077,028 |....ccvvvnnnns 5,010,905 [..ccvvvvennnnns (U RtV R | PN | B AN 5.000 |...... 5.278 [MON ..... |eeeeeeenennn 21,154 |, 169,234 |....04/26/2023 ... |....06/25/2062 ...
17181K-AA-8 ..... CIM TRUST SERIES 2023-R2 CLASS A1 144A A . 101.0620 |.............. 4,555,485 |.... .4,507,617 |.. ... 4,444 508 e 5,666 |eeeeiiiieeeenn0 [0 5.500 |...... 5.933 | MON ..... .. 206,599 |....03/07/2023 ...|....08/25/2064 ...
19688M-AA-8 ..... COLT FUNDING LLC SERIES 2022-8 CLASS A1 144A 1.AFE. . 100.7800 |.....cevvnnnns 4,796,227 |.... . 4,759,120 |.. 4,756,844 0 e (789) [0 [0 6.467 |...... 6.420 [MON ..... .. 102,591 |....08/24/2023 ...|....08/25/2067 ...
DEEPHAVEN RESIDENTIAL MORTGA SERIES 2022-2 CLASS
24380X-AA-5 ..... MR e [ s TAFE ] 3,237,355 |...95.0710 |........cce 3,239,787 |..oovvvunnnnns 3,407,742 ). 3,249,767 |.uvvunniiiinnnnnd (U 12,272 e [ 0 ]...... 4.300 |...... 5377 IMON .oooe fooiiiiinnnnnnns 12,211 [oooiinnnnnns 146,533 |....12/09/2022 ... |....03/25/2067 ...
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36168K-AA-5 ..... GCAT SERIES 2021-NOMS CLASS AT 144A ....ovvvvvnieees oo e 4 e [ LA 1,628,905 |...79.7350 |.......eennnn. 1,298,829 |..ovvennnnnnns 1,628,937 |.ooovvvnennnns 1,628,688 |...oeneeiinnnnd (U O 206 [oeiiiiiiiiannnn 0 foorriiiiiinns 0 |ueen 1.262 |...... 1.251 [MON oooee v 1713 s 20,557 |....09/29/2021 ...|....07/25/2066 ...
IMPAC SECURED ASSETS CORP SERIES 2006-3 CLASS A6 ..|... .oofceveenn |4 coveeees | TARM e 63,480 |...99.8930 |....ccevvunnieens 69,924 |..ooviiiiiiinnnn 69,998 |...oiieeiiiinnnns 69,513 |oeeiieeinnenn0 e 1,414 |0 e 0 | 5.870 MON oee [ (<11 3,273 |....06/08/2020 ...|....11/25/2036 ...
MASTR ASSET BACKED SECURITIES SERIES 2005-1iNMC1
CLASS M4 .o eeenne e eeeeeneeeeeeenn [ eee [ & e [ TARM e 2,508 |. 106.2200 |...cevvuneeeennnnn 2,662 |eoeeeieeeeeennns 2,506 [.eeeeeeenniinns 2,508 |.coeieeeeeieenn0 e [V TR | I AR, 0 |oueeen 7.557 MON oee [ I 80 [....02/19/2020 ...|....03/25/2035 ...
MASTR ADJUSTABLE RATE MORTGA SERIES 2007-HF1 CLASS
A e J PO 2,499,071 [...41.6750 |....ccevnnnnns 1,969,209 |.oeveennneeens 4,725,146 |...eeeeennn 2,499,071 |oveeeeeeeennn0 o [V TR | I AR, 0 |oueeen 5.950 MON ees [ 4,684 |.............. 109,731 |....02/03/2021 ... |....05/25/2037 ...
ONSLOW BAY FINANCIAL LLC SERIES 2023-NOM3 CLASS A1
T4A e J PO 7,855,026 |. 100.0340 |.............. 7,857,679 |oeeeeeennnnn 7,855,027 |.eeeeennnnnnns 7,850,570 [.oeeeeeviieeeen0 e (4,456) |eeeeeeeeeennnn0 e 0 |oueeen 5.949 MON ooee foeeeeiiies 38,939 |oeeeeiiinns 311,515 |....04/21/2023 ... |....02/25/2063 ...
ONSLOW BAY FINANCIAL LLC SERIES 2023-NOM7 CLASS A1
T4A e J PO 2,911,024 |. 101.8950 |....ccoennnnns 2,966,231 |..ceevnnnnnnns 2,911,069 |...ccevnennnns 2,909,909 |..eeuiieeennnnn0 o (1,115) o0 e 0 e 6.844 MON oee oo 16,603 [...ccevvennnnns 49,808 |....09/18/2023 ... |....04/25/2063 ...
ONSLOW BAY FINANCIAL LLC SERIES 2023-NoM8 CLASS A1
T4BA e J PO 2,924,362 |. 102.0380 [...eeeeeennn 2,983,9% |...ccvvnnnnnns 2,924,410 |oeeeeeennnn 2,923,255 |.coeeiiieeeeenn0 e (1,107) foeeeeeeiiieee 0 e 0 |oueeen 7.045 MON oee oo 17,169 [ooeeeeeennnnnes 51,506 |....10/02/2023 ... |....09/25/2063 ...
PRESTON RIDGE PARTNERS MORTGA SERIES 2023-NQM2
CLASS A1 144A . J PO 2,900,879 |. 100.2600 |.............. 2,953,857 |.eceerrnnnnnns 2,946,207 |..eeeeeennnnn 2,901,941 |oeeieeiennnn0 e 72 N | ) IO 0 e 6.250 MON ooee [ 15,345 |ooeeeeieeenee 46,034 |....10/05/2023 ...|....08/25/2068 ...
SECURITIZED ASSET BACKED RECEI SERIES 2007-NC1
CLASS A1 144A . J PO 2,318,036 |...90.0090 |.....cceennnn. 2,171,969 |oeeeeeennnnn 2,413,050 |...eoieeennnnn 2,336,413 |oeeeeeennnn0 e 7,680 [oeeeeeeeeiieennd0 e 0 |oueeen 5.730 L0 S 2,304 |oeeeeieeeeee 83,030 |....02/04/2021 ...|....12/25/2036 ...
VERUS SECURITIZATION TRUST SERIES 2023-4 CLASS A1
T44A e [ PP 1,770,753 |...99.8730 |...oeeeennnnn 1,768,540 [......cceenn 1,770,781 |oueeeeeennnn 1,769,978 |oevvvnieeeeenn0 [ (775) [0 i 0 |..... 5.811 L0 P 8,575 |oeuuaiiaennes 60,025 |....05/15/2023 ... |....05/25/2068 ...
Subtotal - Bonds - Industrial and Miscella
Mortgage-Backed Securities 42,315,289 | XXX 41,667,89% 44,998,638 42,353,870 23,548 0 XXX XXX XXX
BARCLAYS COMMERCIAL MORTGAGE SERIES 2018-C2 CLASS
A e L..96.7200 |..eeerniinnens 870,480 |[.oeeeeeennnnnns 900,000 |-eeeevrunnaeeeens 991,481 (17,778) |+eeeeeeeeeenn0 [ 0 |oueeen 4.314 ...06/04/2020 ...|....12/15/2051 ...
BANK SERIES 2019-BN16 CLASS A4 ... ...94.9580 [....ovennne. 1,424,365 |.... .1,500,000 [.. o 1,488 784 8,882 |0 [0 | 4.005 ....01/06/2023 ... |....02/15/2052 ...
BANK SERIES 2019-BN22 CLASS A4 ... ..89.0460 [....cvonenn 2,226,138 |.... 2,500,000 |.. ....2,273,314 11032,006 [-oreeeneenen0 [0 [ 2.978 ....01/06/2023 .. |....11/15/2062 ..
BX TRUST SERIES 2021-CIP CLASS A 144A ................ [ 3,886,250 |...97.8980 |.............. 3,915,908 |.....cvvunnnns 4,000,000 |.eeevunnnnnns 4,000,000 LRECT- VI R | R FOPPPIN | I R 6.397 ...06/07/2023 ...|....12/15/2038 ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET CLASS
AAA Lo ) PO 2,960,684 |...92.5120 |.............. 2,659,212 |...covvnennnns 2,874,453 |.oeeiennnn 2,894,749 (QECTCIVE) N R | R RN 0 |ueen 2.257 ...07/30/2020 ...|....08/15/2037 ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2021-ADV CLASS
AABA Lo ) O 2,000,000 |.. 88.1670 |....eevvnnnenn 1,763,333 |oovveenns 2,000,000 |.eeevenninnns 2,000,000 |.eevveniirrinnnn0 fooiiiiiiiis [V N | N R, 0 |..... 6.876 L0 6,494 |...cooeene 130,466 |....07/28/2021 ...|....07/15/2038 ...
CITIGROUP COMMERCIAL MORTGAG SERIES 2019-C7 CLASS
Mo ...4,513,477 |...89.6500 |.............. 4,482,505 |.... .5,000,000 |.. 4,568,734 [0 e 85,257 o0 0 3.102 MON ..... 12,925 .. 129,250 |....01/30/2023 ... |....12/15/2072 ...
DC OFFICE TRUST SERIES 2019-MTC CLASS A 144A .. 1,730,000 |...83.4740 |......enn..ee. 1,669,485 |.... .2,000,000 | el 1TTT,248 |0 31,847 0 [0 2.965 MON ..... . 59,300 |....06/28/2022 ...|....09/15/2045 ...
GS MORTGAGE SECURITIES TRUST SERIES 2018-TWR CLASS
AABA e J PO 3,480,750 |...82.5030 |.......eeennnt 2,970,090 [oeuureeeennnnn 3,600,000 |eevvunnnnnnnn 3,600,000 |eeveuneeeeennnn0 oo 23,995 [.ooeeiiiiiien 0 e 0 e 6.520 MON ooee [ 11,084 [..ooeeeenennns 224,685 |....07/10/2020 ...|....07/15/2031 ...
MADISON AVENUE TRUST SERIES 2017-330M CLASS A 144A
................................................................. cofeeeeennnn.. 5,058,742 |...89.7300 |.............. 4,849,890 |.............. 5,405,000 |.............. 5,269,620 195,290 |oeeveeiieeeennnn0 o0 ]...3.188 MON oee foeeeeinnnnnn... 14,360 weeenenn. 174,708 |....11/29/2022 ... |....08/15/2034 ...
MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC2
CLASS A 144A ... e s 647,554 |...98.6180 [................. 661,765 [....cccvvnnnnnns 671,040 |oovvvnniiaens 665,029 [....ooeevveeeeen0 feennnnnns 17,475 [0 e [ 6.326 L0 P 2,005 |oeeeiiiiiaannes 31,216 [....03/17/2023 ...|....05/15/2038 ...
Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities 29,007,840 | XXX 27,493,171 30,450,493 29,484,916 447,076 0] XXX XXX 83,746 1,125,658 XXX XXX
ALASKA AIRLINES 2020 TR SERIES 144A ...97.2120 |... 743,513 |.... ..764,835 |.. 824,342 e (8,279) |0 [0 4.800 FA ... ... 36,712 |....03/03/2021 ... |....02/15/2029 ...
APIDOS CLO SERIES 2017-26A CLASS A1AR 144 ...99.9130 |... ..2,098,359 |.... .2,100,192 |.. ee2,100,192 [0 o0 0 o0 e 6.557 JAJO .. 124,685 |....07/01/2021 ...|....07/18/2029 ...
ARBOR REALTY COLLATERALIZED LO SERIES 2021-FL4
CLASS A 144A ..o ...99.3180 |... 397,273 |.... . 400,000 |.. 1. 400,000 |eveenieeeeeenn0 o0 0 0 6.826 MON ..... . 25,876 |....11/17/2021 ...|....11/15/2036 ...
BABSON CLO LTD SERIES 2015-1A CLASS AR 144A ........ ...99.9500 |... 403,176 |.... ..403,377 |.. 03,377 0 [0 0 0 6.652 JAJO . 24,385 |....02/07/2018 ...|....01/20/2031 ...
BLACKBIRD CAPITAL AIRCRAFT SERIES 2021-1A CLASS A
T4A Lo ...86.2230 |... .. 3,698,211 |.... . 4,289,123 |.. 4,289,010 [oenneiiiiiinnn0 e (D 0 o0 e 2.443 MON ..... 104,783 |....06/22/2021 ...|....07/15/2046 ...
BRITISH AIR 13 1 A PTT SERIES 144A ... ...99.6130 ... 212,211 |.... ..213,034 |.. 211,634 [0 e 1,262 |0 0 4.625 MJSD ...7,390 |....04/20/2023 ...|....06/20/2024 ...
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CAPITAL ONE MUTI ASSET EXECU SERIES 2019-A3 CLASS
14041N-FV-8 ..... PP UPPPPPRRRPPPPTR RN B, 4 s L AFE et 909,758 |...93.7260 |.....ccevvrennnns 852,904 |...covvnnnnneenn 910,000 |-eeevvrnnneeeeens 909,841 |..oeeeeennnnnn (VI O PV PO (VI O 0 e 2.060 |...... 2.071 [MON oot e 833 | 18,746 |....08/28/2019 ...|[....08/15/2028 ...
DOMINOS P1ZZA MASTER ISSUER SERIES 2019-1A CLASS
25755T-AL-4 ..... A2 V48R e o | 4 s L 2AFE et 418,067 |...91.2920 |....covvunnnnnens 439,343 [ 481,250 [coeeeeeennnnnnns 420,753 |eeveeeeeennnd (V1 2,686 |..oeeeeeennnnnnn (VI 0 |eenn 3.668 |...... 8.661 | JAJO ...09/20/2023 ...|....10/25/2049 ...
DRYDEN SENIOR LOAN FUND SERIES 2018-55A CLASS A2
26245M-AE-1 ..... T4A e eeeenn [ | e 4 s L AFE et 310,000 |...98.3720 |...ccvvuunnnnnnnn 304,953 |..covvninnns 310,000 |-eeevrnnneeeens 310,000 |oeeevvnnreeeeenn0 [0 o0 0 6.751 |...... 6.802 | JAJO ...05/09/2018 ...|....04/15/2031 ...
36318II-AK-6 ..... GALAXY CLO LTD SERIES 2013-15A CLASS ARR 144A ... | TAFE L .. 522,184 1...99.9220 |... 521,779 |.... ..522,184 |.. 522,184 0 [0 0 0 6.474 |...... 6.523 [ JAJO ....06/02/2021 ...|....10/15/2030 ...
477164-AA-5 ... JETBLUE AIRWAYS CORP SERIES 1A .. 1.G FE ..|... .. 857,938 |...91.6470 |... ..803,689 |.. 847,091 o0 e (3,585) |0 [0 4.000 |...... 2.951 [MN ...... ...12/02/2020 ...|....11/15/2032 ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL6
55283T-AA-6 ..... CLASS A 144A .. o e | s 4 s L AFE e 2,894,785 [...98.9700 |....ccevunnnn. 2,864,959 |...coevnnnnnns 2,894,785 |...ceeeeennn 2,894,785 |..eeuieieeennn (VI [V (VI 0 e 6.338 |...... 6.422 [MON ..... 181,186 |....06/10/2021 ...|....07/16/2036 ...
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-FL8
55284J-AA-T ..... CLASS A 144A .. [ e L AFE e 2,700,000 |...98.4740 |.............. 2,658,797 |oeeeeeennnnn 2,700,000 |eevvunneannnn 2,700,000 |-evveuneeeeennnnn (VI [V (VI 0 |..... 6.036 |...... 6.111 [MON ..... 169,845 |....01/07/2022 ...|....02/19/2037 ...
55202R-AA-9 ..... MAPS LTD SERIES 2021-1A CLASS A 144A .......covvenveeifonn on |- TEFE L .. 87.8660 |... o 681,637 |oeeniiieeennnn 881,617 [0 e [0 0 2.521 |...... 2.534 | NON ..... . 17,184 |....06/08/2021 ...|....06/15/2046 ...
59801M-AL-2 ..... MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R 144A |... ... |- TAFE L s ...99.8730 |... 01,383,337 |oeenieeeeennn 1,383,837 [0 0 [0 0 [ 6.679 |...... 6.734 [ FMAN . 86,746 |....03/26/2021 ...|....02/20/2031 ...
62432H-AJ-9 ..... MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR 144A ....[... ... LLAFE L 386,304 |...99.9640 |.................386,165 |.....coevrrrnnnnn 386,304 ......cevvnnnnnn386,304 ooiiniiiiiiinnnl0 o0 0 0 6.590 |...... 6.642 [JAJO ... |oeeeeennennnn 5,445 |, 23,488 |....02/27/2020 ...|....10/16/2029 ...
NEUBERGER BERMAN CLO LTD SERIES 2018-28A CLASS A2
64130P-AC-7 ..... R R N 4 s LLAFE L 233,333 1...99.0700 |...evunnrennnnnn 231,164 [oniinnnnnnnns 233,333 [.oiiiiinnnnnnn283,333 o0 [0 0 [0 6.984 |...... 6.983 [JAJD ... |oeeiernninnnnnnn3,168 | 14,839 |....04/27/2018 ...|....04/20/2030 ...
OCTANE RECEIVABLES TRUST SERIES 2022-1A CLASS A2
67571E-AB-3 ..... T4A e [ e LLAFE L 405,122 |...98.8510 |.................400,505 |......cceerennnn 405,160 |.........00eennnd05,128 ocevniniiiinnnnl0 [ (D il o0 s 4.180 |...... 4219 [MON .oee [ L) VA PO 16,936 |....04/29/2022 ... |....03/20/2028 ...
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-3A
69702B-AA-9 ..... CLASS A1 144A ..oiiiiiiiiiiiiiiiiineciei v o e | s 4 s L AFE e 4,183,093 [...99.8120 |.......eunnnn. 4,175,245 |.ooovvnnannnns 4,183,093 |....oeerinnnnn 4,183,093 |...eenniiinnnnd (0 [V 0 foorriiiiiinns 0 |..... 6.388 |...... 6.431 [JAJO ... [ooeeiiiiinns 54,185 |.ivvvinnnnnnns 244,812 |....06/24/2021 ...|....07/20/2029 ...
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-4A
69702H-AA-6 ..... CLASS A1 144A .. .. 1.AFE ..|... 1,320,412 1...99.7230 |.....cevnnnnns 1,316,753 |.... 1,320,412 |.. 1,820,412 L0 0 0 0 6.306 |...... 6.344 [ JAJO . 76,412 |....09/21/2021 ...|....10/15/2029 ...
STARWOOD COMMERC
78486B-AA-2 ..... ATAA L e e | 4 s L TAFE e 1,996,409 |...97.7460 |.............. 1,951,412 | 1,996,409 |.............. 1,996,409 [.......ccvvnnnnn (0 [V 0 foorriiiiiinns 0 |..... 6.866 |...... 6.952 ...04/19/2021 ...|....04/18/2038 ...
TOYOTA AUTO LOAN EXTENDED SERIES 2019-1A CLASS A
89231X-AA-9 ..... T4A e [ e 1AFE .. . 99,966 |...98.7410 |. . 100,000 .2.560 |......2.579 ....06/10/2019 .. 11/25/2031 ...
91823A-AU-5 . VB S1 ISSUER LLC SERIES 2022-1A CLASS C21 144A .FFE .. 200,000 |...90.2100 | . . 200,000 eeenn3.156 |......3.175 ....02/18/2022 .. 02/15/2052 ...
92911U-AJ-T7 ... VOYA CLO LTD SERIES 2016-2A CLASS A1R 144A .........[... ... I L .. 1.AFE ..|... .. 117,112 ]. 100.0020 |... 72 e T2 0 0 0 0 6.808 |...... 6.866 ....07/26/2019 ...|....07/19/2028 ...
94950G-AL-1 ..... WELLFLEET CLO LTD SERIES 2017-1A CLASS A1RR 144A . [......|....... 4 s L AFE et 222,414 |...99.9660 22,814 v 222,414 [0 0 [0 0 [ 6.567 |...... 6.622 ...03/04/2021 ...|....04/20/2029 ...
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL2
50202K-AA-4 ..... CLASS A 144A .. [ e D...... 4 s L AFE e 2,587,051 [...99.0820 |........een... 2,563,292 |..ceeeeeennnn 2,587,051 [.occeennnnnnns 2,587,051 [ooeeeeeniees (VI [V (VI 0 |oueeen 6.223 |...... 6.289 ...07/01/2021 ...|....12/13/2038 ...
OCTAGON INVESTMENT PARTNERS XV SERIES 2013-1A
67590B-AU-4 ..... CLASS BR 144A ....iiieieeiieeieeniie e e e eeennneeeeennnans fren e D...... 4 . P O Y 900,000 |...99.6000 |....cevuuneanens 896,397 |oueuuiieeennnn 900,000 [-eeevvnunaaaes 900,000 [-eevernunnaaaaees (U [ (U [ 7.264 |...... 7.325 ...06/15/2018 ...|....07/17/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 31,580,814 | XXX 30,452,090 31,508,731 31,549,408 0 (7,892) 0 0 XXX XXX XXX 212,110 1,640,528 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 203,263,232 | XXX 194,382,698 205,636,862 202,084,928 127,678 80,406 0 0 [ XXX XXX XXX 1,433,500 6,952,626 XXX XXX
249670-AB-6 ..... DEPOSITORY TRUST & CLEAR SERIES D HYB 144A .. . .. 1.F FE ..|... ..500,000 |.. 78.0000 |... ..390,000 |.... . 500,000 |.. ... 500,000 0 . . 16,875 |....06/08/2021 ...|....01/01/9999 ...
808513-AR-6 ..... CHARLES SCHWAB CORP .......eeoviiiiivunnniininnas . 2. .. 2.CFE ..|.. .. 303,600 |...84.0860 |... 252,259 |.... . 300,000 |.. ...301,922 0. . .1, . 15,000 |....10/10/2019 ...|....01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligation 803,600 | XXX 642,259 800,000 801,922 0 (435) 0 0] XXX XXX XXX 1,766 31,875 XXX XXX
1309999999. Total - Hybrid Securities 803,600 | XXX 642,259 800,000 801,922 0 (435) 0 0 XXX XXX XXX 1,766 31,875 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 477,110,161 | XXX 442,133,982 423,429,000 453,433,318 127,678 (5,659,270) 0 0 XXX XXX XXX 4,822,374 14,886,178 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 141,306,561 | XXX 133,507,290 146,297,204 141,288,682 0 15,717 0 0 [ XXX XXX XXX 446,789 4,150,232 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 40,221,498 [ XXX 38,500,867 42,304,570 40,720,637 0 469,139 0 0] XXX XXX XXX 125,006 1,368,900 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 31,580,814 [ XXX 30,452,090 31,508,731 31,549,408 0 (7,8%2) 0 0 [ XXX XXX XXX 212,110 1,640,528 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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 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
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 690,219,034 | XXX 644,594,229 643,539,595 666,992,045 127,678 (5,182,306) 0 0 XXX XXX XXX 5,606,279 22,045,838 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 292,502,186 1B ..$............. 84,627,562 1C..$............. 93,570,835 1D ..$............ 47,271,945 1E..$ ... 42,086,161 1F ..$............ 23,573,143 1G..$.......... 23,804,317
1B 2A..$.. .21,622,808 2B ..$ .. ..3,503,199 2C .§ .. .32,520,826
1C 3A..$.. ...0 3B..§.. ...0 3C.§.. ..1,819,063
1D 4A .8 .. .0 4B..$.. 0 4C..% ()
1E 5A..$.. 0 BB 0 5C .8 . 0
1F 6..... $ .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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

13063D-5C-8 ......... CALIFORNIA ST 5.000% 09/01/36 .1....09/08/2023 .. | Goldman Sachs & Co ... 4,537,000 |.. ... 4,000,000 |..

677523-GE6 ......... OHIO ST SERIES A 5.000% 03/15/36 .. +|----12/13/2023 ... | Goldman Sachs & Co .. ... 2,345,060 |.. ....2,000,000 |..

97705H-KS-3 ......... WISCONSIN ST SERIES 8 5.000% 11/01/30 vtesursersersersersersirsirsinsirsessinsissiesieseesiessesessensnnsnene | concanesncaneanss +0:06/16/2023 ... [ GOIGMAN SACHS & CO .vversursetietsttsetsetset st st st st st st st st st st st st s e st s e set st seesresnesrrsresrrnes |oeresnennennensennennennennennenes |oorenrenenenneniennes 2,429,888 |..eoiiiiiiiiiiiiins 2,250,000

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 9,311,948 8,250,000

052403-KB-7 ......... AUSTIN TX CHNTY CLG DIST  5.000% 08/01/38 ... +|....08/31/2023 .. | Goldman Sachs & Co 1,963,605 |.. 1,750,000 |..

249002-LV-6 ......... DENTON TX INDEP SCH DIST ~ 5.000% 08/15/38 ... +|----07/12/2023 ... | Goldman Sachs & Co 1,133,010 [.. 1,000,000 |..

253363-C5-2 ......... [DICKINSON TX INDEP SCH DIST ~ 4.000% 02/15/42 .. +|-...07/07/2023 ... | Goldman Sachs & Co 4,301,763 |.. 4,375,000 |..

593201-ZS-8 .........[MIAMI BEACH FL SERIES A 5.000% 05/01/36 ...07/13/2023 ... |Goldman Sachs & Co .. ..
87973E-BE-8 ......... TEMPE AZ SERIES A 5.000% 07/01/32 utiueiutsetsetseiseisiesee st st st st st st sie s +:05/24/2023 ... [ GOIAMAN SACHS & CO .tversursursetsttsttset st st st st st st st st st st st st st st sbtabesetsie st seesiesiesresrrnes |oerennensennensennennennennenrenes |onrenrenieneennennennes 1,977,690 |oveveiiiiiiinicnns 1,000,000 [veeviieniiniiniiiienienieene 0
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 9,143,103 8,625,000 0
181000-TN-0 .........| CLARK CNTY NV HIGHWAY IMPT REV ~ 5.000% 07/01/41 ...05/18/2023 ... Goldman Sachs & Co 1,681,365 |.. 1,500,000 |..

313200-FD-3 ......... [FHLMC POOL SD2864  3.000% 03/01/52 .| Citigroup Global Markets ... ..10,097,423 |.. 11,411,532 [..

3132YB-XT-8 ..o FHLMC POOL WEB090  5.210% 08/01/40 ..vveeeeeeeneeeieniesiesiesiesienieee .| Pershing 2,766,531 |.. 2,797,014 |..

3137HA-4G-8 .........|FREDDIE MAC MULTIFAMILY SERIES 2023-ML15 CLASS A 4.000% 01/25/40 05/09/2023 ... |Wachovia Securities . . 8,582,652 .9,154,077

3137HA-MH-6 .........[FHLMC MULTIFAMILY STRUCTURED P SERIES K506 CLASS A2 4.650% 08/25/28 09/07/2023 ... | Wachovia Securities . .985,207 . 1,000,000

3137HA-ST-4 ......... [FHLMC MULTIFAMILY STRUCTURED P SERIES K509 CLASS A2 4.850% 09/25/28 10/25/2023 ... |Morgan Stanley . . 1,645,799 . 1,700,000

31418E-SR-2 ......... FNMA POOL MAS027 ~ 4.000% 05/01/53 .|.-..06/13/2023 ... |Morgan Stanley .... ...11,893,907 |.. .. 12,604,380 |..

386442-Z0-4 ......... |GRAND RIVER OK DAM AUTH REVENU  5.000% 06/01/36 +|----12/13/2023 ... | Goldman Sachs & Co <.r. 1,155,400 |.. 1,000,000 |..

442349-FV-3 ......... [HOUSTON TX ARPT SYS REVENUE SERIES A 4.000% 07/01/40 .. .|-...07/18/2023 ... | Goldman Sachs & Co . 1,164,261 | 1,175,000 |..

54444517 ......... LOS ANGELES CA DEPT OF ARPTS A SERIES A 4.000% 05/15/39 . +|--..07/18/2023 ... | Goldman Sachs & Co ....3,000,000 |.. 3,000,000 [..

561852-HT-4 ......... MANATEE CNTY FL REVEMUE ~ 5.000% 10/01/34 .|-...12/01/2023 ... | Goldman Sachs & Co ... 1,180,830 |.. 1,000,000 |..

504695-4F-2 ......... [MICHIGAN ST TRUNK LINE  5.000% 11/15/37 +|--..08/25/2023 .. | Goldman Sachs & Co ... 1,395,638 |.. 1,250,000 [..

60636W-TJ-4 .........[MISSOURI ST HIGHWAY & TRANSPRT SERIES A 5.000% 05/01/26 . .|-...12/01/2023 .. | Goldman Sachs & Co 1e2 2,300,135 |.. 2,190,000 |..

60637A-VV-1 MISSOURI ST HLTH & EDUCTNL FA SERIES A 4.000% 06/01/52 ...11/16/2023 ... [J P Morgan \r. 2,552,700 |.. 3,000,000 [..

64990A-SE-6 .........[NEW YORK ST DORM AUTH SALES TA SERIES A-1  5.000% 03/15/36 . 08/03/2023 ... | Goldman Sachs & Co ..3,394,920 .3,000,000

677632-Q7-9 .........[OHIO ST UNIV SERIES B 5.000% 12/01/34 .... 09/13/2023 ... | Goldman Sachs & Co .. . 4,552,280 . 4,000,000

677661-M7-4 . .| OHIO ST WTR DEV AUTH WTR POLL SERIES C  5.000% 12/01/33 .. 11/29/2023 ... | Goldman Sachs & Co .. .876,990 .750,000

73358X-KD-3 .........

PORT AUTH OF NEWl YORK & NEW JE SERIES 242  5.000% 12/01/36 . . |--..00/08/2023 ... | Goldman Sachs & Co ....538,935 |.. ....500,000 |..
T4265L-T3-2 ......... PRIV CLGS & UNIVS AUTH GA SERIES B 5.000% 09/01/34 . . |--..06/16/2023 .. | Goldman Sachs & Co ... 3,439,860 |.. ... 3,000,000 |..
751100-NA-2 ........ RALEIGH NC COMB ENTERPRISE SYS  5.000% 09/01/32 . |--..08/02/2023 ... | Goldman Sachs & Co
762196-27-1 ......... RHODE [SLAND ST HLTH & EDUCTNL SERIES A 4.000% 05/15/42 . .+ |--..07/07/2023 ... | Gol dman Sachs & Co
797660-VD-8 ......... SAN FRANCISCO CALIF CITY 8CNTY SERIES A 5.000% 05/01/29 . . |--..03/01/2023 ... | Goldman Sachs & Co
802687-FG-3 ......... SANTA ROSA CNTY FL SCH BRD SERIES A 5.000% 02/01/33 |- 10726/2023 ... | Goldman Sachs & Co . .. ..
812643-YS-7 ......... SEATTLE WA MUNI LIGHT & PWR RE SERIES A 5.000% 03/01/37 ... .+ |--.-07/12/2023 ... | Goldman Sachs & Co ... 5,711,700 |.. ... 5,000,000 |..
89602H-FL6 ......... TRIBOROUGH NY BRIDGE & TUNEL SERIES A 5.000% 11/15/33 ...01/06/2023 ... | Goldnan Sachs & Co ... 1,185,450 |.. ... 1,000,000 |..
92778V-MY-1 . .| VIRGINIA ST CLG BLDG AUTH EDUC SERIES A 5.000% 02/01/40 05/17/2023 ... | Goldman Sachs & Co .. .679,986 600,000
977123-36-1 ......... | WISCONSIN ST TRANSPRTN REVENUE SERIES 1 5.000% 07/01/30 .... +..03/15/2023 ... | GOl AMAN SACNS & £O ..rruvertusertssrtsssesssenssueststesestenestenesteneanasesesnenssneesbenesbenessanessenesnanensae |oneae ... 2,554,002 |.. ... 2,200,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 80,877,427 79,817,003
03027X-CD-0 AVERICAN TOWER CORP  5.550% 07/15/33 . ...05/22/2023 ... |J P Morgan ... 2,690,550 |.. ....2,700,000 |..
031162-DE-7 .........| AVGEN INC ~ 3.350% 02/22/32 ............. 04/25/2023 ... | NORTHERN TRUST COMPANY .. 90,52 .100,000
060516-HG~7 .........|BANK OF AVERICA CORP MTN SERIES MTN  3.970% 03/05/29 04/20/2023 ... |Bank of New York . 1,422,331 . 1,500,000
065405-AE-2 .........|BANK SERIES 2019-BN16 CLASS A4  4.005% 02/15/52 .... .|Bank of America . 1,435,898 . 1,500,000
06540X-BG-5 .........|BANK SERIES 2019-BN22 CLASS A4 2.978% 11/15/62 . .|Bank of America . 2,241,309 . 2,500,000
088929-AC-8 .........|BGC GROUP INC  8.000% 05/25/28 ......cc0evereneeene 10/04/2023 ... | Taxable Exchange . 2,950,541 . 3,000,000
09581J-AA4 ......... BLUE ONiL FINANCE LLC SERIES 144A  3.125% 06/10/31 . . |-..04/20/2023 ... |Bank of New York .. 299,476 |.. 400,000 |..
110424-AA-2 ......... BRITISH AIR 13 1 A PTT SERIES 144A  4.625% 06/20/24 .... . |--..04/20/2023 ... |Bank of New York .... ....210,371 |.. ....213,034 |..
11135F-B0-3 ......... BROADCOM INC SERIES 144A  3.187% 11/15/36 . |-..04/25/2023 ... |Goldnan Sachs & Co .. 152,772 ). ....200,000 |..
12434F-AA5 ... BX TRUST SERIES 2021-CIP CLASS A 144A  6.397% 12/15/38 ... .+ |--..08/07/2023 ... | J P Morgan ... 3,886,250 |.. 4,000,000 |..
125690-AA-9 ......... CIM TRUST SERIES 2023-R4 CLASS A1 144A  5.000% 05/25/62 .. . |-...04/26/2023 ... |Citigroup Global Markets ... ... 5,007,415 |.. 5,077,028 |..
15189X-AX-6 CENTERPOINT ENER HOUSTON SERIES AG  3.000% 03/01/32 .. ...04/20/2023 ... |Bank of New York ... 445,409 |.. ....500,000 |..
161175-BA-1 .........| CHARTER COMM OPT LLC CAP SERIES Wl  6.484% 10/23/45 .. 04/25/2023 ... | NORTHERN TRUST COMPANY 187,941
17181K-AA-8 .........| CIM TRUST SERIES 2023-R2 CLASS A1 144A  5.500% 08/25/64 03/07/2023 ... |Citigroup Global Markets . 4,438,842
172967-MP-3 .........|CITIGROUP INC ~ 4.412% 03/31/31 ... 04/20/2023 .. |Bank of New York .. . 1,431,122
172967-MYV-4 . .|CITIGROUP INC  2.561% 05/01/32 04/25/2023 ... |Various .. .415,736
173080-C5-3 CITIGROUP INC  2.976% 11/05/30 ... ...04/20/2023 ... |Bank of New York .. .. 1,484,957 |..
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17328C-AD-4 ......... CITIGROUP COMMERCIAL MORTGAG SERIES 2019-C7 CLASS A4 3.102% 12/15/72 . .|-...01/30/2023 ... [Bank of America ... ... 4,513,477 |.. .... 5,000,000 |..
19688M-AA-8 ......... COLT FUNDING LLC SERIES 2022-8 CLASS A1 144A  6.467% 08/25/67 .|--..08/24/2023 ... |Bank of America ... ... 4,757,633 |.. ... 4,759,120 |..
20268J-AF-0 ......... COMMONSPIRIT HEALTH  2.782% 10/01/30 .|-...04/20/2023 ... |Bank of New York ... 341,506 |.. ....400,000 |..
209111-FY-4 ......... CON EDISON CO OF NY INC SERIES 20B  3.950% 04/01/50 .. ...04/25/2023 ... |NORTHERN TRUST COMPANY ... ....100,000 |..
21071B-AB-1 ......... CONSUMERS 23 SECURE FUND SERIES A2 5.210% 09/01/30 .. ...12/06/2023 ... |Citigroup Global Markets ... 1,000,000 |..
254709-AT-5 . ..|DISCOVER FINANCIAL SVS ~ 7.964% 11/02/34 ................. 12/06/2023 ... |Piper Jeffries & Co ...
25755T-AL-4 . .. |DOMINOS P1ZZA MASTER ISSUER SERIES 2019-1A CLASS A2 144A  3.668% 10/25/49 09/20/2023 ... [Mizuho Securities USA . .418,067
29273R-BF-5 . .. |ENERGY TRANSFER PARTNERS ~ 5.150% 03/15/45 ... 04/25/2023 ... |NORTHERN TRUST COMPANY ...
30040W-AV-0 ......... EVERSOURCE ENERGY ~ 4.750% 05/15/26 .|....05/08/2023 ... [Citigroup Global Markets ...
303075-AB-1 ......... FACTSET RESEARCH SYSTEMS ~ 3.450% 03/01/32 ... veer|....04/25/2023 ... [NORTHERN TRUST COMPANY ...
38141G-YG-3 ......... GOLDMAN SACHS GROUP INC 1.542% 09/10/27 ... ..|....04/25/2023 ... |Various
46647P-DR-4 ........ JPMORGAN CHASE & CO  5.350% 06/01/34 .|---.11/01/2023 ... |Morgan Stanley
55203A-AA-5 ......... MHC COMMERCIAL MORTGAGE TRUST SERIES 2021-MHC2 CLASS A 144A  6.326% 05/15/38 . .|...03/17/2023 ... |Goldman Sachs & Co .. . .. ..
55903V-BA-0 ......... WARNERMEDIA HOLDINGS INC SERIES Wl 3.755% 03/15/27 .. .|--..04/28/2023 ... [Tax Free Exchange .... 2,000,000 |.. .... 2,000,000 |..
610202-BP-7 ......... MONONGAHELA POWER CO SERIES 144A  5.400% 12/15/43 .... . |-...04/25/2023 ... |NORTHERN TRUST COMPANY ... 306,999 |.. 300,000 ..
61747Y-FD-2 ......... MORGAN STANLEY  5.164% 04/20/29 ...04/19/2023 ... [Morgan Stanley .... 3,000,000 |.. .... 3,000,000 |..
67117P-AA-1 . ..| ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM3 CLASS A1 144A  5.949% 02/25/63 . |Wachovia Securities . . 7,855,026 . 7,855,027
67117X-AA-4 . ..| ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM7 CLASS A1 144A  6.844% 04/25/63 .| NOMURA SEC INTERNATIONAL INC . . 2,911,024 . 2,911,069
67118C-AA-9 . ..| ONSLOW BAY FINANCIAL LLC SERIES 2023-NQM8 CLASS A1 144A  7.045% 09/25/63 . |Bony/Barclays Capital Inc . ..2,924,362 . 2,924,410
677050-AS-5 ......... OGLETHORPE POMWER CORP SERIES W1 4.500% 04/01/47 .|--..05/09/2023 ... Tax Free Exchange .... 1,991,306 |.. .... 2,000,000 |..
68233J-CR-3 ......... | ONCOR ELECTRIC DELIVERY SERIES 144A  5.650% 11/15/33 ... .|....11/08/2023 ... [Pershing .... 299,478 |..
68389X-BX-2 .........| ORACLE CORP  3.600% 04/01/50 . |----04/25/2023 ... [NORTHERN TRUST COMPANY .... 357,625 |..
T4390K-AK-4 ......... PRESTON RIDGE PARTNERS MORTGA SERIES 2023-NQM2 CLASS A1 144A  6.250% 08/25/68 . |-...10/05/2023 ... [Bony/Barclays Capital Inc . .... 2,900,879 |..
75513E-CI-9 ......... RTX CORP  6.100% 03/15/34 .|--..11/06/2023 ... |Goldman Sachs & Co
771196-CH-3 ......... ROCHE HOLDINGS INC SERIES 144A  5.593% 11/13/33 . .|-...11/06/2023 ... |Bony/Barclays Capital Inc .... .. ..
882389-CC-1 ......... TEXAS EASTERN TRANSMISS ~ 7.000% 07/15/32 . |--.-04/19/2023 ... Bony/Barclays Capital Inc .... .... 2,718,600 |.. 2,400,000 |..
883556-DB-5 THERMO FISHER SCIENTIFIC ~ 5.200% 01/31/34 ...11/28/2023 ... [Wachovia Securities . .... 2,496,150 |.. 2,500,000 |..
92539T-AA-1 . .| VERUS SECURITIZATION TRUST SERIES 2023-4 CLASS A1 144A  5.811% 05/25/68 05/15/2023 ... [Morgan Stanley .... . 1,770,753 1,770,781
95000U-3F-8 . ..| WELLS FARGO & COMPANY MTN  5.557% 07/25/34 .. 08/15/2023 ... |Goldman Sachs & Co ..... . 489,020 500,000
958667-AF-4 . ..| WESTERN MIDSTREAM OPERAT ~ 6.350% 01/15/29 09/27/2023 ... |Bony/Barclays Capital Inc . . 399,144 400,000
WHLNSN-94-8 . ..[CITY OF SALINAS 041 4.020% 09/01/32 ... 07/26/2023 ... |Goldman Sachs & Co ..... . 1,409,722 481,000
00217G-AB-9 . ..|APTIV PLC APTIV CORP  3.250% 03/01/32 . |D... ....04/25/2023 ... |NORTHERN TRUST COMPAN .. 87,33 100,000
05571A-AQ-8 . ..|BPCE SA SERIES 144A  6.612% 10/19/27 . D ....10/18/2023 ... |Goldman Sachs & Co ..... . 793,560 .800,000
06738E-CL-7 . ..|BARCLAYS PLC  6.692% 09/13/34 .......... D ....09/06/2023 ... |Bony/Barclays Capital Inc . . 1,400,000 ,400,000
096591-2M-5 ......... BNP PARIBAS SERIES 144A 1.904% 09/30/28 . .. |D... ....04/20/2023 ... |Bank of New York 345,282 |.. 400,000 ..
09659X-2M1-3 ......... BNP PARIBAS SERIES REGS 1.904% 09/30/28 . .|D... ....04/20/2023 ... |Bank of New York .. ....517,923 |.. 600,000 ..
251526-CK-3 . . |DEUTSCHE BANK NY  3.035% 05/28/32 ..... D ....04/20/2023 ... |Bank of New York .. . 865,530 . 1,100,000
639057-AH-1 . ..|NATWEST GROUP PLC ~ 6.016% 03/02/34 ... D ....11/01/2023 ...|Bank Of New York\Barc London . 1,502,528 ,600,000
80281L-AG-0 ......... SANTANDER UK GROUP HLDGS ~ 3.823% 11/03/28 ... veee Dl ....04/25/2023 ... |NORTHERN TRUST COMPANY B s
803014-AB-5 ......... SANTOS FINANCE LTD SERIES 144A  6.875% 09/19/33 .....iiiiirinneeeermunnnaesaernnnnnasaernennnsseeennnnnssaennes [T ...09/11/2023 ... [Citigroup Global Markets .........ceiieeeesssiieiesssssneernnnnaereernnnsaseeenennnsaernnnnnsssennnnnnssseeennnnnsseee |oennnnnseennnnnnnseernnnnnnseseenns |oonansseeennnnnnseerennnnn 149,391 |oeevnneiiciiieeees 150,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 92,551,053 95,447,583 511,101
2509999997. Total - Bonds - Part 3 191,883,531 192, 139,586 719,287
2509999998. Total - Bonds - Part 5 13,381,740 13,837,295 16,077
2509999999. Total - Bonds 205,265,271 205,976,881 735,364
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 205,265,271 XXX 735,364
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36179R-BW-8 .. |GNMA || POOL MA2753  3.000% 04/20/45 ..12/01/2023 . [Paydown ... ..5,505 ... L0 ... (109)[... .. (105) ... ....5,505 |.... L0 ..04/20/2045 .
36179R-D7-1 .. |GNMA || POOL MA2826  3.500% 05/20/45 . ..12/01/2023 . [Paydown . 12,877 L0 . (477) (477) 12,877 |. 0 ..05/20/2045 .
36179R-LP-2 .. |GNMA |l POOL MA3034  3.500% 08/20/45 . ..12/01/2023 . [Paydown . .16,188 L0 . (703) (703) 16,188 |. 0 ..08/20/2045 .
36179R-NW-5 .. |GNMA || POOL MA3105  3.500% 09/20/45 . ..12/01/2023 . [Paydown . 7,907 L0 . (327) (327) 7,907 | 0 ..09/20/2045 .
36179S-GK-7 .. | GNMA POOL MA3802  3.000% 07/20/46 ..........|....... ..12/01/2023 . [Paydown ... 17,988 |... L0 .. (342)]... ....(342)]... ... 17,988 |.... L0 ..07/20/2046 .
36180J-V6-8 .. | GNMA POOL AD6937  3.500% 03/20/43 .. ..12/01/2023 . [Paydown ... .10,534 |... 0. L (794)]... . (794))... ...10,534 |.... L0 ..03/20/2043 .
36180K-B2-6 .. | GNMA POOL AD7257  3.500% 03/15/43 .. ..12/01/2023 . [Paydown ... .. 1,505 ... L0 ... 1,505 ... L0 ..03/15/2043 .
3620AC-23-1 .. | GNMA POOL 726262  5.000% 09/15/39 .. ..12/01/2023 . [Paydown .......ccevvvvvvviisoorniniiiiiiiiiis o, 1,919 ... 0. ... 1,919 .0 ..09/15/2039 .
91282C-BJ-9 ...|US TREASURY N B 0.750% 01/31/28 .... ..10/19/2023 . [Various . ..8,280,742.......... 9,800,000 |......... 9,746,406 0. ..9,766,524 |.... ...0 ..01/31/2028 .
NOMURA SEC
91282C-BZ-3 .. |US TREASURY N B 1.250% 04/30/28 ........... ...t ..06/13/2023 . [ INTERNATIONAL INC ...oooilevnnnnniiniiniiininns |oeeees 12,313,984 |......... 14,000,000 |........ 13,990,469 |........ 13,992,611 |l [V R 609 |l [V [C101 N 0].... 13,993,219 ...l 0. (1,679,23)]...... (1,679,235)]....eveeeenn 108,899 |..04/30/2028 .
SG Americas Securities
91282C-DK-4 ...|US TREASURY N B 1.250% 11/30/26 ........... [....... ..06/13/2023 . [LLC oovvvviiiiiiiiiiiiieii e e 10,881,094 |......... 12,000,000 |........ 12,059,523 |........ 12,047,035 |..ccoeeeeeens (VN F, (5,333)eevririiininnns () (5,333) [cuvvvvnnninnnnns 0].... 12,041,702 | 0].... (1,160,608)|..... (1,160,608)f............. 80,738 |..11/30/2026 .
91282C-FX-4 .. |US TREASURY N B 4.500% 11/30/24 ........... |....... ..04/25/2023 . | Goldman Sachs & Co ... |oeeeeeeiieiiininnnss |oeeieennns 401,953 |............. 400,000 |............ 400,016 |............ 400,015 [........eeeeeeee [ (3] [ P (3] [ 400,013 ...l [\ P 1,94 |l 1,941 |t 7,269 |..11/30/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 31,961,286 36,274,513 36,274,164 36,277,712 0 (1,737) 0 (1,737) 0 36,275,971 0 (4,314,683) (4,314,683), 286,683 XXX
MASSACHUSETTS ST SERIES A 5.000% 07/01/23
B7582R-DS-2 .| veruneeeeieriiiiee et [ ..07/01/2023 .| Maturity .....coooevvviens |oovennninnnniiinnnns Jeeens... 2,500,000 |............ 2,500,000 ..2,633,988 |.. a0 fennnnnnl. (33,988))... ..2,500,000 |.... ..07/01/2023 .
882723-SN-0 .. | TEXAS STATE SERIES A 5.000% 10/01/23 .... |.. ..10/01/2023 . | Maturity ... T .oo...... 4,000,000 )......... 4,835,920 . 4,081,879 |.. o 0e........ (81,879))... .. ..0]........4,000,000 |.... 0. .0 ... .. ..10/01/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 6,500,000 6,500,000 7,834,270 6,615,867 0 (115,867) 0 (115 867) 0 6,500,000 0 0 0 325,000 XXX
Redempt ion
199492-DJ-5 ...|COLUMBUS OH  5.000% 07/01/25 . .. ‘..07/01/2023 .1100.0000 ... ...2,500,000)........... 2,500,000]......... 3,035,000 ..2,529,989 |.. v 0. (29,989))... . ...(29,989) ... ..0].......2,500,000 |.... 0. 0. 0. ... 125,000 |..07/01/2025 .
0709999999. Subtotal - Bonds - U.S. Polltlcal S isions of States, Territories and Po 2,500,000 2,500,000 3,035,000 2,529,989 0 (29,989) 0 (29,989) 0 2,500,000 0 0 0 125,000 XXX
ATLANTA GA ARPT REV SERIES B 5.000% Raymond James &
04780M-VN-6 .. |07/01/32 .cevvvieiieiiiiiiiiiiiiiiieceecceecieiieiees [ eeeeees ..01/31/2023 . [Associates ........ccooes |ooeeeininnnins e, 664,79 |............. 600,000 |............ 759,954 |............ 710,391 [ooveiiiiiiinneee [V F, [RIT4:)] . (VN F [QIT4:) ) [N . 709,013 |ooooeiiiiins [V A (44,219)|.......... (44,219)).ccccceens 17,583 [..07/01/2032 .
DENVER CITY & CNTY CO ARPT REV SERIES A
249182-KZ-8 .. |5.000% 12/01/26 ......evvvrememmnnnnnnnnininnniinans [ ceeeens ..01/31/2023 . [Pershing ........ccevveevee foovvenennninnnnninnns o, 750,260 , , PRI PO | KRR (1,859) (1,859) |oeeeeeeeeeeeenn 0 e 785,304 [.eeeiiinnnnnnne [V A (35,044)|.......... (35,044)|...cccceenns 5,031 |..12/01/2026 .
3128M7-16-9 .. |FHLMC POOL GO5769  5.000% 12/01/39 ......... ..12/01/2023 . [Paydown ... ..2,076 |... . (197)]... . (197))... ....2,076 |.... L0 0. ..12/01/2039 .
3128M9-K2-7 .. |FHLMC POOL GO7213  3.500% 11/01/42 . ..12/01/2023 . [Paydown . 5,249 (275) .5,249 |. 0 .0 ..11/01/2042 .
3128M9-NL-2 .. |FHLMC POOL GO7295  3.500% 05/01/42 ... ..12/01/2023 . [Paydown . (615) 31,169 |. 0 .0 ..05/01/2042 .
3128MJ-TW-0 .. | FHLMC GOLD POOL GO8564  4.500% 12/01/43 ..12/01/2023 . [Paydown . (314) .5,863 |. 0 .0 ..12/01/2043 .
312043-2Y-2 ...|FHLMC POOL A95259  4.000% 12/01/40 .........|....... ..12/01/2023 . [Paydown ... ....(1,52))... ...21,768 |.... L0 .0 . ..12/01/2040 .
31320M-6D-2 ...|FHLMC POOL SD0868  2.500% 02/01/52 .........[....... ..12/01/2023 . [Paydown ........coevvvvvvens]orrininnnnnnnnns | 108,072 |l 108,072 .. 105,716 [ 105,758 [t 0 [ 2,314 el 0 | 2,314 |... L0 .0 . ..02/01/2052 .
31320W-DE-0 .. |FHLMC POOL SD8201  3.000% 03/01/52 .........[....... ..12/01/2023 . [Paydown ... ... (2,232))... L0 .0 . ..03/01/2052 .
3132DW-FE-8 .. |FHLMC POOL SDB265  4.000% 11/01/52 .........|....... ..12/01/2023 . [Paydown .......ccoevvvvvvnes|ornnnenninnninns Joneen 53,225 [oniiiininnnnn 53,225 [nninnnnnnn 48,372 [ 48,396 [ O [ 4,820 [ O | 4,829 |... L0 .0 . ..11/01/2082 .
3132L7-YL-7 .. |FHLMC POOL V82515  3.500% 06/01/46 .........[....... ..12/01/2023 . [Paydown ... .. (1,301))... L0 .0 . ..06/01/2046 .
3132M4-KD-6 .. |FHLMC GOLD POOL Q24192  4.000% 01/01/44 .. |....... ..12/01/2023 . [Paydown ... ...(1,908) ... L0 .0 . ..01/01/2044 .
3132QU-EC-3 ...|FHLMC GOLD POOL Q37330  4.000% 11/01/45 .. |....... ..12/01/2023 . [Paydown ... (979) ... L0 .0 . ..11/01/2045 .
31335A-FV-5 .. |FHLMC GOLD POOL G60180  4.500% 05/01/42 .. |....... ..12/01/2023 . [Paydown ... L (1,291)).. L0 .0 . ..05/01/2042 .
31336A-H9-2 ...|FHLMC GOLD POOL G60256  4.500% 07/01/42 .. ..12/01/2023 . [Paydown . .(1,554) 0 .0 ..07/01/2042 .
3133A7-HS-1 .. | FHLMC POOL 0B1141  2.500% 07/01/50 . ..12/01/2023 . [Paydown . (7,741) 0 .0 ..07/01/2050 .
3133B5-3N-0 ...|FHLMC POOL QDB005 ~ 3.000% 03/01/62 . ..12/01/2023 . [Paydown . .(2,722) 0 .0 ..03/01/2052 .
31368H-M4-2 .. |FNMA POOL 190379  5.500% 05/01/37 ..........|....... ..12/01/2023 . [Paydown ... ..(3,263) ... L0 0. ..05/01/2037 .
FNMA SERIES 2013-45 CLASS CB  4.000%
B136AD-3F-4 .. | 12/25/42 oo .. 12/01/2023 . [Paydown .......ccevvvvvveensfoornnininninninnnns foiniieenn 6,933 fniiiiiiiinnnn 6,983 [ 70841 [ TAT e 0 [ (4B3) [l O | (483) (VN (1 O [V O 175 .. 12/25/2042 .
FHLMC MULTIFAMILY STRUCTURED SERIES 4182
3137B0-XC-3 .. |CLASS KT 3.500% 05/15/41 ....ccceeveeeeeeniss [ oo ..12/01/2023 . [Paydown (VN 0 ..05/15/2041 .
313BAX-XV-8 .. |FNMA POOL AJB091 ~ 4.000% 12/01/41 ..........|....... ..12/01/2023 . [Paydown ... L0 .0 . ..12/01/2041 .
3138E1-HX-8 .. | FNMA POOL AJ8345 ~ 4.000% 12/01/41 ..........|....... ..12/01/2023 . [Paydown ... L0 .0 . ..12/01/2041 .
3138EB-HW-8 .. |FNMA POOL AK6544  3.000% 04/01/27 ..........[....... ..12/01/2023 . [Paydown ... L0 .0 . ..04/01/2027 .
3138EG-HT-4 .. |FNMA POOL AL0241  4.000% 04/01/41 ..........|....... ..12/01/2023 . [Paydown ... L0 0. ..04/01/2041 .
3138EJ-JR-0 .. | FNMA POOL AL2071  5.500% 03/01/40 ..........|....... ..12/01/2023 . | Paydown O oy 0 ..03/01/2040 .
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3138EK-5W-1 .. | FNMA POOL AL3560  3.000% 02/01/28 ..12/01/2023 . [Paydown ... ... (612)[... .. (612))... L0 ..02/01/2028 .
3138EK-AR-6 .. |FNMA POOL AL2715  3.500% ..12/01/2023 . [Paydown . . (157) (157) 0 ..11/01/2042 .
3138EK-NK-7 .. | FNMA POOL AL3093  3.500% 02/01/43 ..12/01/2023 . [Paydown . . (541) (541) 0 ..02/01/2043 .
3138EK-WE-1 .. | FNMA POOL AL3344  4.500% ..12/01/2023 . [Paydown . . (335) .(335) 0 ..10/01/2042 .
3138EL-BR-3 .. | FNMA POOL AL3647  4.000% 12/01/42 .. ..12/01/2023 . [Paydown ... ... (463)[... . (463)|... L0 ..12/01/2042 .
3138EP-DB-7 .. | FNMA POOL AL6397  3.500% 01/01/30 ..........|....... ..12/01/2023 . [Paydown ... . (1,185)[... (1 155) |... L0 ..01/01/2030 .
3138W9-MF-4 .. |FNMA POOL AS0357  4.000% 09/01/43 ..........[....... ..12/01/2023 . [Paydown ... .. (1,223)[... .. (1,223))... L0 ..09/01/2043 .
3138IC-TN-3 .. | FNMA POOL AS3256  4.000% 09/01/44 ..........|....... ..12/01/2023 . [Paydown ... ... (619)[... ... (619) ... L0 ..09/01/2044 .
3138MD-2D-2 ...|FNMA POOL AS4371  3.500% 02/01/45 ......cooo|eeeeen |-e 12/01/2023 . | Paydown .... .. (244)]... ....(244) L0 ..02/01/2045 .
3138ID-RW-3 .. | FNMA POOL AS4100  4.500% 12/01/44 ..........[....... ..12/01/2023 . [Paydown ... L (M7 (1)) L0 ..12/01/2044 .
3138Y3-MT-5 .. |FNMA POOL AX2169  4.000% 11/01/44 ..........[....... ..12/01/2023 . [Paydown ... e (433)]... ....(433) ... L0 ..11/01/2044 .
31402K-CE-2 .. | FNMA POOL 730969  5.000% 08/01/33 ..........|....... ..12/01/2023 . [Paydown ... ... (484)]... .. (484))... L0 ..08/01/2033 .
314020-2V-2 ...|FNMA POOL 735288  5.000% 03/01/35 .. ..12/01/2023 . [Paydown . . (279) (279) 0 ..03/01/2035 .
31403D-DX-4 ...|FNMA POOL 745418  5.500% 04/01/36 .. ..12/01/2023 . [Paydown . . (354) .(354) 0 ..04/01/2036 .
3140H9-GH-0 .. | FNMA POOL BJ7399  4.500% 11/01/48 .. ..12/01/2023 . [Paydown . . (133) (133) 0 ..11/01/2048 .
3140HB-FH-6 .. |FNMA POOL BJ9167  4.000% 05/01/48 ..........[....... |.. 12/01/2023 . | Paydown .... .. (579)[... L0 ..05/01/2048 .
3140J9-D4-0 ...|FNMA POOL BM4622  4.000% 09/01/48 ..........[....... ..12/01/2023 . [Paydown ... L0 ..09/01/2048 .
3140J9-J9-3 ...|FNMA POOL BM4787 ~ 4.000% 10/01/33 ..........|....... .12/01/2023 . [Paydown ... L0 ..10/01/2033 .
3140J9-UP-4 ...|FNMA POOL BM5089  5.500% 02/01/30 ..........[....... ..12/01/2023 . [Paydown ... L0 ..02/01/2030 .
3140KE-SF-6 .. | FNMA POOL BP6817  2.500% 05/01/50 ..........|....... |.. 12/01/2023 . | Paydown .... L0 ..05/01/2050 .
3140LV-KV-0 .. | FNMA POOL BT6607  2.500% 02/01/52 ..........[....... ..12/01/2023 . [Paydown ... . L0 ..02/01/2052 .
3140MG-PF-2 .. | FNMA POOL BV3121  3.000% 03/01/52 ..........|....... ..12/01/2023 . [Paydown ... .... 830,664 .... 834,493 L0 ..03/01/2052 .
3140MM-AD-0 .. | FNMA POOL BV7203  3.500% 04/01/52 ..12/01/2023 . [Paydown ... ... 276,506 ...270,684 L0 ..04/01/2052 .
31400L-MZ-6 .. | FNMA POOL CB1275  2.500% 08/01/51 .. ..12/01/2023 . [Paydown . . 208,630 |.. 0 ..08/01/2051 .
314120-201-8 .. | FNMA POOL 932389  4.500% 01/01/40 ..12/01/2023 . [Paydown . 0 ..01/01/2040 .
31416B-N5-3 .. | FNMA POOL 995112  5.500% 07/01/36 ..12/01/2023 . [Paydown . 0 ..07/01/2036 .
31416B-TA-6 .. | FNMA POOL 995245  5.000% 01/01/39 ..12/01/2023 . [Paydown . 0 ..01/01/2039 .
31416C-D3-7 .. | FNMA POOL 995722  5.000% 05/01/38 ..12/01/2023 . [Paydown . 0 ..05/01/2038 .
31416Y-KN-7 .. | FNMA POOL AB3000  4.500% 05/01/31 ..........|....... .12/01/2023 . [Paydown ... L0 ..05/01/2031 .
31416Y-XY-9 .. | FNMA POOL AB3394  4.500% 08/01/41 ..........|....... ..12/01/2023 . [Paydown ... L0 ..08/01/2041 .
31417G-CE-4 .. |FNMA POOL AB9068  3.500% 04/01/43 ..........|....... ..12/01/2023 . [Paydown ... L0 ..04/01/2043 .
314176G-CF-1 .. | FNMA POOL AB9069  3.500% 04/01/43 ..........|....... ..12/01/2023 . [Paydown ... L0 ..04/01/2043 .
31418A-6G-8 .. | FNMA POOL MA1770 ~ 4.500% 02/01/44 ..........[....... ..12/01/2023 . [Paydown ... L0 ..02/01/2044 .
31418A-JL-3 .. | FNMA POOL MA1166  3.500% 09/01/32 ..12/01/2023 . [Paydown ... L0 ..09/01/2032 .
31418D-KG-6 .. | FNMA POOL MA3894  4.000% 09/01/31 ..12/01/2023 . [Paydown . 0 ..09/01/2031 .
31418E-CA-6 .. | FNMA POOL MA456  3.000% 03/01/52 . ..12/01/2023 . [Paydown . 0 ..03/01/2052 .
31418E-DE-7 .. | FNMA POOL MA4600  3.500% 05/01/52 ..12/01/2023 . [Paydown . 0 ..05/01/2052 .
31418E-KS-8 .. | FNMA POOL MA4804  4.000% 11/01/52 .. ..12/01/2023 . [Paydown . 0 ..11/01/2082 .
31418E-KT-6 .. | FNMA POOL MA4805  4.500% 11/01/52 .. ..12/01/2023 . [Paydown . 0 ..11/01/2062 .
31419D-4K-4 ...|FNMA POOL AE3525  4.000% 03/01/41 ..12/01/2023 . [Paydown ... L0 ..03/01/2041 .
31419K-WL-5 .. | FNMA POOL AE8750 ~ 4.000% 12/01/40 ..........|....... ..12/01/2023 . [ Paydown ..12/01/2040 .
INDIANA ST FIN AUTH REVENUE SE SERIES B
45506D-PT-6 .. 15.000% 02/01/23 .....evvvvvvvrriiriiiiiiiiiiiniiiins [ eeeees ..02/01/2023 . [Maturity .ooooooveviiiiiias e e 715,000 715,000 |..evvveenns 872,729 [.uvvvennnnen 716,79 [ovvvvvviiiiiinnn 0 e (1,79)[cevenienns 0 | (1,794) oo 0 [ 715,000 [t 0 e 0 e (VN O 17,875 |..02/01/2023 .
MARYLAND ST DEPT TRANS CONS
574204-2X-4 .. 06/01/23 ..oovvvvviiiiiiiiiiiiiiiiiieiieeeeneeeeeieins [ eeeees ..06/01/2023 . [Maturity ..cooooeoviiiciiss e e, 4,000,000 4,000,000 4,822,720 |.......... 4,046,655 |.........ooeeeenn 0 fennnnnns (46,655).cevvveeeiennnnnn O oo (46,655) [....oeeeeeeenn 0 [eeennn4,000,000 fovvvvvvvvnnnnnnn O foeeeeeiiiininnn 0 [ [V O 100,000 |..06/01/2023 .
MARYLAND ST STADIUM AUTH REVEN SERIES A Bony/Barclays Capital
574296-BN-8 .. 15.000% 05/01/32 ...eevvvvvvvvrririininirineiineinins [ eeeees ..01/3172023 . [INC wevvvviiiiiiiiiiiiiiii e | 559,785 500,000 |..cevvveees 596,775 [cvvvnnnnnes 553,854 [...cooeiiiiieeenn 0 | (G101 AU | N (808) [..vvvvvvvrvnnnnn 0 e...553,045 |oeeiiiiiiiin 0 e 6,740 s 6,740 |.oooeeeennnn 6,319 [..05/01/2032 .
METROPOL I TAN WASHINGTON D C AR SERIES A
592646-68-7 .. 15.000% 10/01/28 ......cceeeeiiiiiiiiiiiiiiiiiiieiie [ e .. 11/09/2023 . |Pershing ......ccevevvvvees Joveeeeeeiiieiiieieess Joveeeeeeeeens 65,009 |.............. 65,000 )...cceveeees 74,474 |............. 66,851 [.....ccoceeeeeen O )i, (903)].eeeeen O e (903) feeeeeiinneeen 0 85,947 | 0 e (938)]ii (938)]..ceeeeennnnn 3,629 |..10/01/2028 .
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NEW YORK CITY NY TRANSITIONAL ~ 5.000% Redempt ion
64971H-RY=8 .. | 11/01/26 ...eevvvniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiias [ oo ..05/01/2023 . [100.0000 ......coovvvverees ereeeiiieeeeeeeeeees e 1,800,000 |.......... 1,800,000 |......... 1,992,476 |......... 1,809,000 [...evvvvvnnnnnnee [V F, (9,000)]...ccceveeeennns (VN F (9,000) [+.evvvvvennnnns 0....... 1,800,000 f[..eevvvnnnnnnnee (VN (V1 O [V O 45,000 |..11/01/2026 .
TENNESSEE ENERGY ACQ CORP GAS ~ 4.000%
880443-JE-7 .. | 11/01/49 ..ooveiiiiiiiiiiiiiiiieiieeeee ..11/06/2023 . [ Goldman Sachs & Co .... .. 1,962,340 |.......... 2,000,000 2,237,540 2,123,706 |.. 0 feennnen.. (38,789))... ...(38,789) |... ..2,084,917 |.... ..11/01/2049 .

88283L-JV-9 ..

TEXAS ST TRANS COMM  5.000% 10/01/23
WISCONSIN ST CLEAN WTR REV SERIES 1

..10/01/2023 .

Maturity ...

...2,750,000 |...

..... 2,750,000

3,299,120

2,804,621 |..

.. (54,621))...

...(54,621) |...

..2,750,000 |....

..10/01/2023 .

977092-WR-2 .. ]5.000% 06/01/23 ....vvvvveeiiiiiiiiieiiiiiiiieeee | e ..06/01/2023 . [Maturity ...ooooovvreiinns fovreeiiiiiiiiiiiiiin e 2,000,000 [.......... 2,000,000]......... 2,407,760 |.......... 2,023,324 | Ofeennns (23,324)].cvvveiaaennnns 0eeeeenns (23,324) |.eeeeiiinannnn 0f....... 2,000,000 fo.eieriiuvnnnns [\ O [\ [V FPOTPOOOOOR 50,000 |..06/01/2023 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 20,597,946 20,460,758 23,270,369 20,986,938 0 (192,952) 0 (192,952) 0 20,793,984 0 (196,038) (196,038), 561,888 XXX
AMERICAN MONEY MANAGEMENT SERIES 2017-20A

00177T-AJ-2 .. | CLASS AR 144A  6.527% 04/17/29 ......ccceeii | ennnns ..07/18/2023 . [Paydown .......cccoueeeiniifoniiniiis [, 99,464 |............... 99,464 |............. 99,464 |............. 99,464 |...ennneenn. [V R (LN R, [V R [\ U (I IO 99,464 |......ocnnnins (O R (L R (V8 IO 2,322 (..04/17/2029 .
ALASKA AIRLINES 2020 TR SERIES 144A Redemption

01166V-AA-7 .. | 4.800% 02/15/29 ......ccouvreiiiiiiiiiiiiececis | e ..08/15/2023 . [100.0000 .......oeeereeians ferneieeiiiiieeeet [, 78,388 |..uvieennne 78,388 |............. 87,011 |l 85,336 [...oeeeennnnnns 0 foiieeaenns (KE1D] [V SR (391) [ereeeeiiiies (I IO 84,945 ..ol 0 fiinnens (6,586)|........... (6,556)].....eeeennnns 2,822 (..02/15/2029 .
APIDOS CLO SERIES 2017-26A CLASS A1AR 144

03766G-AL-6 .. |6.557% 07/18/29 ......cceeuriiiiieiiiiiiieceect | e ..10/18/2023 . |Paydown ........cccoueeeeen o 499,808 [............. 499,808 499,808 ..07/18/2029 .

056162-AN-0 ..

09229C-AA-7 ..

110122-CM-8 ..
125523-AF-7 ..

126438-AA-8 ..

233710-AH-T ..

233869-AC-0 ..

24380X-AA-5 ..

25466A-A0-4 ..

36168K-AA-5 ..

36318I1-AK-6 ..

45255R-AX-5 ...

477164-AA-5 ..
49456B-AN-3 ..

55283T-AA-6 ..

55202R-AA-9 ...

55903V-AG-8 ..

57643L-GZ-3 ..

57645R-AA-9 ..

59801M-AL-2 ..

62432H-AJ-9 ...

654740-BL-2 ..

BABSON CLO LTD SERIES 2015-1A CLASS AR 144A
6.652% 01/20/31 .
BLACKBIRD CAPITAL AIRCRAFT SERIES 2021-1A
CLASS A 144A  2.443% 07/15/46
BRISTOL MYERS SQUIBB CO SERIES Wl
07/26/24 ...
CIGNA CORP SERIES WI  3.750% 07/15/23
CREDIT SUISSE MORTGAGE TRUST SERIES 2020-NET
CLASS A 144A  2.257% 08/15/37 .
DAE FUNDING LLC SERIES 144A
02/15/24
DAIMLER TRUCKS RETAIL TRUST SERIES 2022-1
CLASS A3 5.230% 02/17/26
DEEPHAVEN RESIDENTIAL MORTGA SERIES 2022-2
CLASS A1 144A  4.300% 03/25/67

2.900%

1.6

DISCOVER BANK ~ 2.450% 09/12/24
GCAT SERIES 2021-NQUS CLASS A1 144A
1.262% 07/25/66
GALAXY CLO LTD SERIES 2013-15A CLASS ARR
1440 6.474% 10/15/30
INPAC SECURED ASSETS CORP SERIES 2006-3
CLASS A6 5.870% 11/25/36
JETBLUE AIRWAYS CORP SERIES 1A
/15/32 e
KINDER MORGAN INC ~ 3.150% 01/15/23
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-
FL6 CLASS A 144A  6.338% 07/16/36
MAPS LTD SERIES 2021-1A CLASS A 144A
2.521% 06/15/46
MAGALLANES INC SERIES 144A
03/15/27
MASTR ASSET BACKED SECURITIES SERIES 2005-
WMC1 CLASS M4 7.567% 03/25/35
MASTR ADJUSTABLE RATE MORTGA SERIES 2007-HF1
CLASS A1 5.950% 05/25/37
MIDOCEAN CREDIT CLO SERIES 2018-8A CLASS A1R
1440 6.679% 02/20/31
MOUNTAIN VIEW CLO SERIES 2017-1A CLASS AR
1440 6.590% 10/16/29
NISSAN MOTOR ACCEPTANCE SERIES 144A
3.875% 09/21/23 ..

4.000%

.................. 3755%

..07/15/2023

..12/01/2023

..12/01/2023

..12/01/2023

.10/15/2023

.. 12/26/2023

..01/15/2023

.. 12/18/2023

.. 12/15/2023

..04/28/2023

.. 12/26/2023

.. 12/26/2023

.. 11/20/2023

..10/16/2023

.09/21/2023

..10/20/2023 .
..12/15/2023 .

..11/01/2023 .
. |Maturity

. | Paydown ....
.. 11/07/2023 .

.11/09/2023 .
. | Paydown
.12/06/2023 .
. | Paydown
. | Paydown
. | Paydown

.11/15/2023 .
. |Maturity

. | Paydown
. | Paydown
.| Tax Free Exchange
. | Paydown
. | Paydown
. | Paydown

. | Paydown

. [Maturity ...

Paydown ....
Paydown

ING Barings

Bank of America

Mitsubishi Securities .

Bony/Barclays Capital
Inc

Redemptiéh ..................
100.0000

............ 480,721

............ 888,417
......... 2,779,000

............ 417,547

......... 2,000,000
............ 179, 146
............ 156,946
............ 216,663

............ 547,878

...56,623 |...

206,854 |.
...85,000 |...

...57,504 |...

...300,000 |...

...56,623

............. 480,721

............. 900,000
.......... 2,800,000
............. 417,547
............. 310,000

............. 173,718

............. 179,146
............. 156,946
............. 216,663
............. 547,878

... 300,000

.211,000 |..

.. 299,892

............ 480,709

.210,744

............ 897,069
......... 2,799,801
............ 396,687
............ 309,954

............ 173,669

.. 56,623 |..

.. 84,99 |..

.. 58,182 |..

.299,983 ).

........ 2,000,000
........... 179,146
........... 156,946
........... 216,663

........... 547,878

.. 300,000 |....

..01/20/2031 .
..07/15/2046 .

..07/26/2024 .
..07/15/2023 .

..08/15/2037 .
..02/15/2024 .
..02/17/2026 .
..03/25/2067 .
..09/12/2024 .
..07/25/2066 .
..10/15/2030 .
.. 11/25/2036 .

.. 11/15/2032 .
..01/15/2023 .

..07/16/2036 .
..06/15/2046 .
..03/15/2027 .
..03/25/2035 .
..05/25/2037 .
..02/20/2031 .
..10/16/2029 .

..09/21/2023 .




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SCHEDULE D - PART 4

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

€vid

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
OCTANE RECEIVABLES TRUST SERIES 2022-1A
67571E-AB-3 .. | CLASS A2 144A  4.180% 03/20/28 ..............|....... ..12/20/2023 . [Paydown ........ccevvvviiiisforiiiiiiiiiins | 408,262 |.....vvveeeee 408,262 |............ 408,223 |............ 408,231 |..oooeeeeees [V 3 | (VN 2 I O [N . 408,262 |....oevvnnnnneee (VN (V1 O [V O 8,850 [..03/20/2028 .
OGLETHORPE POWER CORP SERIES 144A  4.500%
677050-AR=7 .. | 04/01/47 .o [ e ..05/00/2023 . [ Tax Free Exchange ...l |oeennis 1,991,306 |.......... 2,000,000 |......... 1,991,120 |.......... 1,991,283 |, [V LT PP (VN LT T 0....... 1,991,306 |[....oovnnnnnnnen (VN (1 O [V O 55,000 |..04/01/2047 .

PAGAYA Al DEBT SELECTION TRUST SERIES 2021-3
69546R-AA-4 .. | CLASS A 144A  1.150% 05/15/29 ..
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-

..11/15/2023 . | Paydown .... ...738,219 |... .. 738,279 ... 738,219 . 738,279 |.. .0 0. .0 .. ..738,219 |.... .. 0 ... , ..05/15/2029 .

69702B-AA-9 .. | 3A CLASS A1 144A  6.388% 07/20/29 ..........|....... ..10/20/2023 . [Paydown .......ccceeeieiiifoniiis [ 1,737,243 |........... 1,737,243 |......... 1,737,243 |.......... 1,787,243 | [V R (LN R, [V R [\ U 0f....... 1,787,243 |ooeeennniies (O R (L R [V PO 65,824 (..07/20/2029 .
PALMER SQUARE LOAN FUNDING LTD SERIES 2021-

69702H-AA-6 .. | 4A CLASS A1 144A  6.306% 10/15/29 ..........|....... ..10/15/2023 . | Paydown .... ...365,847 |... .. 365,847 ... 365,847 ..10/15/2029 .
PENSKE TRUCK LEASING PTL SERIES 144A

709599-AY=0 .. | 2.700% 03/14/23 ...oooerenniiiiiiiiiiiiieeeeeeis e ..03/14/2023 . |Maturity ... 330,000 ... 329,248 ..03/14/2023 .

744573-AN-6 .. | PUBLIC SERVICE ENTERPRIS ~ 2.875% 06/15/24 ..11/01/2023 .| ING Barings .210,000 |.. .209,901 |.. .(4,238)[. .(4,238) ..06/15/2024 .

760759-AU-4 .. |REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ....|....... ..11/01/2023 . [ BONY/TORONTO DOMINION . .. 131,000 ..130,790 .(3,420)[...........(3,420)|... ..08/15/2024 .
RYDER SYSTEM INC MTN SERIES MTN  2.500%

T8355H-KN-8 .. | 00/01/24 ...ooonniiiiiiiiiiceeee e ..11/01/2023 . | BONY/TORONTO DOMINION .. |......cccuvreerennns 360,000 |............ 359,708 |............ 359,901 |, [V R 49 foeiiiiiins (VN R 49 |, [\ S 359,961 |oeeniiie. 0 foueenes (10,586)|......... (10,886)f............. 10,550 |..09/01/2024 .
STARIOOD COMMERCIAL MORTGAG SERIES 2021-FL2

78486B-AA-2 .. | CLASS A 144A  6.866% 04/18/38 ......cceeeees | eennnne .. 12/15/2023 . |Paydown ........ccoueeeiiifeniiini e 3,501 | 3,501 [l 3,591 | 3,591 [, (VN R (LN R, [V R [\ U [\ SR 3,591 | (O R (L R [V O 218 |..04/18/2038 .
SECURITIZED ASSET BACKED RECEI SERIES 2007-

81378A-AA-Q .. INC1 CLASS A1 144A  5.730% 12/25/36 .........|....... .. 12/26/2023 . |Paydown ........cccoeeenei o 330,601 |............. 330,601 |.....oeeees 317,584 |............ 319,049 |...eviieenn. 0 fiiannes 11,562 | 0 foieeannns 11,562 |, [\ 330,601 |...eveeeennnns (O R (L R [V PO 6,047 |..12/25/2036 .
SOUND POINT CLO LTD SERIES 2016-2A CLASS AR2

83610C-Al-1 .. | 144A  6.727% 10/20/28 ......ovvveeeeiiiiiaes | s ..10/20/2023 . [Paydown .......ccceeeieiiifoniiis [ 1,907,064 |........... 1,907,064 |......... 1,907,064 |......... 1,907,064 |..........c..... [V R (LN R, [V R [\ U 0f....... 1,907,064 |................ (O R (L R [V PO 59,666 |..10/20/2028 .
THEOREM FUNDING TRUST SERIES 2021-1A CLASS A

88330V-AA-6 .. | 144A  1.210% 12/15/27 ...ooveiiiiiiiie | e ..00/15/2023 . |Paydown ........cccoeeeeen o 107,340 |............. 107,340 |............ 107,334 |............ 107,336 |..vvveeeeennnes (VN SRR LN R [V R L IO [\ S 107,340 |..oeenneeennn. (O R [V R [V O 495 |..12/15/2027 .
VMC FINANCE LLC SERIES 2019-FL3 CLASS A 144A

91834P-AA-3 .. | 6.576% 09/15/36 ....ooverenniiiiieiiiiiieeceet e ..02/15/2023 . [Paydown .......cccoeerieii e [ 89,135 [.......cees 89,135 |.....oceee. 85,904 |............. 89,006 |.....eeveeennnnns (VN R 129 [l [V R, 129 [ (I IO 89,135 | (O R (L R [V O 780 |..09/15/2036 .
VOYA CLO LTD SERIES 2016-2A CLASS A1R 144A

92911U-AJ-7 .. | 6.808% 07/19/28 ....ovvviiiiiiiiiieeeiieee e ..10/19/2023 . [Paydown .......cccveeiiiiiforniiii [ 90,747 |oerrieennn. 90,747 ..o 90,747 |..uveeeenn. 90,747 |oeeeeeeiiaees [V R (LN R, [V R [\ U (I IO 90,747 ..07/19/2028 .

WELLFLEET CLO LTD SERIES 2017-1A CLASS A1RR
94950G-AL-1 .. | 144 6.567% 04/20/29
950400-AG-9 .. | WELLTONER INC ~ 3.625% 03/15/24 .
CANADIAN PACER AUTO RECEIVABLE SERIES 2019-

..10/20/2023 . | Paydown ....
..11/01/2023 . |Pershing ...

... 718,665

. ...718,665
.. 430,000

. . 718,665 |....
.. 428,525

..429,886 |....

..04/20/2029 .
..03/15/2024 .

13646B-AJ-7 .. | 1A CLASS A4 144A  2.960% 06/19/24 .......... A ..02/21/2023 . | Paydown 850,337 |.eevvnnnnnnn 850,105 850,337 ..06/19/2024 .
LADDER CAPITAL COMMERCIAL MOR SERIES 2021-

50202K-AA-4 .. |FL2 CLASS A 144A  6.223% 12/13/38 .......... D...... ..12/18/2023 . |Paydown .....eevvvviinnnnsoeriiiinneiiii e 12,949 [..oooenninnnns 12,949 |.oovnnnnnnns 12,949 [.....ooeeeees 12,949 | [ O [V [ [V [V PR 12,949 [...oooviinnnnns [V [V (U A 627 |..12/13/2038 .
NISSAN MOTOR CO SERIES 144A  3.043%

654744-AA-9 .. 109/15/23 . .oovvniiiiiiii D......|..09/15/2023 .|Maturity . . 0. . .... 36,516 |..09/15/2023 .

780097-BK-6 .. | ROYAL BK SCOTLND GRP PLC  4.269% 03/22/25 ..11/01/2023 .| Deutsche Bank .. .. .... 405,853 |.. v 0] .. .. .0 .... 401,867 |.... .0 .. . (5,735).uueeeeen (5, 785))... .... 19,021 ..08/22/2025 .

1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 23 165,050 23,256,078 23,129,889 23,145,341 0 102,737 0 102,737 0 23,248,076 0 (83,025) (83,025), 697,457 XXX
GENERAL ELECTRIC CO SERIES D 8.976%

369604-BQ-5 .. |Perpet. ..ooeiiiiiiiiiiiiiiiiieens [ ..04/04/2023 . |Morgan Stanley .....ccooei]oeriemnniiiiiinnnns Joviennennens 497,852 |..ouunnnnnenn 498,000 |............ 465,779 |............ 465,779 |ovvveniiiinnnnns [ O [V [ [V [V PO 465,779 [..oovvvennnnnnns [V 32,071 |........... 32,071 [ 12,579 (..01/01/9999 .
GENERAL ELECTRIC CO SERIES D 8.976% Redempt ion

369604-BQ-5 .. . ..03/15/2023 .|100.0000 ... ..2,000 |... ....2,000 .. 1,871 1,871 ). L0 ... 1,871 ..01/01/9999 .

857477-BA-0 .. ..06/31/2023 .| Various ........ccevveevenn foovevnnnnnniinnninns Jovieinnnnnns 273,520 |.eevunnnnnnns 300,000 [oeuunnnnnnee 311,970 |.oooeennnnn 311,970 [oooiiiiiinnnnnns [ O [V [ [V (VN PO 311,970 |ovveniininns [V (38,450)]......... (38,450)f....cccvnnnnns 7,172 (..01/01/9999 .
WELLS FARGO & COMPANY SERIES S 5.900%

949746-RG-8 .. |Perpet. .iiicoiiiiiiiiiiiiiiiiiiiieeens | s ..08/15/2023 .| UBS Securities InC .....|ceeeeniiiiiiinnns Joviinninnes 493,250 |.......nnnens 500,000 [....unnneens 539,150 [............ 539,150 |..eveniiiiinnnnns [ [ [ [ T [ O, 539,150 [....ccvvunnnnnns [ (45,900)]......... (45,900) ... 19,831 [..01/01/9999 .

1309999999. Subtotal - Bonds - Hybrid Securities 1,266,622 1,300,000 1,318,770 1,318,770 0 0 0 0 0 1,318,770 0 (52,150) (52,150), 39,623 XXX

2509999997. Total - Bonds - Part 4 85,990,904 90,291,349 94,862,462 90,874,617 0 (237,808) 0 (237,808) 0 90,636,801 0 (4,645,896) (4,645,896), 2,035,651 XXX

2509999998. Total - Bonds - Part 5 13,433,769 13,837,295 13,381,740 0 0 100,285 0 100,285 0 13,482,026 0 (48,258) (48,258), 169,702 XXX

2509999999. Total - Bonds 99,424,673 104,128,644 108,244,202 90,874,617 0 (137,523) 0 (137,523) 0 104,118,827 0 (4,694,154) (4,694,154) 2,205,353 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 XXX 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

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
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 99,424,673 XXX 108,244,202 90,874,617 0 (137,523) 0 (137,523) 0 104,118,827 0 (4,694, 154) (4,694,154), 2,205,353 XXX




g1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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
01F050-6A-9 .. [FNMA TBA  5.000% 10/12/53 .............. ..10/02/2023 .|Various ..10/02/2023 .|Various .... ...6,800,000 |....... 6,451,234 |....... 6,450,305 |.... (930)[..... ... (930)|.
31320Q-FD-3 ...[FHLMC POOL SD2864  3.000% 03/01/52 ... .06/13/2023 .|Citigroup Global Markets 12/01/2023 .|Paydoun . 429,485 ..380,027 |.. .0
3132YB-XT-8 .. [FHLMC POOL WE6090  5.210% 08/01/40 .. ..10/13/2023 . |Pershing .. ..12/01/2023 . |Paydoun .... .. 2,986 |... ... 2,953 L0 ..
FREDDIE MAC MULTIFAMILY SERIES 2023-ML15
3137HA-4G-8 .. [CLASS A 4.000% 01/25/40 .....evvvvvvenn | eennnnn ..05/09/2023 . |Wachovia Securities .. .. [-.12/01/2023 .|Paydown .... ... 45,923 |... L0 ...
31418E-SR-2 .. [FNMA POOL MA5027  4.000% 05/01/53 .... [....... ..06/13/2023 . |Morgan Stanley ..12/01/2023 .| Paydoun ... ...289,246 |... L0 ... .. 0] ,
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,567,640 (930) (930) 7,854 1,048
BGC PARTNERS INC SERIES 144A  8.000%
05541T-AQ-4 .. [05/25/28 .......evvvnviiiiiinniiiiiiiniinieees [ eeenann ..05/22/2023 .|Goldman Sachs & Co .... ..10/04/2023 .| Taxable Exchange .... ...3,000,000 |.......3,000,000 |....... 2,953,541 |......... 3,000,000 [.oeeevvvneiiieee O foveeiiiiiiennn O [ 0 s O [ 0 0 (46,459)[....
BRITISH AIR 13 1 A PTT SERIES 144A Redemption 100.
11042A-AA-2 .. [4.625% 06/20/24 .....oovvvvviviinnnnininiinnnn | nennns ..04/20/2023 .|Bank of New York ..........cc..... L 12/20/2023 | e | 226,476 |.......... 223,645 |.......... 226,476 |............ 224,970 |..oovvvninnnnns (U PR 1,325 | (U PR 1,325 | [V O (1 RN 1,506
CIM TRUST SERIES 2023-R4 CLASS A1 144A
12569U-AA-9 .. [5.000% 05/25/62 .....evvvvvvivrnnnninecninnnns | nennns ..04/26/2023 .|Citigroup Global Markets ....... ..12/01/2023 . |Paydoun .....oevvvvviiinnnnes Jovvinnnnnnns 422,972 |.......... M7 AT2 |t 422,972 | 422,972 |.ooiiiiis (U PR 5,800 |oevuuniiiiinnnnn (U PR 5,800 [cevuuniriiinnnnn [V O [ R 0
CIM TRUST SERIES 2023-R2 CLASS A1 144A
17181K-AA-8 .. [5.500% 08/25/64 ......evvvvvvvrnnniniiiinnns | nennns ..03/07/2023 .|Citigroup Global Markets ....... .. 12/25/2023 . |Paydoun .....oeoveeiiiininns fovviininnns 492,383 |.......... 484,871 |.......... 492,383 |............ 492,383 |...oovvnnnnns (U PR 7512 | (U PR 7512 | [V FO [ R 0
COLT FUNDING LLC SERIES 2022-8 CLASS A1
19688M-AA-8 .. [ 144A  6.467% 08/25/67 ......ccvvvenvveeen | uunnnns ..08/24/2023 .|Bank of America ...........ccccuns ..12/01/2023 . |Paydoun .....oevvvvviiinnnnes fovvinnnnnnns 205,108 [...eun..n. 205,044 |.......... 205,108 |..evvennnnns 205,108 |..evvuniiiinnnnn [0 FO [ R O FO [ [V FO [ R 0
DOMINOS P1ZZA MASTER ISSUER SERIES 2019~
25755T-AL-4 .. [1A CLASS A2 144A  3.668% 10/25/49 .... |....... ..09/20/2023 . |Mizuho Securities USA ........... .. 10/25/2023 . |Paydonn ....cevvniviiiiiinns fooviiiiiins 1,250 [oeernnne 1,086 [.ooeeeenen 1,250 |oveeeninienns 1,250 |oeveeniiiiiinnnn (U F 164 [ () FO L3 PN [V O [ R [ [V L 1 PO 7
GOLDMAN SACHS GROUP INC ~ 3.850%
38141G-WB-6 .. [01/26/27 .oevvvniiiiiiiiiiiiiiiiiieeeeieinin [ eeenenn ..04/25/2023 . |NORTHERN TRUST COMPANY .......... ..12/06/2023 .|J P Morgan ......covvvvivnnn Jovvvnnnnnnnns 200,000 [..eennen.. 194,003 |.......... 192,628 |...ovvennnns 195,008 [oevievivnnnnnns (U F Lo [V N (0 F o1 [V PN [V O [V R (2,375)].ccevvnnnnn [VH76)] - 6,673 |.evvnnnnnnn 1,946
MHC COMMERCIAL MORTGAGE TRUST SERIES
2021-MHC2 CLASS A 144A  6.326%
55293A-AA-5 ...[05/15/38 ..ceeeeeeeeeeee e [ e ..03/17/2023 .|Goldman Sachs & Co ............... .. 12/15/2023 . |Paydomn .covveeeeeeeennees Jeeeenieees 428,960 |.......... 413,946 |.......... 428,960 |............ 428,960 |eevuueeeeennnnn [V PO 15,014 |t [V PO 15,014 |oeeeeeeeeeene [V PO [V [ PO [V FOU 13,130 |oeveeeieeees 3%
ONSLOW BAY FINANCIAL LLC SERIES 2023~
67117P-AA-1 .. [NQM3 CLASS A1 144A  5.949% 02/25/63 . |....... ..04/21/2023 .|Wachovia Securities .............. ..12/01/2023 . |Paydomn .cevveeeeeeeennees Joeeenieees 844,973 |.......... 844,973 |.......... 844,973 |............ 844,973 |..coornnies [ PO [V PP (U PO [V O [V PO [V [ PO [V FOU 19,258 |oeeveennnnns 3,630
ONSLOW BAY FINANCIAL LLC SERIES 2023~
67117X-AA-4 .. [NQM7 CLASS A1 144A  6.844% 04/25/63 . |....... ..09/18/2023 .|NOMURA SEC INTERNATIONAL INC .. |..12/01/2023 .|Paydown ........cccevuveeeee Joummunnenenns 88,931 |..euennnnns 88,930 |evvunnnnns 88,931 |.eeevennnnnns 88,931 |oeeeiieeeennnnn [ PO L1 PO (U PO L N PO [V PO [V [ PO [N PR 1,188 |oveeeeeeeee 406
ONSLOW BAY FINANCIAL LLC SERIES 2023~
67118C-AA-9 .. [NQM8 CLASS A1 144A  7.045% 09/25/63 . |....... ..10/02/2023 .|Bony/Barclays Capital Inc ...... ..12/01/2023 . |Paydomn .cevveeeeeeeennnins foeeennieees 75,590 |oeeennnnnns 75,588 |ceveennnns 75,590 |oeevvnnnnnnns 75,590 |eeevvniieeeens [ PO L1 PO (U PO L N PO [V PO [V [ PO (VN O 881 | 606
PRESTON RIDGE PARTNERS MORTGA SERIES
2023-NQM2 CLASS A1 144A  6.250%
T4390K-AK-4 .. [08/25/68 .....evvvvviiirinniiiiiiiiiieeeiiininn [ eennann ..10/05/2023 .|Bony/Barclays Capital Inc ...... ..12/01/2023 . |Paydoun .... .0
VERUS SECUR
92539T-AA-1 .. [CLASS A1 144A  5.811% 05/25/68 ........ [....... ..05/15/2023 . |Morgan Stanley ......c..oeeeeennnns ..12/01/2023 . |Paydoun ....coevviiiiiinnnnns fovvinnnnnns 229,219 |.......... 229,215 |.......es 229,219 [oinnnns 229,219 [ooiiiiiins [ U PO 4l [ U PO L [0 P [ . [ U PO [ PP 4,25 [cooiiiiiinnnnns 814
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,269,655 6,231,528 6,215,824 6,263,152 0 31,623 0 31,623 0 0 (47,328)] (47,328) 161,848 15,029
2509999998. Total - Bonds 13,837,295 13,381,740 13,433,769 13,482,026 0 100,285 0 100,285 0 0 (48,258)] (48,258) 169,702 16,077
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 13,381,740 13,433,769 13,482,026 0 100,285 0 100,285 0 0 (48,258) (48,258) 169,702 16,077




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

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

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| SHEFFIELD RECEIVABLE CORP. ... 28,019 03/11/2024 .......
000000-00-0 .| BANK OF MONTREAL, MONTREAL .... 113,907 |....... 05/09/2024 ...
000000-00-0 .| ING (US) Funding LLC .. .... 113,907 |....... 06/13/2024 ...
000000-00-0 .........| PERSHING LLC ... 227,814 |....... 05/02/2024 ...
000000-00-0 .........| BOFA SECURITIES, INC .. . 236,357 04/01/2024
000000-00-0 .| PERSHING LLC .284,767 05/02/2024
000000-00-0 .| MORGAN STANLEY .... . 427,151 03/20/2024
000000-00-0 .| OLD LINE FUNDING .. .. 03/11/2024 ...
000000-00-0 .........| AUSTRALIA AND NEW ZEALAND BK GRP LT ... .. 04/18/2024 ...
000000-00-0 .........| AUSTRALIA AND NEW ZEALAND BK GRP LT ... .. 04/18/2024 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) XXX
000000-00-0 ......... ROYAL BANK OF CANADA NY ..o e e et e e e e e e e e e e e e e e e e 11/08/2024
000000-00-0 .........[ SUMITOMO MITSUI TRUST BANK LTD, LON ... .. 03/08/2024 ...
000000-00-0 .........[ Mitsubishi UFJ Trust & Bank Co .. 02/06/2024 ...
000000-00-0 .........[ Mitsubishi UFJ Trust & Bank Co ... .. 02/09/2024 ...
000000-00-0 .| MUFG Bank Ltd, London Branch .. 02/20/2024 ...
000000-00-0 .| MUFG Bank Ltd, London Branch ... .. 02/21/2024 ...
000000-00-0 .| SUMITOMO MITSUI TRUST BANK LTD, .. 02/15/2024 ...
000000-00-0 .........[ SUMITOMO MITSUI TRUST BANK LTD, .. 01/29/2024 ...
000000-00-0 .........| Mitsubishi UFJ Trust & Bank Co ... 02/20/2024
000000-00-0 .| National Westminster Bank PLC 05/03/2024
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 03/13/2024
000000-00-0 .| Mitsubishi UFJ Trust & Bank Co ... 02/08/2024
000000-00-0 .........| National Westminster Bank PLC 03/04/2024
000000-00-0 .........|[ National Westminster Bank PLC .. 04/29/2024 ...
000000-00-0 .........| MUFG Bank Ltd, London Branch ... .. 06/10/2024
000000-00-0 .| National Westminster Bank PLC .. 02/20/2024 ...
000000-00-0 .| National Westminster Bank PLC .. .. .. ....... 05/02/2024 ...
000000-00-0 .| DZ BANK AG NEW YORK ... .. 142,384 |.. .. 142,384 |....... 01/02/2024 ...
000000-00-0 .........| DZ BANK AG NEW YORK ... .. 01/02/2024 ...
000000-00-0 .........[ MIZUHO BANK LIMITED LONDON ... 01/02/2024
000000-00-0 .| RABOBANK NETHERLANDS 01/02/2024
000000-00-0 .| MIZUHO BANK LIMITED LONDON ... 01/29/2024
000000-00-0 .| NATL BANK CANADA 01/05/2024
000000-00-0 .........| NATL BANK CANADA 01/05/2024
000000-00-0 .........| TORONTO DOMINION LONDON . .. 08/14/2024 ...
000000-00-0 .........| AUSTRALIA NEW ZEALAND LONDON .. 01/02/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA ........ .. 01/02/2024 ...
000000-00-0 .| DBS BANK LIMITED, SINGAPORE .. .. 01/04/2024 ...
000000-00-0 .| LANDESBANK BADEN-WURTTEMBERG LON . .. 01/02/2024 ...
000000-00-0 .| LANDESBANK HESSEN THUR NY . .. 01/02/2024 ...
000000-00-0 .| BANK OF AMERICA NA .. .. 03/08/2024 ...
000000-00-0 .........| BANK OF AMERICA NA .. .. 06/22/2024 ...
000000-00-0 .........| BANK OF MONTREAL CHICAGO ... 08/01/2024
000000-00-0 .| BANK OF MONTREAL CHICAGO ... 08/07/2024
000000-00-0 .........| BANK OF MONTREAL CHICAGO 11/08/2024
000000-00-0 .........| BANK OF NOVA SCOTIA HOUSTON .. . .. . ....... 11/06/2024
000000-00-0 .........| BARCLAYS NEW YORK ... ... 113,939 |.. ... 113,907 |....... 02/14/2024 ...
000000-00-0 .| BARCLAYS NEW YORK ...232,781 |.. ...232,782 |....... 06/20/2024 ...
000000-00-0 .| CIBC NY .. 06/06/2024
000000-00-0 .| CIBC NY .. .. 03/08/2024 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY . .. 04/22/2024 ...
000000-00-0 .| CREDIT AGRICOLE CIB, NY . .. 04/19/2024 ...
000000-00-0 .........[ NATIXIS NY .. 03/04/2024 ...
000000-00-0 .........| NORDEA BANK ABP, NEW YORK BRANCH .... . 142,500 |.. . 142,384 04/18/2024
000000-00-0 .| NORDEA BANK ABP, NEW YORK BRANCH .... 170,977 |.. .170,860 04/26/2024
000000-00-0 .| ROYAL BANK OF CANADA NY .... 04/15/2024
000000-00-0 .| ROYAL BANK OF CANADA NY .... .. 05/23/2024 ...
000000-00-0 .........[ ROYAL BANK OF CANADA NY .... .. 09/20/2024 ...
000000-00-0 .........| ROYAL BANK OF CANADA NY .... .. 05/31/2024 ...
000000-00-0 .........| STANDARD CHARTERED NY .... .. 03/12/2024 ...
000000-00-0 .| STANDARD CHARTERED NY . .. 04/19/2024 ...
000000-00-0 .| SUMITOMO BK NY . .. 06/05/2024 ...
000000-00-0 .| SUMITOMO BK NY . .. 01/11/2024
000000-00-0 .........[ SUMITOMO BK NY .... 01/16/2024 .......

E25



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
000000-00-0 .| SVENSKA NY ... 171,002 |.. ....170,860 |....... 04/19/2024 ...
000000-00-0 .| TORONTO DOMINION NY . .. 74,051 .. .. 74,039 01/23/2024
000000-00-0 .........| WELLS FARGO BANK SAN FRANCISCO N.A. . 142,501 |.. . 142,431 05/14/2024
000000-00-0 .........| WESTPAC BKG CORP, NEI YORK ....114,048 |.. ... 113,907 |....... 10/11/2024
9609999999. Subtotal - Cash (Schedule E Part 1 type) 5,502,697 5,492,946 XXX
. | NATWEST MARKETS SECURITIES INC ....ueeeeeenneeeeeenie e e e e eeeee e e e e eeee e e e e e e e eennneas ... 256,290 |.. .... 255,483 |....... 01/02/2024 ...
BOFA SECURITIES, INC .316,147 |.. .316, 147 01/02/2024
ING FINANCIAL MARKETS LLC RPEQ . ... 142,384 |.. ... 142,384 |....... 02/02/2024 ...
ING FINANCIAL MARKETS LLC RPEQ ... .... 256,290 |.. ....266,290 |....... 02/02/2024 ...
... | ING FINANCIAL MARKETS LLC RPEQ . ... 142,384 |.. ... 142,384 |....... 02/02/2024 ...
.| BANK OF MONTREAL, LONDON SCM USD . ....228,168 |.. ....228,168 |....... 01/02/2024 ...
... | ING FINANCIAL MARKETS LLC RPEQ ... ... 142,384 |.. ... 142,384 |....... 02/02/2024 ...
.| BANK OF MONTREAL, LONDON SCM USD .....ovvuvvviiinnnniiennninnnninieniennniiesnnnneniennnnenns | e WE e [ 5,695 |ooiiiiiiiiiiiii e 5,69 |....... 01/02/2024 ...
BANK OF MONTREAL, LONDON SCM USD . .... 569,534 |.. ....569,534 |....... 01/02/2024 ...
BANK OF MONTREAL, LONDON SCM USD .... ....319,509 |.. .... 319,509 |....... 01/02/2024 ...
ING BANK NV, LONDON BRANCH . 148,079 |.. . 148,079 02/02/2024
UNITED OF OMAHA LIFE INSURANCE . .. 17,086 |.. .. 17,086 01/29/2024
UNITED OF OMAHA LIFE INSURANCE . .. 17,086 |.. 01/29/2024
... | RBC CAPITAL MKS 56,953 |.. ....... 01/02/2024 ...
... | ROYAL BANK CANADA TORONTO ... ... 427,151 |.. ... 427,151 |....... 02/02/2024 ...
... | ROYAL BANK CANADA TORONTO . ... 284,767 |.. ....284,767 |....... 02/02/2024 ...
... | ROYAL BANK CANADA TORONTO . ... 284,767 |.. ....284,767 |....... 02/02/2024 ...
... | ROYAL BANK CANADA TORONTO . ... 284,767 |.. ....284,767 |....... 02/02/2024 ...
... | ROYAL BANK CANADA TORONTO . ... 142,384 |.. ... 142,384 |....... 02/02/2024 ...
... | ROYAL BANK CANADA TORONTO . ... 227,814 |.. ...227,814 |....... 02/02/2024 ...
.| NOMURA SECURITIES .. 01/02/2024 ...
VIRTU AMERICAS LLC .. 01/03/2024
TD PRIME SVCS 01/02/2024
018616-74- ALLIANCE BERNSTEIN GOVT FD 01/02/2024
09248U-70-0 .........| TFDXX LEX BLACKROCK FED FUND ... .. 01/02/2024 ...
261908-10-7 .........[ DREYFUS TREASURY & AGENCY LEX .. .. 01/02/2024 ...
31607A-70-3 .........[ FIDELITY INST GOVT LEX .. .. . ....... 01/02/2024 ...
316175-10-8 .........[ FIGXX FID INST GOVT LEX . ....181,666 |.. ....181,666 |....... 01/02/2024 ...
44330V-48-0 HSBC US GOVT FUND LEX ..o ssenesnneen |y [eeeeeeeeees DA e [ 4,783 | 4,783 |....... 01/02/2024 ...
61747C-70-7 MS GOVT US ... .. 01/02/2024 ...
74926P-69-6 .........[ RBC US GOVT MONEY MKT FUND .. 01/02/2024 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 5,859,904 5,859,097 XXX
9999999999 - Totals 12,851,426 12,840,428 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... ....6,380,416  Book/Adjusted Carrying Value $ 6,370,665
2. Average balance for the year Fair Value $ . ..20,333,864 Book/Adjusted Carrying Value $ .. 20,322,050
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A 1AL 1,590,267 .$ .0 1C.. 0 1D..$.. ...5,757,214 1F .$ ...
3B 2A ... .$ .0 2C.. .0
3C 3A ... W8 ...0 3C.. .0
3D 4A W8 ...0 4C.. 0
3E 5A W8 .0 5C.. 0
3F 6.

E25.1




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

E26




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SCHEDULE E - PART 1 - CASH

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

101 S. Tryon Street, 19th Floor,
Bank of AMErica .......ccccocoveviviiiiiiiiiiiiiene Charlotte, NC 28255 .........cccovevvvcvvne [ e oo 0.000 |- 0 [ [V TR (16,959,878) .. XXX.

4 New York Plaza, 13th Floor, New
JP Morgan Chase ........ccccooviiiiiiiiiiiiciiiicnans York, NY 10004 .......ccooovvecvincinicinns [ eevneecns i 0.000 .o 0 oo, [ PR 2,537,409 |..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (14,422,469) [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (14,422,469)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 0 0 (14,422,469)] XXX

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

1. January... .. 77,976,929 4. (1,075,800) 7. (11,488,176)]  10. October.......[-cccccovrrernnne (15,436,612)
2. February...| oo 97,261,136 5. (19,469,898) 8. (17,870,224)]  11.  November...|......cccceeuns (16,337,183)
3. March 140,310,922 6. (143,840) 9. September 4,891,424 12.  December (14,422, 469)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Wellpoint New Jersey, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
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 0 0 0
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 0 0 0
381450-75-2 ........ |GOLDMAN SACHS FIN SQUARE FED F CASH MANAGEMENT SHARES ... ....iiiiuuuuniiiiiuuunsiiiiisnusissitessssesstesuassesetessis s s e s eesnaa e e s s eenaa e s s s essnasseesessnnnesseennnnssss R TN R 12/15/2023 ..oevvvin |ovenniiiiii e 0.000 fooeiiiiiiiiiiiiies e o 12,544,706 [....oovvvvniiiiiiiiiiiiiiiiis 0 fooriiiiiiiiniii e 22,078

8¢

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 12,544,706 0 22,078

8609999999 - Total Cash Equivalents 12,544,706 0 22,078

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

Number
1A 0 1B.. .0 1C..$ .0 1G.$ ...
1B 0 2B.. .0 2C..$
1C 0 3B.. 0 3C..%
1D ...0 4B.. 4C..$ ...
1E ....0 5B.. 5C..$
1F ...0
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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

1. Alabama ... AL | e

2. Alaska .......ccceeeviiviiieieeen AK

3. Arizona WAZ |

4. Arkansas ..., AR [

5. California ......ccccevveiviiiiiiienn, CA | v

6. Colorado

7. Connecticut .......ccooeeveviiinieneee. CT o s

8. Delaware ........ccceevvvvcveecee. DE [ s

9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens RI |
41. South Carolina .......ccccceeveeneennene SC |ies v
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [...........
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 320,580,081 316,580,905 0 0

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)
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