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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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. GOVEIMMENES .....oooevviiiiecicteteieeeieeeie st 46,948,012 |.............. 5.793 |....... 46,948,012 | 0 e 46,948,012 |............. 5.793
1.02 All OthEr GOVEIMMENLS ........oeevvicececececiieieteeeieee e e [V 0.000 [oeeeeeereeeeereennee O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 12,002,658 |............ 1.481 ... 12,002,658 |.....cooveeceeen 0 e 12,002,658 |............. 1.481
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 228,680,937 |........... 28.217 |...... 228,680,937 [ 0 e 228,680,937 |........... 28.217
1.06 Industrial and MISCElIANEOUS ...........c.coovocueuerereeeececeeeeeeeeeeeeeeeeeeseseeeaeaa|eeeene 344,007,086 |............ 42.447 |...... 344,007,086 |.........ccoceeeen O [ 344,007,086 |........... 42.447
1.07 HyDrid SECUMHIES ......vieciieriiricicieteirn e [V O 0.000 [eeveciiciriciaes 0 freeneneeieen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeee oo (0] I 0.000 |.ooveeieeieens O e O el (1) 0.000
1.09 SVO identified funds ...........ccocviiiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )
1.12 Total long-term bONAS ..........cooeeiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveeevevereeees e [V 0.000 [creeeeeereeeeereenenes O oo O o (] 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoerriieieinnreennneees e [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
2.03 Total preferred STOCKS .........ceviviieieeeieieieteieeceee e e [V 0.000 [oreeeecereeeeereenenes O oo O o (] 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeccccnne. [V 0.000 [eeeeeeereeeeereenenne O oo O o (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........cccovvvveeeeieveres o [V 0.000 [.eeeevverriennee O fooeeeeiireeees O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoeveveveveeeforrrncccce (0] I 0.000 |.ooveeieeieens O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ............ocooveernnireennnnees oo [ 0.000 [.eeeevverriennee 0 freenrreeieien O e [ 0.000
3.05 MULUAI FUNGS ...o.veeetetcece ettt e [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieice e e [V 0.000 [.eeeevverriennee 0 freenrreeieien O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oovvieieiiieveeeeeeccce et s [V 0.000 [reeeeeereeeeereenenes [V SRR | ISR (] 0.000
3.08 Exchange traded fUNS ............ccoeueueuruiiiniiiieieeeeee e e [V 0.000 [veeeveverreennee O fooeeeeeeiieeeens O o (O 0.000
3.09 Total COMMON STOCKS ........cvcvevevieieiieieieieietetcece et s e s [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial MOMGages ...........cccoirriiirieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirniiecerinnseersneseeesnene oo [V 0.000 [veeeveverreennee 0 freeneeeieeen O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiiicieese e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cceueuriiiririeieieieeeeneseseeeeeese e (VO 0.000 [.ovvveieieienene 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ............c.cevevevereeeeeeeieereeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieveuiiieriicieeieeeee et e (VO 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l EStALE .......c.coeeeeeiereeeeeecec e e [V 0.000 [oreeeecereeeeereenenes [V SRR | ISR (] 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoovieeriiininnnseeeeenenneseseseeeeene oo 50,666 |............. 0.006 |[...coeveenvne 50,666 |......ceeeeeeenrenen O oo 50,666 |............. 0.006
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveveiveecveresseesens frocee 164,540,003 |........... 20.302 |...... 164,540,093 |......ccovvveeenn 0 | 164,540,003 |........... 20.302
6.03 Short-term investments (Schedule DA) ...........cccooovveveveveeeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeereenenes O oo O o (] 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 164,590,759 |............ 20.309 |...... 164,590,759 |.....coovvveeeen 0 e 164,590,759 |.......... 20.309
7. CoNtraCt 08NS .......c.ooiiiiii s
8. Derivatives (Schedule DB) ..........cccouiiiiiiiieieieeee s
9. Other invested assets (Schedule BA) .........ccccoiiiiiiiiiiiiie e
10.  Receivables for SECUNtIEs ............cccceiiiiiiiiiiiiiiiicce
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Lin€ 11) .....ccoeiiiiiiiiiiieeeeeeceees
13. Total invested assets 810,445,798 100.000 810,445,798 810,445,798 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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 acquISItion (Part 2, COIUMN B) .........oiiiiiiiiiii ittt bbb bbbt bbbt aR e e aeebeebesbeebestesaesaeetesaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ettt et e e e e e et e eaeeaae oeabeeabe e b e et e et e e b e s e e aReeas eeetseesseaseenseeseeaeeaeeaaeas
Current year change in encumbrances:

o B ] = ST =T i TR o1 10 o e T PSP PPRRNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbbt h bbb e 4o b e se e b e o0 b e e b e e b e e b e he e b b e e b e b e sbebe 220 HE SRS AR SR L AR oA L e R e R e e b e Rt e b e Rt ebesebese s ese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... ... ... S ... ..o utteetesste et seeesseenbeanteenseanseas Soeemseasseassenseenteeaeeaeenaean

Deduct amounts received on disposals, Part 3, CHllls 1S l.... ... N B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... - B N B
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = S =T TR o 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMN 10 ....cuiiiiiiiiiit e b bbbt b b e b b e se e b e 0o b e b e b oo b e e b b e s b e b e saebe 22848 SRS AR e AL LR e R L e b e b e e b e b e e b e b e ats eabesetese s eae s
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bbb bbb e b e bbbt e b bt s b b e b b e saebs A0SR oA e e b e s bbbt

LA el = S =T G T o 10 oo T O PO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........cciiiiiiiiiiiiiii ettt bbbt bbbttt 2o e e e e e e e e e e e e e eeneeas
[DI=e [0 8 o) e=T M ToT o E=Te (g a 11 C=To IR= a0 o0 L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiitiit ittt bbb bbb bbbt bbbt bbbt bt e bt e bt bt bt e bt b Snmemmeensese e e e e e e e e e e enenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiii et —eese e e e e e e e e e e e e eeeneens
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbb bbbt b e R e e a e e r e e b e sbeebestesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e et e e st e eaeeaae oeabeeabeeabe et e e be s b e s aeesheeas eeetseeseeaseenseeseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt h bbb e b b e se b e e b e b e b e e e b d e b b e e b b e s aebe S0 HE SRS AR SR L AR e AL e R e AL e b e R e bR et ebesebeses st

P aXeTe (U= o) e FTotoTU o | OO PRTS
Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......c.ccoovvvvvee. 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 bbbt b et b et

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

10.1 Totals, Part 1, COIUMN 11 ..o b b b e b e bbb bt s b b h b e e bt b et b e e e b oA e SR e R e e s e b b et bbbt b e

0T e = R e Ty A A o] [0 Ty T OO S
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ......cc.ccuiiiiiiiiiiiiiiiiiieieeeies —eeeeee e
Rl Y= TV Lo T [ o 1= o Lo OO PRS
ST o] ol =T I (I g T= Y o TU TS I T R ) S
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e ot e e e e e e o R e o R e £ R e SR e e R e SR e e R e SR e e e e e R e e R e e R e e R e e eeee e eeesReebeseeaae s S0 eAs e s e s e b et et e

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE T4) ........uiiiiiiiiiiii bbbttt bbb e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........uiiitiiiitiii ittt bbbt bbbt bbb bR b £ E e E R E £ E £ E e E e bt e b e e bt b e e b e eb et 2o mse e e enee e es e e e e e e e enneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbb bbbttt b e aR e e a e e b e s besbesbesaesaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e st e e st e eaeeaae oeabeeabe e et e et e et e s b e e aeeabeeas eeetseesseaseenaeeseeaeeaeeaaeas
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R O PP PPRTPS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b et b bt bbb e b e se e b e 0o b e e b e e b e e b e d e b b e e b e b e saebe 2848 SR e AR SR L LR e R LA b e R e e b e b e e b e b e ate ebesebese s eae e
P aXeTe (U= o e Tt oTU o | OO
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 ...,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesutetosntatassseanstaansssaanssaaansseessteessseesaseeessteesseeesateeeanbeeaaseeesabe Saeeeenneeeanneeenaseeeaeeennneeens
Deduct amortization of premium @Nd AEPIECIALION ......... .o iiiiiiiei ettt et e e s ee e st e ea e e es e e st e st e s e easeea e e eaeeea e e es e e ea e e s e e st e aseenseenbeenbeemeeanten Sheeerseesseasteasseaaeeaseenaeeaes
Total foreign exchange change in book/adjusted carrying value:

LS I B o] = S =T i TR o1 10T o e AP PPRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b bbbt b b e b e b e e b e e b e e b e e h e e e b e s d e b e b e e b e b e saebe 228 HE SR e SRS A L e R e R L e b oA e e b e b e e b e b e abs easesebese s e s et
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb e bbbk s b bt b b e e b e e b et b e e eb e R e SR e R e e s e b e b et e bbbt b e

O e = R e Ty 0 A o] [0 Ty W B O OO RN
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiriiiitiitirie ettt bbbttt sttt sttt abe s Seeeeeeeeees e e e e e e eaeneens
[D2=Ye [0 8 o) e=T Mo o E=To (g a 11 C=To 1= 0 o0 Lo SRRSO

Statement value at end of current period (LINE 11 MINUS LINE 12) .....c.iiiiiiiiiii ittt bbb bbb bbbt bbb bbbt bt bbbt bt b Seseemeessee e e e e e e e e e e e e enees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeeceeteteteeeescaete et esessssesesesesesssaesesesesesssessesesssessssssesasesensssesesasasenssastesasessnssansasans seessscscaeses 688,693,276
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccucuiiiiuiitiuie ittt eeete ettt et ettt e e et e e et eaeetess st ese st ete et et et es e s etessetess et esessese st ese et ebesebeesetessabensssensassenseneneeseneas 274,017,706
ACCIUAI OF QISCOUNT .......cvveve ettt e eceete et ee e et teseeees e etetesesenssaeseteseseesesetesasesensssetesaseseesss et seses e snsetesesesensseetesesesnsnsetesesssnsnsetesasennsnentesesannenes 3,062,485

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

LT o= Ta 2 Y=ot 1[0 1720 O o1 1V ]2/ Wt < TSN

4.4, Part 4, COIUMN T1 oottt e bbb bt £ e e E bbb £ £ e e E bbb £ £ e e bbbkttt e et bbbkttt e R R b e a e .0
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiieeeeceeteiee e eeectete e ee et caete et eeeessaeaetesesesssaesetesesensssssesesesessssesesesesnssessesesesensssesesesasnsnsesasesananas febesesasscaeaeses 6,529,446
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiouiieieeeteee ettt s et eseae et e et e et e et ese s esenseseaseeesenesennne 323,344,650
DedUCt aMOTHZAtION OF PIEMIUM ..........iceeuceeeeicecececteteeeeeeeeeeeteteeeseaetetesesesssssseseses s sesssesesessssssseses s s ssassesesessssssssesss s s ssanseses s s sssnses s s sssssnsesesasnsssnsnsasas sesatsesesetasanas 3,094,885
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et et ettt et et s e et et e e e s et e b e s e s e ss e et s e s et e b et e s esess s s s et et e s et eseaess s es et e s et et eseas st as e s s et b b ebee et ntneea bbbt e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt e et b et h bttt h b ettt s bt e b e e tacae 2osensnseaetesesennsnsesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieieececeeeeeceee ettt ettt a s a sttt eses e s e s e e s s s s s e s et esesssea s sttt esesessssas s st eseseseans febebebeoetat st nsebebebebeanaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt e b E et E SR b eh b4 e eE L E e E b £ E L E b b £ oL E b b et bbb s enensn s ettt es st s en 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1, Pt 1, COIUMN 14 .ottt b et e E 4R eh b £ £ e E SR b £ eE L E SR b ee bbbttt b et eenensn s et et s s st s en 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt ettt a e s st et e s e s e s e e s s s s s e s et e s esessa s sttt eseseseasas s st eseseseans febebebeset et neseesetebebeataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e e e et £ st h b et e s e b b et ettt s bt et et tacae 2omensnseaesasesennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt e et et et e s et et e s e s e se s et es e s et e b et es s et sses s s e s et e s e s e s esess s es e s et e b e s esesesseses s e s et esesess st es s s et bk ebee et st st et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ........c.ccccviiiiiiiiiiiiiiisise s e (8,339)
Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9+10) .......ccceverereeruereeeeeeeeceeteteseseseesetetesesesssaesesesesesssaesesssesesssaesesasanas seesesscsesesens 645,855,039
(DLt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o JR= T 4o U SN 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cceueuiieeececeeieeeeeeeceete et eeeescaete e s esessse et sessnssesaesesesensssssesesesensssssesesesensssssesssssanns fesesesesesien 645,855,039
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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 .....c.cccoveveveceeveeereeeecee e 46,948,012 | 43,571,072 | 46,979,486 |................. 47,525,000
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 46,948,012 43,571,072 46,979,486 47,525,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 14,216,346 13,935,964 15,386,791 13,500,588
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 12,002,658 11,321,892 12,764,514 10,770,000
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 228,680,937 211,728,215 234,564,158 231,721,329
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeeee oo 274,696,375 |............... 254,560,922 |................ 275,807,035 |................ 273,936,100
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 12,597,449 | 11,674,666 |................ 12,968,630 |.......c........ 12,450,000
Loans, Unafilated Cortiicates of 10._ Other Countries 56,713,262 54,592,809 56,615,438 55,694,224
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 344,007,086 320,828,397 345,391,103 342,080,324
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 645,855,039 601,385,540 655,086,052 645,597,241
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(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 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 645,855,039 601,385,540 655,086,052
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..o

1.5NAICS ..

TBNAICG ..o

1.7 Totals

e 5,429,234 |..

........... 10,666,720

30,852,058

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

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

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

5,244,835

8,624,615

346,896

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

Possessions , Guaranteed

AANAIC T e 2,165,000 |.......covn... 4,587,641 |............ 5,250,018 | O e O | XK e 12,002,659 | 129 [ 14,163,646 | 201 12,002,660 e (1)

42NAIC2 ..

4.3 NAIC 3 ..o

AA4ANAICH .o

45NAICS ..

4B NAIC B ... .0 0.0

4.7 Totals 2,165,000 4,587,641 5,250,018 0 0 XXX 12,002,659 1.9 14,163,646 2.1 12,002,660 (1)
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAIC T (e e 25,258,701 |............. 60,636,878 |............. 86,938,723 |............ 37,388,715 |............. 15,026,336 |............ D9, 0. NN RO 225,249,353 |.coiiiiee 349 | 233,085,495

5.2NAIC 2 .o 1,780,000 |............... 1,651,583 |.... 3,431,583 | 0.5 [ 5,705,208 |....

B3NAIC 3 e (11 A 0 [ O o O e 0 | XXX e e O [ 000 e 0f..

54 NAIC4 .. 0. 0. 0.

B55NAICS Lo [V 0 | O s O o O [ OO e e O i 000 o 0

BBNAICE ... 0 0 0 .

5.7 Totals 27,038,701 62,288,461 86,938,723 37,388,715 15,026,336 XXX 228,680,936 238,790,703 34.7 228,680,936 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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

NAIC Designation

Over 1 Year
Through 5 Years

8
Col. 7 as a % of

Through 10 Years | Through 20 Years Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT (e

6.2 NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

9
Total from Col. 7
Prior Year

12
Total Privately
Placed (a)

109,367,551
...45,484 145 | ...

........... 303,799,792
...95,207,732 |....

............. 84,212,984

...19,681,306

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT (i
B2NAIC 2 ..o

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

BBNAICE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 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 2024 OF THE AmeriChoice of 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 62,364,668 |........... 193,883,405 |........... 225,230,917 |............. 50,212,246 |............. 15,665,003 |.....ocooveveciieveean 0 e 547,356,239 . 463,143,256 |............. 84,212,983
12.2NAIC 2 ... ) e 2,616,702 |... ...47,135,728 |... ..42,586,117 ...1,398,757 |.. 4,761,495 |... L0 .98,498,799 |.. L1003 . . . .78,817,493 |.. ...19,681,306

123 NAIC 3 e (D) i 0 om0 e O e 0 [ O oo O e 0 e 000 [ XX e XXX s o 0

124 NAIC 4 o (D) s 0 om0 e 0 o 0 [ O o O e 0 e 000 [ XX e e XXX o 0

12.5NAIC 5 ... () 0 oo O e O o 0 [ 0 e 0 [(©) e O e 000 [ XX e et XK o 0

12.6 NAIC 6 ... N 0 0 0

12.7 TOtalS .o 64,981,370 |........... 241,019,133 |........... 267,817,034 |............. 51,611,003 . 541,960,749 |........... 103,894,289

12.8 Line 12.7 as a % of Col. 7 10.1 37.3 41.5 8.0 3.2 0.0 100.0 83.9 16.1
13. Total Bonds Prior Year

13ANAIC T e 41,733,991 |.......... 228,618,350 |........... 230,351,568 |............. 70,546,188 |............. 16,440,231

13.2NAIC 2 ot 2,209,862 |............ 44,408,750 |............. 49,390,906 |.................. 220,000 |............... 4,773,422

13.3NAIC 3 e 0f..

13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

( .
(b) ....688,693,268 |........cccccocnne. U 578,266,171

13.7 TOtAlS ..o e 43,943,853 |........... 273,027,100 |........... 279,742 474 |............. 70,766,188 |............. 21,213,653

13.8 Line 13.7 as a % of Col. 9 6.4 39.6 40.6 10.3 3.1 100.0 XXX 84.0
14. Total Publicly Traded Bonds

TAANAIC T e 49,666,912 |.......... 153,882,956 |........... 200,072,668 |............. 43,901,308 |............. 15,619,416 | [V IO 463,143,255 ... YA Y 491,010,065 | 71.3 [ 463,143,255

14.2NAIC 2 ... .2,194,000 |... ...46,090,677 |.... ..24,372,565 |..... ...1,398,757 |.. 4,761,495 |... .78,817,49%4 |.. . ...87,256,106 |.... T .78,817,49%4 |..

T4.3NAIC 3 oo e [V [V [0 [V 0 [ O e 0 e 020 o 0. L0.0 [ 0.

14.4 NAIC 4 ... w0 0 20 . 0. 0. 0. 0.

TA5NAIC S .o e [V [V [0 [V [0 T | B ST [0 O | Y | S [0 O | Y | S 0

T4B NAIC 6 ... 0 0 0 0 0 0 0 0

14.7 TOtalS ..o o 51,860,912 |.......... 199,973,633 |.......... 224,445,233 |............ 45,300,060 |............. 20,380,911 [ 0 o 541,960,749 578,266,171 541,960,749

14.8 Line 14.7asa % of Col. 7 ....ccvevnecencecformcinciccs 9.6 [ 36.9 [ L1 I 8.4 | 38 | 000 [ 100.0 [ XXX e X s e XK o 100.0

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

Section 12 8.0 31.0 34.8 7.0 3.2 0.0 83.9 XXX XXX XXX 83.9 XXX

15. Total Privately Placed Bonds

151 NAIC T e 12,697,756 |............. 40,000,449 |.............25,158,249 |............. 6,310,943 , . 96,680,263 . 84,212,984

15.2NAIC 2 ... 422,702 |... 1,045,051 |.... ..18,213, .. LV ,681, .. 0. ...13,746,834 |.... 2.0 ...19,681,305

15.3NAIC 3 .o [V 0

154 NAIC 4 ..o [V 0

155 NAIC S oot [V 0

15.6 NAIC 6 ... 0 0

15.7 Totals ....ccooeevveicee ....13,120,458 |... ...41,045,500

15.8 Line 15.7as @ % of Col. 7 .c.oeueeevnvnnnnforeccccc 12.6 | 39.5

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

Section 12 2.0 6.4 6.7 1.0 0.0 0.0 16.1 XXX XXX XXX XXX 16.1

(@) Includes $  ooereeene 102,481,168 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c)Includes $ oo 0 currentyear,$ ..coccovivnininincene 0 prior year of bonds with 5G| designations and $ ............cccceveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$  .....ccccccvvvvinnnne 0;NAIC2 $ oo 0; NAIC3 $.eiceiine 0; NAIC4 $ e 0; NAICS5 $ e 0;: NAICB $oovereeeeren 0



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.
SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 Issuer Obligations ............cccceveveveveveveeeeeieneees [ 5,429,234 |............. 10,666, 720
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........cccccceeuenee
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 ..........cccecvriiiinieniesiesiee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ... . .
3.05 Totals 5,244,835 8,624,615 346,896 0 0 XXX 14,216,346 2.2 16,249,864 2.4 14,216,346 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........ccceveeveeeeeeeeeseeneens [eeiiieiinns 2,165,000 |.......c..... 4,587,641 |...ocoe 5,250,018 [.o.ooveiieiiee 0 [ 0
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

0.0 0.0
4.05 Totals 2,165,000 4,587,641 5,250,018 0 0 XXX 12,002,659 1.9 14,163,646 2.1 12,002,660 (1)

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee

B IR 15,464,401 |............ 27,544,429 |............. 54,574,320 |............... 7,411,761 104,994,912

104,994,911 | 16.3 |.......... 123,480,718

5.02 Residential Mortgage-Backed Securities ... ..10,938,825 |. .31,992,669 |.. .24,272,545 |.. 29,723,644 |... . - ... 111,954,019 |.. . 103,300,507 |... .15.0 |.... .111,954,019 |.
5.03 Commercial Mortgage-Backed Securities .......... |..ccoeeae. 635,476 |.............. 2,751,363 |...ocevenee 8,091,857 |.ooeiiinene 253,310 oo 0 e XX e 11,732,006 |.....c.ovovvvvvneee 1.8 | 12,009,476 B A PO 11,732,006
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . 0 0
5.05 Totals 27,038,702 62,288,461 86,938,722 37,388,715 15,026, 336 XXX 228,680,936 35.4 238,790,701 228,680,937
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cc.cooeioiiiiiniiniiiieeies e, 7,063,010 |............. 85,307,982 |........... 126,404,462 |.............. 8,459,590 |............. 5,354,575 |............ D.9,0, RN RN 232,589,619 ..o 36.0 e 245,189,665 |.......oceoveverenen 35.6 | 189,385,656 |............. 43,203,963
6.02 Residential Mortgage-Backed Securities ... R A 3,329,296 |.............. 9,958,053 |.............. 6,454,995 |............. 2,250,609 |....ccvennene 45,587 |............ D,9,0 TN R 22,038,540 | 3.4 | 26,198,650 |.....ccccovvvrvrnnnne 3.8 | (U IO 22,038,540
6.03 Commercial Mortgage-Backed Securities .......... |........... 10,670,972 |............. 37,134,073 |.....coceee 4,713,817 [ 0 [ [ S D,9,0 TN R 52,518,862 |..ocvovevceciine 8.1 | 65,656,603 |.........cccovvvvennne 9.5 | 46,668,966 |.............. 5,849,89%
6.04 Other Loan-Backed and Structured Securities ... 4,040,321 22,451,589 6,856,065 3,512,089 0 XXX 36,860,064 5.7 62,052,605 9.0 4,058,173 32,801,891
6.05 Totals 25,103,599 154,851,697 144,429,339 14,222,288 5,400, 162 XXX 344,007,085 53.3 399,097,523 57.9 240,112,795 103,894,290
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccccveveveveveueeeieeeeeeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........cccceveevceene |oviiiiiiiciiciee, 0
8.06 Affiliated Bank Loans - Acquired ...........ccccceevuene 0

8.07 Totals 0




60I1S

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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 foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [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 ..........cccceoviiiineeiieeeeeeeees e 35,366,480 |............. 136,731,387 |....c.oeeee 217,427,754 |..ooveneee 15,871,351 [oveiiiine 5,354,575 410,751,547 | 63.6 |.ceoeenenne D.9.0, NI RUN D,9.0 NI RURR 367,547,586 |.....cvennee 43,203,961
12.02 Residential Mortgage-Backed Securities .......... [.c.coccceee 14,268,121 |..cciennee 41,950,722 |...coveuenne 30,727,540 |....cocuenne 31,974,253 |....cooneee 15,071,923 .. 133,992,559 [ 20.7 | D.9,0 SN XXX e 111,954,019 |.ocveeneee 22,038,540
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 11,306,448 ... 39,885,436 |......c...... 12,805,674 64,250,868 |.......ccoevveviienenn 9.9 oo XXX e XK e 58,400,972 |..ccvevennne. 5,849,896
12.04 Other Loan-Backed and Structured Securities . |- . . 22,451,589 . 36,860,064 |. 4,058,173 |ceveeennee. 32,801,891
12.05 SVO Identified FUNAS ........ccooeieieiiiiencienene foeneneees XX e XX e XXX e XXX e XXX i o0 o0 o000 e XK o XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccoceeeveenenenencnenes foeeeneeeneneneeeeeen 0 o0 o0 0 0 o XK o0 o000 e XXX o XXX s oo [V 0
12.07 Unaffiliated Bank LOANnS ..........cccceveeeneenenneenins foevieniiniccn0 0 o0 o0 el 0 e XXX i e 0 Lo 000 e XXX e [ XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit . . 0 0
12.09 Totals B P 64,981,370 |...ccoenenne 241,019,134 oo 267,817,033 |..cveeenee 51,611,003 |..ccevvennene 20,426,498 |....ooiiiieeen [V P 645,855,038 |.......ccevveriennnne 100.0 [ooeeneee. D.9.0. NI RUN D,9.0 NI RUNR 541,960,750 |............. 103,894,288
12.10 Line 12.09 as a % of Col. 7 10.1 37.3 41.5 8.0 3.2 0.0 100.0 XXX XXX XXX 83.9 16.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvriiininiininiiiiens foeeiecieeene 12,021,111 [ 151,646,365 |............. 214,326,895 |.............. 36,091,487 ....5,389,566 |........... D.9,0 SN XXX 419,475,424 .o 609 [ 389,927,051

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

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

10,808,280

... 11,846,151 |...
.9,268,310 |...

. 43,004,737

. 38,895,987 |..
.39,390,011 |..

.. 29,137,700
28,513,339

33,795,231 |..

129,490,157 |.
. 77,666,079 |.
..62,052,605 |.

...103,300,507 |..
.70,645,648 |..
. 14,302,966 |..

13.08 Unaffiliated Certificates of Deposi 0
13.09 TOtalS ... [ 43,943,852 |............. 273,027,100 |...cveeee 279,742,472 | 70,766, 187 688,693,265 |.......ccoerveenn 1000 | 578,266, 172
13.10 Line 13.09 as a % of Col. 9 6.4 39.6 40.6 10.3 3.1 0.0 XXX XXX 100.0 84.0
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........ccccoeeireoineinciinneens oo 30,427,186 129,784,986 |............. 186,919,487 15,061,351 |..covnennnee. 5,354,575 |............ 1. 367,547,585 |...ooeiiiies ...389,927,051 [ 56,6 [ 367,547,585
14.02 Residential Mortgage-Backed Securities ... 10,938,825 |... . 31,992,669 |.. .. 24,272,545 20,723,644 |.. .. 15,026,336 111,054,019 |. 103,300,507 |. ...111,954,019 |..
14.03 Commercial Mortgage-Backed Securities ........ |...c.ccceue. 8,537,301 |...cvenn 36,804,685 12,805,675 58,400,971 70,645,648 |.......coccceveeeen 1003 [, 58,400,971
14.04 Other Loan-Backed and Structured Securities . |............... 1,957,600 |.....ccocnennes 1,391,202 [ 447,526 ....4,058,173 14,392,966 |.....ccoovevrvcineenn 2.1 o, 4,058,173

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

.............. 51,860,912

14.09 Totals ..o e, 51,860,912 |, 199,973,632 |............. 224,445,233 |............... 45,300,060

14.10 Line 14.09 as @ % Of COL. 7 ....oovvvivniiiiiiinins oo 9.6 | 36.9 |oeeeee I 8.4

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 8.0 31.0 34.8 7.0 3.2 0.0 83.9 XXX XXX XXX 83.9 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveririineninininiiens foeeeeeiceeen 4,939,204 ... 6,946,401 |............... 30,508,267 |.....cccvenenne 810,000 43,203,962 29,548,373 .o 3 | XXX ovvoireee [ 43,203,962
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 3,329,296 |......cocnve. 9,958,053 |......cceevunee 6,454,995 |................ 2,250,609 22,038,540 26,198,650 |.......ccooveiieennn 3.8 | D.9.9, CHUIITY TR 22,038,540
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 2,769,147 | 3,080,751 [ (D) o0 o0 e XX o 5,849,897 |...ooiiiiiiiiel 09 |l 7,020,431 oo 120 [ XXX [ 5,849,897
15.04 Other Loan-Backed and Structured Securities . |. . 21,060,297 .. 32,801,891 |. . 47,659,639 |. 32,801,891

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

................ 6,310,943
......................... 6.1

1.0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........ccuiiiiiiiiiie ettt e e bbbt et e bt e et e b e n e a et e sneenesnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt e e st e e st e e a e e e ae e e ae e bt e a bt eabeea b e ea e e ee e e eh e e eh e e b e e b e e abeemteem s e enteeneeaaeenaeenbeebeenbeennenns
ACCTUAL OF ISCOUNL ... bbb bbb bbb e b bbb bbb e bbb e b bbb bbb
Unrealized valuation INCrEASE/(AECIEASE) ........ueiuiiiiiiiiie ettt ettt ettt ae e et e e ae e e bt e sh e e bt e bt eabeeae e eaeeea e e eaeeeh e e eb e e b e e et eas e embeeaeeeaeeebeeebe e b e e beenbeenteanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt e b e bbb et e e et e e e e e e e e e e e e e e e e b e e e et e e b e b e b e b e b e b e b et e b e s e s et et et et e e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiitiiiiiiiiti ettt e bttt s et eheesheeabe e bt e et easeea et ea e e eaeeeaeeebe e bt e bt emseembeamseemeeeaeeeheeabeenbeaseeneanne
[B=To [ Tor =Ta g Lol g 2= ileT g o] i o 4 =Taa 1 0T a o RO OO PORPPRRPPRPPR
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiii ettt b ettt et e ae e ehe e e b e e ebeeebe e bt enbeennesnneeneas
Deduct current year’s other-than-temporary impairMeENnt FECOGNIZEM ............oiiiiiiiiiii bbbttt bttt be bbb e eee e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........coiiiiiiiiiiiieieeteee ettt ettt e sbe e beebeebeenneaa
Deduct total nonadmitted amounts

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccooeeuevevevas foeveererenens 154,880,045 |..cvovoeieeeerrccne [V O, 4,087,814 |............... 150,792,231
2. Cost of cash equivalents aCqUIred ..............ccceueveveccucueueeeeeeeceeeeeeeeeeeaeeeeenas e 3,327,054,962 |......coovevne. 20,887,943 |........cc...... 182,727,317 |........... 3,123,439,702
3. ACCIUAI Of AISCOUNL .....cevveieieiiiiieieie ettt [ressessesesesniees 122,068 | 122,058 |....coieece (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveviririiiieieieieieeesesieie e sessesesesenes [oeseseseeneneesees s (O O (O T [0 0
6. Deduct consideration received on diSPOSalS ............c.ccoeeveveviveiiverereeiieeeneians oeeeeeeens 3,317,516,972 | 21,010,000 |.......ccceucee. 181,649,517 |............ 3,114,857 ,455
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other-than-temporary impairment recognized ............ |ooecccoriinrniecnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot [enesninins 164,540,003 |....ooooviicecs | 5,165,614 |................ 159,374,478
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ (U N (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 164,540,093 1 5,165,614 159,374,478

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualifying cash pool via SSAP 2R

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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, E06, EO7, EO8, E09



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 1

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

(1=

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-XB-1 ..... US Treasury Note .......ccevevvvvviiinnininevivnninneneennn [0 8D e | s LA e 2,776,617 |...99.2250 |........c..e. 2,654,269 |.......oennn.. 2,675,000 |....ccvvnnnnns 2,685,080 |......cevnnnnnens 0 (27,211) 10N L 7,380 ....06/23/2023 ...|....05/15/2025 ...
912828-Y8-3 ..... US Treasury Note . .. 88.7060 |....cceennnnnn 5,344,537 |.... .6,025,000 |.. ....6,070,453 0 |eeennn.. (8,934) | ....1.588 [MN ...... .... 13,689 |[... ....02/03/2020 ...|....11/15/2029 ...
912820-8P-5 ... US Treasury Note . ...90.7300 |....cevnnnnnns 4,173,580 |.... ....4,5%,267 0. G151 [FA L ... 17,584 |... ....02/26/2021 ...|....02/29/2028 ...
91282C-CB-5 ... US Treasury Bond . ...84.3850 |....coounnnnns 5,995,554 |.... ....6,09,610 0. 4187 [MN L ... 14,990 |... ....08/27/2024 ...|....05/15/2031 ...
912820-DY-4 ... US Treasury Bond . ...84.1400 |.......oennnnt 3,176,285 |.... ... 3,782,261 0. ....1.846 [FA ...... ... 26,735 |... ....02/28/2022 ...|....02/15/2032 ...
91282C-GU-9 ... US Treasury Note . ...99.9030 |...covnnnnnnns 2,742,337 |.... ....2,744,154 0. ....4.004 [MS ...... e 20,977 .. ...04/10/2023 ...|....08/31/2025 ...
91282C-LF-6 ..... US Treasury Note . N TR . ...94.5850 |... .... 19,484,510 |.... ...20,973,187 0 |oeeeeee... (9,039) . ....3.650 [FA ...... ...301,513 |... ....09/13/2024 ...|....08/15/2034 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 46,979,486 | XXX 43,571,072 47,525,000 46,948,012 0 62,564 XXX XXX 409,068 506,638 XXX XXX
0109999999. Total - U.S. Government Bonds 46,979,486 | XXX 43,571,072 47,525,000 46,948,012 0 62,564 XXX XXX 409,068 506,638 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX XXX
040588-J6-3 ..... ARIZONA ST COPS GO Non Call ETM ....evvnvvvevnnnneeeensfoee e | s LTCFE s 742,675 |. 101.3000 (14,286) ....2.879 ....08/23/2022 ...|....09/01/2025 ...
040588-K9-5 ..... ARIZONA ST COPS Rev Bond Non Call .. voo |- 1.DFE ... .. 318,289 |. 101.2540 |... ... (6,123) | ....2.879 ....08/23/2022 ...|....09/01/2025 ...
13063D-SN-9 ..... CALIFORNIA ST GO Cont Call |- 1.CFE ... 4,743,310 . 106.0320 |... ..(67,074) |. ....3.144 ....03/24/2020 ...|....11/01/2036 ...
25476F-SQ-2 ... DIST OF COLUMBIA GO Non Call ... .. 1.BFE ..|... .. 259,329 |. 102.9240 |... ....226,572 ... (4,494) | ....2.830 ...12/01/2016 ...|....06/01/2026 ...
25476F-SS-8 ..... DIST OF COLUMBIA GO Cont Call . |- 1B FE ... .. 263,239 |. 103.7030 |... ....233,267 ... (4,136) | ....3.010 ....12/01/2016 ...|....06/01/2028 ...
452151-LF-8 ..... ILLINOIS ST GO - 1.GFE ... ...98.6540 |... ....346,8% ... (3,656) | ....3.485 ....11/22/2021 ...|....06/01/2033 ...
452152-04-6 ..... [ ILLINOIS ST GO Non Call .. 1.G FE .. . 101.2940 |. .834,230 |.. ..(10,765) |. .3.620 ....10/26/2017 ..
646039-YK-7 ..... NEW JERSEY ST GO Non Call . .. 1.EFE .. . 102.7560 |. 901,974 |.. .. (29,155) |. .1.500 ....11/19/2020 ..
70914P-XE-7 ..... PENNSYLVANIA ST GO Cal | .. 1.CFE .. . 100.3380 |. .2,507,332 |.. ..(35,849) |. ... 3.520 ....03/20/2020 .. .
882724-RA-T7 ..... TEXAS ST GO Non Cal | e | A FE L . 100.5750 |... . ... 870,000 |.. 889,459 (25,655) |. ....1.968 [AO ...... . ... 43,500 |....04/08/2020 ...|....10/01/2025 ...
956553-48-5 ..... WEST VIRGINIA ST GO Cont Call .....cccvvnnviviivunnnnnns 2 iiiiinnns LACFE 3,107,013 |. 104.4700 |.............. 2,637,865 |....ooeeennnn 2,525,000 |........cc... 2,820,860 (63,172) 502200 fdD L e 10,521 i 126,250 [....04/08/2020 ...|....12/01/2043 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and essions - Issuer
Obligations 15,386,791 | XXX 13,935,964 13,500,588 14,216,346 0 (264,365) XXX XXX 123,210 675,340 XXX XXX
0509999999. Total - U.S. States, Territories and Po 1s Bonds 15,386,791 | XXX 13,935,964 13,500,588 14,216,346 0 (264,365) XXX XXX 123,210 675,340 XXX XXX
167560-VU-2 ..... CHICAGO IL MET W GO Non Call .. e | 1B FE ... .. 434,012 |. 112.0980 |... 364,319 |.... ..325,000 |.. 402,092 (10,585) |. 1390 (D 1,354 |... ... 16,250 |....11/17/2021 ...|....12/01/2031 ...
488764-YH-8 ..... KENDALL KANE & W GO Non Call .. v |- LEFE ... 3,486,457 . 106.2840 |... ..2,938,758 |.... .2,765,000 |.. .... 3,136,104 (87,275) |. ... 1.592 [FA ...... .. 57,604 |... .. 138,250 |....12/01/2020 ...|....02/01/2029 ...
569203-PE-6 ..... MARION & POLK CN GO Call .. oo |- 1.BFE ..]... .. 351,684 |. 109.8440 |... ..275,000 |.. 325,680 ... (8,868) | .. 1.469 (D ....... . 13,750 |....06/25/2020 ...|....06/15/2032 ...
64966M-IL-9 ..... NEW YORK NY GO MW oo |- 1.CFE ..)... 2,165,000 |...99.8380 |... .2,165,000 |.. ....2,165,000 ... 3375 (M ... . 73,069 |....02/23/2018 ...|....03/01/2025 ...
649660-FR-6 ..... NEW YORK NY GO Cont Call oo |- 1.CFE ..)... 1,516,116 |. 105.6530 |... .1,375,000 |.. .... 1,451,537 ....3.710 [AO ...... . 68,750 |....03/23/2020 ...|....10/01/2042 ...
717883-YE-6 ..... PHILADELPHIA PA GO Non Call . voo |- 1.DFE ... ..600,380 |. 107.9570 |... ..465,000 |.. 1470 [MS ... . 23,250 |....10/08/2021 ...|....09/01/2030 ...
717883-2B-1 ..... PHILADELPHIA PA GO Non Call .... woo |- 1.DFE ... .. 497,089 |. 107.9570 |... ..385,000 |.. L1470 (NS L . 19,250 |....10/08/2021 ...|....09/01/2030 ...
717883-2C-9 ..... PHILADELPHIA PA GO Non Call .... veveeneens | LD FE Lo 2,030,609 . 109.0460 |... .1,550,000 |.. .... 1,883,922 ...1.581[MS ...... . 77,500 |....10/08/2021 ...|....09/01/2031 ...
800766-NG-8 ..... SANGAMON CNTY 1L GO Non Call ....ovvvvvvevvnnvivivnnnnns fooe venfeeeens | eeeeeeis LACFE 1,683,167 |. 102.0260 |.............. 1,494,680 [.............. 1,465,000 [...oevvnnnnnns 1,625,891 ....2.310 [FA ...... 58,600 |....02/16/2022 ...|....02/01/2032 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 12,764,514 | XXX 11,321,892 10,770,000 12,002,658 0 (216,498) XXX XXX 165,530 488,669 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 12,764,514 [ XXX 11,321,892 10,770,000 12,002,658 0 (216,498) XXX XXX 165,530 488,669 XXX XXX
038315-EW-3 ..... APPLING CNTY GA Rev Bond Non Call MAN PUT 2 e L 2AFE e 1,780,000 |...99.6690 |.............. 1,774,108 |.ceevvnnennnns 1,780,000 |....oeeeennnn 1,780,000 |-eveeneeeeennnnn 0 ....1.500 [FA ...... ....08/21/2020 ...|....01/01/2038 ...
052398-EL-4 ..... AUSTIN TX ARPT S Rev Bond Cont Call | LEFE L 2,269,700 . 100.1650 |... ..2,008,300 |.... .2,000,000 |.. ....2,000,000 0. L3381 [MN L. ...12/10/2014 ...|....11/15/2031 ...
090888-GS-1 ..... BIRMINGHAM AL AR Rev Bond Cont Call |- 1LFFE L .. 176,518 |. 108.9740 |... 152,564 |.... ... 140,000 |.. 161,062 0. 2090 (.ot ....06/24/2020 ...|....07/01/2033 ...
114894-VI-5 ..... BROWARD CNTY FL ARPT SYS REVEN Rev Bond Non Call .. .. 1.EFE ..|... .101.1000 |... 272,970 |.... . 270,000 |.. ...274,35% 0. ....2.801 ...10730/2015 ...|....10/01/2025 ...
114894-VX-3 ..... BROWARD CNTY FL ARPT SYS REVEN Rev Bond Cont Cal | 1EFE .. . 101.0710 |. ..181,928 |. . 180,000 182,676 |.. .0 .2.97 ....10/30/2015 .. 10/01/2026
114894-VY-1 ... BROWARD CNTY FL ARPT SYS REVEN Rev Bond Cont Cal | .1EFE .. . 100.8960 |. ..368,270 |. ..365,000 .370,129 |.. .0 .3.081 ....10/30/2015 .. 10/01/2027
114894-VZ-8 ..... BROWARD CNTY FL ARPT SYS REVEN Rev Bond Cont Cal | 1EFE .. . 100.8530 |. ..297,516 | ..295,000 .298,949 |.. .0 .3.17M ....10/30/2015 .. 10/01/2028
114894-WV-6 ..... BROWARD CNTY FL ARPT SYS REVEN Rev Bond Non Call .. weveeeeees | LEFE L . 101.1000 |. 467,421 |.. .0 ......2.801 ....10/30/2015 .. 10/01/2025 ...
14574A-AH-7 ... CARSON CA PENSN Rev Bond Non Call .oveeeoveveevvnnnnes foon o] oonnnne | ceiienns .. 1.CFE ..|... ...90.1180 |... ....1,170,000 0. L. 2.635 (... ...06/11/2020 ...|....01/15/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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
167593-QF-2 ..... CHICAGO IL O'HARE INTERNATIONA Rev Bond Non Call ..[......].cccoer] oeeeeeins LLEFE L 690,708 |. 100.0000 |.................600,000 |.........cceueen 600,000 |.oeevvunnnennens 600,000 |.oevvvenrvrennnn0 foeeee (11,138) |0 [0 5.000 |...... 3.101 ....10/08/2015 ...|....01/01/2025 ...
16772P-CR-5 ..... CHICAGO IL TRANS Rev Bond MW |- 1.CFE ... 1,410,000 |...91.2200 |... .1,410,000 |.. 1,410,000 eenneeeeiieend0 o0 0 o0 e 3.102 |...... 3.102 ...08/28/2020 ...|....12/01/2030 ...
196479-E6-2 ..... COLORADO ST HSG Rev Bond Cont Call . | TAFE L .. 255,161 ...99.9890 |... ..235,000 |oeevevinnennnnnnn241,327 o0 o (2,113) [0 [0 e 4.000 |...... 3.001 ....10/06/2017 ...|....05/01/2048 ...
207758-TY-9 ..... CONNECTICUT ST SPL TAX OBLIG R Rev Bond Cont Call |... ... |- 1.DFE ... 1,212,080 |. 101.0190 |... 1,000,000 |-eeeeneeeeenn 1,014,161 [0 e (23,777 [0 o0 [ 5.000 |...... 2.541 ....10/02/2015 ...|....08/01/2026 ...
20775D-d0-5 ... CONNECTICUT ST H Rev Bond Non Call .......cccevvvunneesfoun oe e [ TG FE L .. 657,920 |. 104.1670 |... ..525,000 |oeeeveinennnnnn575,209 [0 e (19,698) [0 o0 e 5.000 |...... 1.111 ....09/04/2020 ...|....07/01/2027 ...
283299-AL-9 ... EL MONTE CA Rev Bond Cont Call ... N2 e | LEFE L ..750,000 |...89.1060 |... 668,295 |.... ... 750,000 |.. 750,000 |oeeevmnreeeeenn0 foeiiiiiiiieind0 feeee0 0 3.002 |...... 3.002 ...06/10/2020 ...|....08/01/2031 ...
283299-AN-5 ... EL MONTE CA Rev Bond Cont Call ... 2 e | LEFE L 1,135,000 |...86.8480 |... 985,725 |.... 1,135,000 foeeniiiiiinnn0 il 0 0 0 3.202 |...... 3.202 ...06/10/2020 ... |....08/01/2033 ...
34074M-7G-0 ..... FLORIDA ST HSG FIN CORP REVENU Rev Bond Call .......[|... ... 2 .. .. 1.AFE ..|... . 109.7550 |... 497,154 0 e (1,485) |0 [0 6.250 |...... 4.571 ....09/05/2024 ...|....01/01/2055 ...
39081H-CP-5 ... GREAT LAKES MI WTR AUTH SEWAGE Rev Bond MW 2 .1.DFE .. ...86.6490 |. ..415,915 |. 480,000 |.. .2.315 |......2.315 ....06/05/2020 .. 07/01/2031
39081J-AG-3 ..... GREAT LAKES MI WTR AUTH WTR SP Rev Bond Cont Call 2 .1.DFE .. . 102.2220 |. ..1,328,886 |. 1,347,345 |.. .5.000 |......2.511 ...10/14/2016 .. 07/01/2027
392275-FB-4 . GTR ORLANDO FL AVIATION AUTH A Rev Bond Cal | 2 .1.DFE .. . 107.0800 |. ..2,152,308 |. .2,209,973 |.. ......5.000 |......3.771 ....12/06/2024 .. 10/01/2039 ...
413890-JA-3 ..... HARRIS CNTY-HOUSTON TX SPORTS Rev Bond Cal | 2 .. .. 1.EFE ..|... . 106.0010 |... 2,051,119 |.... . . 2,039,788 |0 e (999) [0 o0 e 5.000 |...... 4.320 ....10/30/2024 ...|....11/15/2046 ...
451200-LY-4 ..... IDAHO ST HSG & F Rev Bond Cont Cal | 2. .. 1.EFE ..|... . 100.1590 |... .1,000,000 |.. . 1,000,000 |..oooeeeivinnnnn ovviiiiiiinn0 o0 0 5.000 |...... 3.740 ....01/15/2014 ...|....07/15/2026 ...
45130A-AN-5 ..... IDAHO ST HSG & F Rev Bond Cont Cal | 2 .. .. 1.BFE ..|... . 112.4000 |... ... 700,000 |-.eeunieeeen....808,634 [0 | (12,858) [0 |0 [ 5.000 |...... 2.731 ...04/01/2022 ...|....08/15/2035 ...
45130A-A0-8 ..... IDAHO ST HSG & F Rev Bond Cont Cal | 2. .. 1.B FE ..|... . 111.2250 |... ... 100,000 |eeveniiieennnnn 115,296 [ooeeiiniiiinnn 0 e (1,780) [0 el s 5.000 |...... 2.761 ....04/01/2022 ...|....08/15/2037 ...
462467-M9-9 ..... 10WA ST FIN AUTH Rev Bond Cont Call e 20 .. 1.AFE ..|... ...97.9140 |.............. 2,389,102 |.............. 2,440,000 |.............. 2,592,576 |..oeeeeeennenni0 foreeeennn(26,161) Joeeeieeceennl0 e l0 e 3.000 |...... 1.801 ....05/12/2021 ...|....07/01/2051 ...
462590-LX-6 ..... IOWA ST STUDENT LOAN LIQUIDITY Rev Bond Non Call ..[... ... .. 1.F FE ..|... . 102.2190 |........oeeeee.. 730,866 |oenniiiennnnn 715,000 [ooiiiiinnnnnnnn 734,421 |0 o (9,646) [0 [0 5.000 |...... 3.520 ....06/24/2018 ...|....12/01/2026 ...
54627R-AN-0 ..... LOUISIANA ST LOCAL GOVT ENVRNM Rev Bond ............. . ... B .. 1.AFE ..|... ...94.7480 |... . . ....5,350,000 PPN | N FPRRRRON | B AN 4.275 |...... 4.275 ...06/12/2022 ...|....02/01/2036 ...
54811B-VR-9 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Call |... ... 2. .. 1.F FE ..|... . 107.6560 |... 979,670 |.... ... 910,000 |.. ... 1,067,083 [...oovniiinnnnnn0 | (27,787) [eevvvvrviiinnnnn0 |0 s 5.000 |...... 1.630 ....10/02/2020 ...|....05/15/2034 ...
54811B-VS-7 ..... LOWER COLORADO RIVER TX AUTH T Rev Bond Cont Cal | 2 1FFE .. . 107.2330 |. ..1,201,010 |. .1,120,000 1,308,914 |.. .. (33,347) | .5.000 |......1.700 ....10/02/2020 .. 05/15/2035
562784-AJ-T7 ..... MANHATTAN BEACH Rev Bond MW .... 2 1AFE .. ...90.7440 |. ..794,010 |. . 875,000 875,000 |.. .0 .2.021 |......2.021 ....04/29/2021 .. 01/01/2029
57420V-PA-5 . MARYLAND ST ECON Rev Bond Cont Cal | 2 1EFE .. . 101.8980 |. .282,865 |.. (5,372) |- .5.000 |......2.921 ....02/25/2016 .. 06/01/2031
57420V-PF-4 ..... [MARYLAND ST ECON Rev Bond Cont Call ..........cccevnnn forn e R ] .1EFE .. . 101.9450 |. .515,496 |.. ..(10,605) |. .5.000 |......2.751 ....02/26/2016 .. 06/01/2029 ...
575579-ZA-8 ..... [MASSACHUSETTS ST BAY TRANSPRTN Rev Bond Cont Call .|... ... T v .1.BFE .. 657,991 . 100.8670 |. 542,081 |.. ..(13,819) | ......5.000 |......2.341 ...10/02/2015 .. 07/01/2026 ...
57563R-RZ-4 ..... MASSACHUSETTS ST Rev Bond Call ......cevvvvvvvivnnnnnnns 2. .. 1.CFE ..|... 1,030,000 |...88.4680 |... .. . 1,030,000 |..eniiiiiiinnnn ovviiiiiid0 0 0 e 2.641 |...... 2.641 ....06/25/2021 ...|....07/01/2037 ...
57587G-FS-9 ..... MASSACHUSETTS ST Rev Bond Cont Cal | N2 e 1B FE L ...97.7210 |... ..835,000 |eevrvunieeeenn..887,445 |0 e (9,152) [0 o0 e 3.000 |...... 1.778 ....05/07/2021 ...|....12/01/2050 ...
592647-CY-5 ..... MET WASHINGTON D Rev Bond Cont Cal | 2 e 1D FE L .101.8680 |... 1,080,000 |eeveneeennnn 1,115,178 [0 e (19,344) [0 0 s 5.000 |...... 3.070 ....04/20/2018 ...|....10/01/2031 ...
592647-FJ-5 ... MET WASHINGTON D Rev Bond Cont Cal | 2 .. .. 1.DFE ..|... . 103.3130 |.............. 2,427,856 |.............. 2,350,000 |.............. 2,503,263 |......cccvvueena0 [oreeennnn(38,026) |oeeenneeeennnn [0 e 5.000 |...... 3.141 ....06/01/2018 ...|....10/01/2035 ...
59333N-U9-2 ...... MIAMI-DADE CNTY Rev Bond Cont Call MW .. 2 e | LEFE L ..670,000 |...83.5760 |... IR | N N | R RN 2.4%6 |...... 2.436 ...12/10/2020 ...|....10/01/2032 ...
59333P-7M-4 MIAMI-DADE CNTY Rev Bond Cal | 2 .. .. 1.EFE ..|... .. 1,201,662 |. 107.5270 |... 1,182,797 |.... . ....1,198,142 e (8,520) |oeeevieieeeenn0 [0 | 5.000 |...... 3.891 ....07/17/2024 ...|....10/01/2035 ...
59333T-DH-7 . MIAMI-DADE CNTY Rev Bond Cont Call . 2 .1.CFE .. 1,136,140 |. 100.6300 |. ..1,006,300 |. .1,000,000 .1,006,646 |.. .. (15,677) |. .5.000 |......3.371 ...06/25/2015 .. 06/01/2027 ...
60416S-MZ-0 ..... MINNESOTA ST HSG Rev Bond Cont Call .. 2 .1.BFE .. ...99.6550 |. ...54,810 |. 55,000 ..55,170 |.. ... (332) | .3.500 |......2.874 ....11/25/2015 .. 01/01/2046
60416T-FM-5 ..... MINNESOTA ST HSG Rev Bond Cont Call .. 2 .1.BFE .. ...97.7250 |. ..4,798,298 |. .4,910,000 .5,216,302 |.. .. (52,514) |. .3.000 |......1.803 ...05/20/2021 .. 01/01/2052
605350-XL-9 . MISSISSIPPI ST H Rev Bond Cont Call .. 2 1AFE . ...97.7980 |. ..151,587 |. ..155,000 .165,009 |.. (1,749) |. .3.000 |......1.745 ....01/13/2021 .. 12/01/2050
63609Y-AA-6 ..... NATIONAL FIN AUT Rev Bond Non Call . . .. 1.G FE .. ...99.7600 |. .. 3,017,740 |. .3,025,000 .3,102,029 |.. ..(18,155) |. ......4.000 |......3.301 ....03/30/2022 .. 12/01/2028 ...
64613A-AC-6 ..... NEW JERSEY ST HS Rev Bond Cont Call .. 2 e | 1.CFE Ll . 101.0040 |... 1,333,253 |.... 1,320,000 |.. ....1,367,416 e (8,049) |0 [0 | 4.500 |...... 3.740 ...06/15/2018 ...|....10/01/2048 ...
64763H-MJ-1 ..... NEW ORLEANS LA AVIATION BRD Rev Bond Call ... 2 e LR FE L . 106.7390 |... .2,000,000 |.. ....2,110,9%8 e (1,822) [0 0 5.000 |...... 4.251 ....10/31/2024 ...|....01/01/2037 ...
64971P-KD-6 ..... NEW YORK CITY NY Rev Bond Cont Call ceveenn |2 e | LEFE Ll ...92.4820 |... ... 790,000 |.. e (2,955) |oeeeiiieeeen0 [0 | 3.000 |...... 2.560 ....09/24/2020 ...|....03/01/2036 ...
64971X-WA-2 ..... NEW YORK CITY NY TRANSITIONAL Rev Bond Cont Call ..[... ... e |2 i | LAFE L . 102.8810 |... o (6,461) [0 0 4.000 |...... 2.010 ....10/29/2020 ...}|....11/01/2035 ...
64972H-1I0-1 ..... NEW YORK CITY NY Rev Bond Cont Call ......covveveennns feun e 2 .. .. 1.CFE ..|... . 101.0950 |... .. o (26,937) |oeeeeiieeeeenn0 [0 | 5.000 |...... 2.810 ....06/18/2015 ...|....07/15/2026 ...
64990B-MY-6 ..... NEW YORK ST DORM Rev Bond Cont Cal | 2 e [ 1GFE L . 100.4650 |... ..230,000 |.. . L (3,821) [0 0 5.000 |...... 3.281 ....06/05/2015 ...|....05/01/2026 ...
64990B-NT-6 ..... NEW YORK ST DORM Rev Bond Cont Cal | 2 eeeeeenen |- LG FE L. . 100.4650 |... 301,3% |.... . 300,000 |.. ....301,544 e (A571) [0 |0 [ 5.000 |...... 3.421 ...06/05/2015 ...|....05/01/2027 ...
64990F-W6-7 ..... NEW YORK ST DORM Rev Bond Cont Call .. 2. .. 1.B FE ..|... s . 110.3490 |... 4,204,297 |.... 4,337,149 [0 (65,153) |.eeeeeeeeeeeennnl0 [0 s 5.000 |...... 2.860 .. 190,500 |....03/16/2022 ... |....03/15/2037 ...
658909-C5-3 ... NORTH DAKOTA ST Rev Bond Cont Call .... 2 1.B FE .. 1,400,282 |...97.9070 |. 1,248,314 |. .1,353,466 |.. ..(13,446) |. ......3.000 |......1.819 . 38,250 |....05/14/2021 .. 01/01/2052 ...
662850-2T-6 ..... N TX TOLLWAY AUTH REVENUE Rev Bond Cont Call ....... 2. | 1.DFE L. .. 7,789,500 ). 101.1770 |..eeuennnnnnns 6,804,153 |.... .6,725,000 |. .. 7,266,351 [0 ) (129,058) |..ovvvvveeeeeenn0 fooiiiinnnnnn 0 ) 4.000 |...... 1.901 .. 269,000 |....10/02/2020 ...]....01/01/2036 ...
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67886M-TE-9 ..... OKLAHOMA ST HSG Rev Bond Cont Call ........covvvvvvnnnsfons e nnnnns 2 i L LAFE e 2,074,774 |. 100.2340 |.............. 1,909,458 |.....oevnneens 1,905,000 |..evvvvunnnnns 2,000,274 [.oocvvvninnns 0 |eeens (16,880) |..eevvvnnnennns (0 0 | 4.000 |...... 2.948 [MS ...... 76,200 |....04/22/2020 ...|....03/01/2050 ...
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH Rev Bond Non Call ......... [... ... - TAFE L. ...95.5790 |... ..803,889 |..evvvunneeeennn803,889 |0 o0 [0 0 e 3.877 |...... 3.877 |IN ...... . 31,167 |....08/19/2022 ...|....05/01/2037 ...
709178-U9-2 ..... PENNSYLVANIA ST HGR EDUCTNL FA Rev Bond Cont Call |... ... |- 2.AFE L . 101.9810 |... 1,580,000 |..eveninnnnn 1,651,583 [ooeiiiiiiinin 0 e (23,762) [0 el s 5.000 |...... 3.310 [MN ...... . 79,000 |....05/15/2018 ...|....05/01/2033 ...
709225-AP-1 ..... PENNSYLVANIA ST TURNPIKE COMMI Rev Bond Cont Call |... ... |- 1.DFE ... . 109.3980 |... . 400,000 |eeerrenneeeeennnd73,966 |oeeneeeeennnnnnl0 e (11,795) |0 o0 e 5.000 |...... 1.700 | D ....... .20,000 |....09/23/2020 ...|....12/01/2034 ...
709225-A0-9 ..... PENNSYLVANIA ST TURNPIKE COMMI Rev Bond Cont Call |... ... oo [2 i 1D FE L . . 108.9790 |... . 400,000 |.. . JLO U & Y4 )N PO | I RPN | ) AN 5.000 |...... 1.750 | D ....... .20,000 |....09/23/2020 ...|....12/01/2035 ...
717817-UB-4 ..... PHILADELPHIA PA ARPT REVENUE Rev Bond Cont Call ...[......|....... 2 e L EFE et 796,601 |. 102.7470 |.................693,542 |.......ccceenee 675,000 |-eeevrunniaaeens 70,114 | 0 fooeeeeeen (13,369) |oeeeeneeeeeenn0 [0 s 5.000 |...... 2.830 (W ....... 33,750 |....12/15/2017 ...|....07/01/2029 ...
PHILADELPHIA PA AUTH FOR INDLD Rev Bond Cont Cal |
71783D-CF-0 ..... M e e [ e L 1EFE o 4,292,773 |...84.6210 |...eoeeeeennn 3,579,468 |....covvennnns 4,230,000 |..ccevvrnnnnns 4,211,770 [oeeeeieiees 0 foeeeeeeenn (5,982) |0 [0 | 3.080 |...... 2.907 (A0 ...... 130,284 |....04/29/2021 ...|....04/15/2034 ...
720175-A3-2 ..... PIEDMONT SC MUNI Rev Bond Cont Call .. .. 1.G FE ..|... . 101.5310 |... .. 2,411,361 |.... .2,375,000 |.. .... 2,653,623 O R < 1101 N N N RN | B A 4.000 |...... 1.921 [ ....... . 95,000 |....10/14/2021 ...|....01/01/2034 ...
735000-TP-6 ..... PORT OF OAKLAND CA Rev Bond MW 1EFE .. ...93.4370 |. ..566,559 |. ..606,354 .606,354 |.. .0 .1.667 |......1.667 . 10,108 |....11/20/2020 .. 05/01/2027
735240-X2-4 ..... [PORT OF PORTLAND OR ARPT REVEN Rev Bond Cont Call . .1.DFE .. . 104.5260 |. .. 3,135,780 |. .3,000,000 . 3,439,487 |.. .0 .5.000 |......2.161 150,000 |....09/24/2020 .. 07/01/2035
751073-KJ-5 ..... [RALEIGH DURHAM N Rev Bond Non Call . .. 1.DFE .. . 100.4650 |. ..545,000 .548,487 |.. .0 .5.000 |......3.041 . 27,250 |....06/05/2015 .. 05/01/2025
762323-AY-9 ..... [RHODE ISLAND ST Rev Bond Non Call .. .|.. 1.CFE .. . 101.1140 |. ..520,000 .539,475 |.. .0 .5.000 |......0.880 . 26,000 |....06/13/2021 .. 12/01/2025 ...
762323-AZ-6 ..... RHODE ISLAND ST Rev Bond Non Call .. .. 1.CFE .. . 102.2010 |. . 140,000 150,511 |.. .0 ......5.000 |......1.030 .. 7,000 |....05/13/2021 .. 12/01/2026 ...
785849-WZ-9 ..... SACRAMENTO CA CI Rev Bond Cont Call .. |- 1.DFE ... . 101.7540 |... ..525,000 |.. ...534,683 JLOI R ( (10N N N RPN | ) AN 5.000 |...... 2.941 . 26,250 |....09/30/2015 ...|....12/01/2027 ...
79467B-EG-6 ..... SALES TAX SECURI Rev Bond Non Call . voo |- 1.DFE ... . 108.9300 |... ..465,000 |eevvrnnieeeennn560,418 |oeniiiiiiie 0 e (15,130) [0 o0 e 5.000 |...... 1.420 ....12/10/2021 ...|....01/01/2031 ...
79467B-EJ-0 ..... SALES TAX SECURI Rev Bond Non Call . .| 1.DFE ..|... . 110.6790 |... .2,125,000 |.. 0 [ (62,129) |0 o0 e 5.000 |...... 1.630 . ....12/10/2021 ...|....01/01/2033 ...
795576-FL-6 ..... SALT LAKE CITY U Rev Bond Non Call .. 1.EFE ..|... . . 103.2450 |... ..425,000 |.. 0 [ (8,083) |0 [0 e 5.000 |...... 2.911 . 21,250 |....02/09/2017 ...|....07/01/2027 ...
795677-AF-0 ..... Salt Lake Cnty UT Rev Bond Cont Call .... .. 443,825 |. 100.9090 |... . 410,000 |.. . O 0 o0 [0 e 5.400 ....10/13/2009 ...|....02/15/2028 ...
796242-85-5 SAN ANTONIO TX A Rev Bond Cont Cal | 1,201,621 |. 100.6000 |... . .1,070,000 |.. ....1,077,777 0 e (15,153) |0 o0 e 5.000 ...07/16/2015 ...|....07/01/2027 ...
798111-GG-9 ..... [SAN JOAQUIN HILL Rev Bond Cont Call .. 556,990 |. 100.0710 |. ..500,3585 |. . 500,000 ....500,252 |.. .0 .5.000 |.. ....10/23/2014 .. 01/15/2029 ...
798170-AJ-5 ..... SAN JOSE CA REDE TAX ALLOCATION . 1,890,000 |...97.9440 |. ..1,851,142 |. .1,890,000 .1,890,000 |.. .0 .3.176 |.. ...12/08/2017 .. 08/01/2026
83756C-H5-7 ..... SOUTH DAKOTA ST Rev Bond Cont Call . 354,819 |...97.8250 |. ..320,000 .340,792 |.. .0 .3.000 |.. ....01/13/2021 .. 11/01/2051
880461-HR-2 ..... TENNESSEE HSG DE Rev Bond Discrete Call ..42,753 |...99.4090 |. 40,000 ..40,581 |.. .0 .3.500 |.. ....04/14/2016 .. 01/01/2047
880461-SC-3 ..... TENNESSEE HSG DE Rev Bond Cont Call .. 114,735 |. 100.0260 |. . 105,000 107,373 |.. .0 ......4.000 |.. ....11/09/2017 .. 07/01/2048 ...
882669-BT-0 ..... TEXAS ST PUBLIC Rev Bond Non Cal | 1,920,000 |...99.6760 |... 1,920,000 |.. ....1,920,000 JLO N N | [ FOPPRRY | B ISP | B AU 0.663 ...12/11/2020 ...|....02/01/2025 ...
914437-8U-3 ..... UNIV OF MASSACHUSETTS MA BLDG Rev Bond Non Call ...[... ... 1,207,570 |. 101.7590 |... .1,000,000 |.. ....1,021,582 O [ (25,447) |0 o0 e 5.000 ....01/20/2017 ...|....11/01/2025 ...
928104-Mi-5 ..... VIRGINIA ST SMAL Rev Bond Call ....ccovveniveeennnnnnns .. 898,961 |...98.6820 |... .. 815,000 |.. 0 e (8,937) |0 [0 e 4.000 ....10/07/2020 ...|....01/01/2036 ...
928104-MY-1 ..... VIRGINIA ST SMAL Rev Bond Cal | ...97.3690 |... LU R TR Y0 PO | I RPN | ) A 4.000 ....10/07/2020 ...|....01/01/2038 ...
93978H-PS-8 ... WASHINGTON ST HL Rev Bond Non Call . N s . 100.6460 |... . 0 e (15,570) |0 [0 e 5.000 ....10/08/2015 ...|....07/01/2025 ...
958644-AB-2 ..... WSTERN MI UNIV H Rev Bond Non Call . ... 1.CFE ..|... . ...99.5860 |... ....503,385 LU R €615 N AR | I RPN | ) AN 4.750 ...02/07/2020 ...|....11/15/2028 ...
976595-FK-9 ..... WISCONSIN CENTER Rev Bond Cal | . |- LEFE L. .. 637,591 |.. 71.8060 |... . . ... 708,110 0 [ 18,849 |0 [0 0.000 ....10/30/2020 ...|....12/15/2032 ...
976595-FN-5 ..... WISCONSIN CENTER Rev Bond Call ... 3. .. 1.EFE ..|... ..650,070 |...65.2750 |... .1,000,000 |.. L 123,177 JLOJ R [° 161 T AR | N RN | ) RN 0.000 ....10/30/2020 ...|....12/15/2034 ...
976595-FP-8 ..... WISCONSIN CENTER Rev Bond Call ... .. 199,998 |...59.1970 |... ..335,000 |.. ....227,871 O e 7,281 |0 o0 0.000 ...10/30/2020 ...|....12/15/2036 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 110,698,784 [ XXX 99,483,007 100,285,243 104,994,910 0 XXX XXX XXX
313207T-6T-2 ..... FHLMC Pool SD6282 MBS I O 856,839 [. 101.3070 |....eeevvvnennnns 842,376 |.....oeeeee....831,504 [l 856,623 (I SRR (7 /) T AU | I ARt | B IO 6.000 ...09/17/2024 ...|....10/01/2053 ...
31320T-RD-4 ... FHLMC Pool SD5884 MBS ... 3,095,784 |. 100.6020 |.............. 3,029,209 |.... .... 3,095,015 O e (769) |0 o0 6.000 ...09/17/2024 ...|....09/01/2053 ...
31320U-119-4 ..... [FHLMC Pool SD6972 MBS ...96.5510 |. ..9,350,927 |. .9,491,548 |.. .0 .5.000 |.. ....12/12/2024 .. 11/01/2054
313200-CA-9 . FHLMC Pool SD8165 MBS ...74.0650 |. .. 3,200,005 |. .4,130,307 |.. .0 .1.500 |.. ....01/06/2022 .. 09/01/2051
3132Dl-HA-4 ..... [FHLMC Pool SD8325 MBS . 100.5670 |. .. 1,109,536 |. 21,182,279 |.. .0 ......6.000 |.. ....09/17/2024 .. 05/01/2083 ...
3132E0-FY-3 ..... FHLMC Pool SD3783 MBS ... ...96.8670 |... 1,384,215 |.... ... 1,305,242 O 379 o0 [0 5.000 ....12/12/2023 ...|....04/01/2053 ...
31326V-B3-5 ... FHLMC Pool Q09658 MBS ... ...91.0970 |... ..650,202 |.... . . ....738,321 0 [ 4,483 |0 0 e 3.500 ...11/08/2015 ...|....07/01/2042 ...
3132M7-HF-8 ..... FHLMC Pool 026830 MBS ... ...93.7570 |... 239,340 |.... ..255,277 |.. ....266,564 O e (1,073) [0 [0 4.000 ....06/30/2014 ...|....06/01/2044 ...
3133AA-XC-1 ..... FHLMC Pool QB4275 MBS ... ...78.3820 |... .. 8,953,369 |.... 11,422,807 |.. ....9,472,287 0. L2844 |0 [0 | 2.000 ....06/21/2023 ...|....10/01/2050 ...
3133AE-N8-3 ... FHLMC Pool QB7615 MBS ... .. 80.0670 |... 408,951 |.... ... 510,760 |.. 518,966 O 138 0 0 2.000 ...09/02/2021 ... |....01/01/2051 ...
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3133KL-S5-7 ..... FHLMC Pool FR RAS040 MBS .........cevvuvvirvimnnnninnnns foon ven | s 4 s LA e 2,433,181 [...78.3940 |.............. 1,953,082 |.evvennnnnnns 2,491,378 |ocoeeiiinnnnn 2,436,555 |....oovueninns (U R 2 AN | N AU (B RN 2.000 |...... 2.264 [MON ..... |eeeeeeniiienns 4152 | 49,828 |....01/31/2022 ...|....04/01/2051 ...
3133KR-NH-3 ... FHLMC Pool RA9392 MBS ... LA ...96.5820 |....coounnnnns 9,358,747 |.... 9,689,992 |.. .... 9,484,558 O [ 478 0 [0 e 5.000 |...... 5.262 [MON ..... .... 40,375 |... ....12/12/2024 ...|....07/01/2053 ...
3133L7-4L-8 ..... FHLMC Pool RC1727 MBS ... LA ...88.4210 |....covnnnnnns 1,678,527 |.... .... 1,841,390 O e (1,213) |0 o0 2.000 |...... 1.200 |MON ..o [ernnniiiiinnnnns 2,966 |... ....12/15/2020 ...}|....12/01/2035 ...
3133USKT-7 ..... FHLMC Pool S12106 MBS LA ...81.5880 |... ... 3,509,316 O e 3,789 |0 o0 e 2.500 |...... 4.222 ...09/18/2024 ...|....05/01/2051 ...
3136AN-CN-7 ..... FNMA FHR 2017-26 CG RMBS .. LA ...99.1360 |... LU SR ( ()N PO | N RPN | ) AN 3.500 |...... 3.591 ....11/27/2018 ...|....07/25/2044 ...
3136B3-BA-7 ..... FNVMA FNR 2018-80 GD RMBS .. LA ...95.6090 |... 271,412 JLO I U (' 1) N ARt | B IR | ) AU 3.500 |...... 3.688 ....09/21/2018 ...|....12/25/2047 ...
3138L9-H3-9 ..... FNVA Pool AN8349 MBS LA ...96.6540 |... .. ....5,064,307 JLO R ;T 1o ¢ N N | I RPN | ) AN 2.980 |...... 1.976 ....07/08/2019 ...|....04/01/2027 ...
3140HR-RP-0 ... FNVA Pool BLO493 MBS .... LA ...96.8680 |... . 2,459,338 |.. .... 2,543,165 0 [ (22,444) |0 [0 e 3.780 |...... 2.002 ....05/31/2019 ...|....11/01/2028 ...
3140HI-X2-3 . FNVMA Pool BL5196 MBS . 1.4 .. ...87.7190 |. ..757,819 |. ..863,913 .869,202 |.. .0 .2.600 |......2.392 ....01/02/2020 .. 12/01/2031
3140KY-BS-2 ..... FNVA Pool BRO948 MBS . 1.A .. ...77.9540 |. ..2,185,966 |. .2,804,164 2,417,884 |.. .0 .2.000 |......3.667 ....06/17/2022 .. 04/01/2051
31400E-30-3 . FNVA Pool CA7106 MBS . 1.4 .. ...78.4810 |. ..883,294 .896,235 |.. .0 ......2.000 |......1.843 ....08/31/72021 .. 09/01/2080 ...
314006-NQ-6 ..... FNVA Pool CA8498 MBS .... LA ...82.4740 |... . . 1,857,586 |.. ... 1,717,391 0 e 3,801 il o0 e 2.500 |...... 3.403 ...04/21/2022 ...|....01/01/2051 ...
31400L-D2-9 ..... FNVA Pool CB1020 MBS .... LA ...78.8190 |... 1,663,006 |.... .2,109,900 |.. ... 2,133,326 O [ (644) |0 o0 2.000 |...... 1.859 ....06/30/2021 ...|....07/01/2051 ...
3140X4-DE-3 ..... FNVA Pool FM1000 MBS ... LA ...86.6370 |... 3,179,913 |.... .3,670,401 |.. ....3,861,820 0 e (5,986) |oveeeeeeeeeen0 e l0 e 3.000 |...... 2.281 ....04/29/2021 ...|....04/01/2047 ...
3140XF-6R-7 ..... FNMA Pool FS0879 MBS .... LA ...82.1250 |... 3,233,313 |.... .... 3,467,888 JLOJ R TR 1:1V I AU | N RPN | ) SN 2.500 |...... 4.280 ....09/17/2024 ...|....03/01/2052 ...
3140XF-6S-5 ..... FNVA Pool FS0880 MBS .... LA ...82.2690 |... 3,742,833 |.... ....4,016,245 O e, 149 |0 0 e 2.500 |...... 4.022 ....09/17/2024 ...|....03/01/2052 ...
3140XG-WP-0 ..... FNMA Pool FS1553 MBS ... LA ...82.7840 |... 1,229,603 |.... ....1,375,018 O 1,554 0 [0 2.500 |...... 3.574 . ....04/21/2022 ...|....11/01/2050 ...
3140XK-ES-5 ..... FNVA Pool FS3744 MBS ... LA ...78.4820 |... 7,560,982 |.... ... 7,994,829 O e 26,741 |0 [0 e 2.000 |...... 4.451 ... 16, .. 192,682 |....06/21/2023 ...|....07/01/2051 ...
3140XP-4F-3 ..... FNMA Pool FS8021 MBS .... LA ...81.9410 |... 2,005,753 |.... ... 2,143,709 O 2,288 o0 [0 e 2.500 |...... 4.981 s . 15,299 |....09/18/2024 ...|....03/01/2052 ...
3140X0-4P-9 . FNVA Pool FS8929 MBS . 1.A .. ...82.4950 |. ..5,074,112 |. . 5,453,585 |.. .0 .2.500 |......4.124 . .12, . 38,443 |....09/17/2024 .. 04/01/2052
3140XT-DK-4 ..... FNVMA Pool FP0105 MBS . 1.4 .. ...81.8730 |. .. 3,856,370 |. . 4,140,279 |.. .0 .2.500 |......4.164 . s . 29,439 |....09/17/2024 .. 06/01/2051
31418D-411-9 ..... FNVA Pool MA4436 MBS . 1.A .. ...73.9160 |. .. 3,219,584 |. . 4,163,449 |.. .0 .1.500 |......1.993 ...01/06/2022 .. 10/01/2051
31418D-FQ-0 ..... FNVA Pool MA3774 MBS . 1.4 .. ...86.2580 |. .196,402 |.. .0 .3.000 |......2.850 ....09/19/2019 .. 09/01/2049 ...
31418D-FS-6 ..... FNVA Pool MA3776 MBS . 1.A .. ...92.5770 |. ..552,067 573,122 |.. .0 ......4.000 |......3.289 ...08/09/2019 .. 09/01/2049 ...
31418D-GL-0 ..... FNVA Pool MA3802 MBS .... LA ...86.2270 |... ..410,038 |.. ...413,082 O e () |0 [0 e 3.000 |...... 2.884 ....09/13/2019 ...|....10/01/2049 ...
31418D-KT-8 ..... FNVA Pool MA3905 MBS .... LA ...86.1030 |... ..844,546 |.. O e (185) |0 e l0 e 3.000 |...... 2.853 ....12/19/2019 ...|....01/01/2050 ...
31418D-SH-6 ..... FNVA Pool MA4119 MBS .... LA ...78.3280 |... .1,071,991 |.. O e (364) |0 o0 2.000 |...... 1.845 ....09/09/2021 ...}|....08/01/2050 ...
31418D-XL-1 ..... FNVA Pool MA4282 MBS .... LA ...81.8920 |... . 3,829,517 |.. 0 [ 3,645 |0 [0 e 2.500 |...... 4.221 ....09/17/2024 ...|....03/01/2051 ...
31418D-YZ-9 ..... FNVA Pool MA4327 MBS .... e [ e LA L ...85.7520 |... . 1,406,127 |.. JLOJ RPN (I o1c N N | N RPN | ) A 3.000 |...... 2.283 ....04/29/2021 ...|....05/01/2051 ...
31418D-2X-3 ..... FNMA Pool MA4357 MBS .......cceeusrieemmnmnareemmnnnnaneefons von | nnnees 4 . L LA e 2,914,554 |...85.4960 |.............. 2,361,574 |.covunnnnnnns 2,762,201 [oooeennnnnnns 2,904,351 |oueuunieieennnn 0 fooeeeeeeee (2,150) |ooveiiieeeeeenn0 [0 [ 3.000 |...... 2.271 ...04/29/2021 ...|....05/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 112,107,782 | XXX 102,220,288 119,699,448 111,954,022 0 XXX XXX XXX
S137FL-TL-2 ... FHLMC FHUS KFB0 A CMBS ....eevveiiiiiiiiiiiiiiiiiis O 329,928 |. 100.0840 |........ccevvnnn 330,205 |...cevvnnnnnnns 329,928 |.evueniiiiiinnnn 329,928 |..evueniiiiinnnnd (VR R N R | I R | B RO 17 (1 I RN 5.311 ...03/19/2019 ...|....02/25/2026 ...
3137H2-7L-2 FHLMC FHUS K131 A1 CMBS ... .. 763,179 |...88.1850 |... 673,045 |.... ..763,219 |.. ....162,982 O e 18 0 0 e 10158 1.145 ....09/08/2021 ...|....01/25/2031 ...
3137H2-AD-6 . FHLMC FHLMC K131 A2 CMBS ...83.7400 |. .. 774,595 |. ..925,000 943,277 |.. .0 (2,944) |. .1.509 . ....09/08/2021 .. 07/25/2031 ...
3137H2-NE-0 . FHLMC FHVS K745 A2 CMBS ...90.1930 |. .. 1,226,625 |. .1,360,000 1,376,337 |.. .0 ..(10,830) | .1.087 . s . 22,535 |....09/14/2021 .. 08/25/2028 ...
3137H4-RF-9 . FHLMC FHUS K1522 A1 CMBS .. ...81.8840 |. ..2,107,278 |. . 2,573,491 .2,572,615 |.. O s 50 .1.902 . s . 49,205 |....12/01/2021 .. 11/25/2035 ...
3137H4-88-4 ..... [FHLMC FHLMC KSG2 A2 CMBS .. ...84.0180 |. ..911,592 |. .1,085,000 1,101,828 |.. .0 (2,579) | ......1.829 . B . 22,687 |....12/07/2021 .. 11/25/2031 ...
3137H5-Y9-2 ... FHLMC FHLMC K142 A2 CMBS .. ...85.1400 |... ..4,001,580 |.... .4,700,000 |.. .... 4,645,038 O 6,054 |0 i 0000.2.400 . 2.569 .. 112,800 |....02/16/2022 ... |....05/25/2032 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 11,757,592 [ XXX 10,024,920 11,736,638 11,732,006 0 (10,236) XXX XXX 19,772 252,940 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 234,564,158 | XXX 211,728,215 231,721,329 228,680,937 0 (1,060, 136) XXX XXX 1,619,850 5,726,559 XXX XXX
010392-FX-1 ..... ALABAMA POWER CO Corp Note Call MW ... | LEFE L .. 87.8010 |... .2,635,000 |.. .... 2,633,650 0. 166 [0 0 f103.050 . 3.058 MS ...... ... 23,664 |... . 80,368 |....03/02/2022 ...|....03/15/2032 ...
023608-AJ-1 ..... AMEREN CORP Corp Note MW Call .... L2.AFE .. ...91.3180 |. ..950,000 .0 .208 | ... 3.527 . . 15,332 ...03/31/2020 .. 01/15/2031 ...
026650-EZ-0 ..... AMERICAN HONDA FINANCE Corp Note Non Call L) 1.GFE L. ...96.1800 |... .3,650,000 |.. .0 .. . (2,485) [0 0,0 4.900 45114 ....... ... 84,954 |... ...09/17/2024 ...|....01/10/2034 ...
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03027X-BW-9 ..... AMERICAN TOWER Corp Note Call MW .......ccovvuevvvvrnns foon e nnnnns 2 i 2B FE | 2,984,730 [...92.8070 |......ceunnnns 2,784,210 |orieiinnnnn 3,000,000 |.eevvunnnnnns 2,988,319 |.oveereennnnd foeiiinnn 1,370 |0 e l0 0040050 | 4.113 121,500 |....03/29/2022 ... |....03/15/2032 ...
03040W-AV-7 ..... AMERICAN WATER CAPITAL C Corp Note Call MW .. N2 e [ 2.AFE L 1,422,798 |...79.0240 |... .1,300,000 |.. e 1,408,753 o0 e (2,821) [0 o0 40150 | 3.624 . 53,950 |....07/31/2019 ...|....06/01/2049 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC Corp Note Call MW .. 2 e [ TG FE L .. 934,776 |...96.1540 |... ..935,000 |oeevveennennnnnn 934,825 [0 i e 20 [0 0l 40500 . 4.503 . 42,075 |....056/10/2022 ...|....05/13/2032 ...
03740L-AC-6 ..... AON CORP/AON GLOBAL HOLD Corp Note Call MW .. N2 e [ 2.AFE L ...84.8380 |... 1,675,000 |-.evunneeeeen 1,674,049 [0 124 0 012,600 - 2.609 . 1172972021 ... |....12/02/2031 ...
04352E-AA-3 ..... ASCENSION HEALTH Corp Note Call MW 2 e [ 1.CFE L ...89.9760 |.................130,465 |....ooeeeeennnn 145,000 [oeeiiennnnnnn 147,946 |ovnennniiinnnnl0 o (802) |0 [0 00000 2.532 2.069 ....03/25/2021 ...|....11/15/2029 ...
045054-AN-3 ... ASHTEAD CAPITAL INC Corp Note Call MW 144A .. 2 e |- 2.CFE L. ...94.6840 |... e 1,045,052 [oeeeeiiiee0 e (B1) [0 eeeieel0 el 10500 - 1.494 ...08/04/2021 ...|....08/12/2026 ...
045054-A0-6 ..... ASHTEAD CAPITAL INC Corp Note Call MW A1 [ 2.0 FE L ...98.6330 |... 3122 |0 [ (L3 [0 0 f05550 5.131 ....00/24/2024 ...|....05/30/2033 ...
045054-AR-4 ... ASHTEAD CAPITAL INC Corp Note Call MW 144A .. N L .. 2.CFE ..|... . 101.1950 |... 449,484 |0 [ (642) |0 0 ]l 5L950 5.109 ....09/17/2024 ...|....10/15/2033 ...
04505A-AA-7 ..... ASHTEAD CAPITAL Corp Note Call MW 144A . 2 .2.CFE .. ...98.9180 |. .743,070 |.. .5.542 ....08/05/2022 .. 08/11/2032
05348E-AV-1 ..... AVALONBAY COMMUN Corp Note Call MW . 2 . 1.GFE .. ...99.4780 |. .749,936 |.. .3.47 ...05/06/2015 .. 06/01/2025
06051G-KL-2 ..... BANK OF AMER CRP Corp Note Call MW . 2 L2.AFE .. ...88.6420 |. . 1,398,757 |.. ......5.311 ....09/17/2024 .. 03/08/2037 ...
06051G-MB-2 ..... BANK OF AMER CRP Corp Note Call MW ... e [ G FE L ...97.3800 |... 2,847,426 |0 e (1,445 [0 [0 ]l 50425 5.078 ....00/24/2024 ...|....08/15/2035 ...
09261B-AD-2 ..... BLACKSTONE HLDGS Corp Note Call MW 144A ... 2 e [ LEFE L ...80.5540 |... 217,186 |0 05,993 0 [0 140022.000 5.357 ...5,400 |....09/22/2022 ...|....01/30/2032 ...
10112R-BA-1 ... BOSTON PROP LP Corp Note Call MW 2 e 2B FE L ...97.3730 |... 291,620 |eeeiiieeeennn0 e (4,252) |0 0 ]l 40500 2.756 . 12,375 |....08/08/2019 ...|....12/01/2028 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP Corp Note Call MW A1 [ 2AFE L ...89.3150 |... ... 4,083,018 [ooeiiiiiinnn0 i (5,902) [0 o0 02,650 . 2.479 .. 106,000 |....04/29/2021 ...|....06/01/2030 ...
110122-D0-8 ..... BRISTOL-MYERS SQUIBB CO Corp Note Call MW ... . e [ LFFE L ...82.8550 |... i 1,267,646 |..ooeeeenneenn0 e 5172 o0 k0 el 10450 ) 1.901 ... 18,850 |....10/04/2021 ...|....11/13/2030 ...
11120V-AK-9 ..... BRIXMOR OPERATING PART Corp Note Call MW REITS ....[... ... e [ 2B FE L ...91.4260 |... A TT9,512 [0 103,588 [0 000002250 . 4.664 .. 115,875 |....05/06/2022 ... |....04/01/2028 ...
114259-AW-4 ... BROOKLYN UNION GAS CO Corp Note Call MV 144A .......|.. ... N2 e [ 2.AFE L ...95.1370 |..eeernnnnnnns 2,663,836 |.... e 2,799,284 |0 e 82 o0 0 ]l 40866 . 4.870 .. 136,248 |....08/03/2022 ... |....08/05/2032 ...
125720-AK-1 ... CME GROUP INC Corp Note Call MW 2. .. 1.DFE ..|... ...86.2000 |... 5,262,510 |.... 26,090,322 [ooeiiiiiiiinnnn0 i 1,827 o0 0000 2.650 . 2.687 ..161,783 [....03/01/2022 ...|....03/15/2032 ...
141781-BM-5 ... CARGILL INC Corp Note Call MW 144A . 1 1FFE .. ...87.3660 |. .. 3,049,073 |. . 3,496,640 |.. .2.085 . 74,163 |....04/21/2020 .. 04/23/2030
14448C-AQ-7 . CARRIER GLOBAL Corp Note Call MW 2 .2.BFE .. ...89.4970 |. ..783,099 |. .874,970 |.. .2.723 . 23,818 |....12/08/2020 .. 02/15/2030
161175-AY-0 ..... CHARTER COMM OPT Corp Note Call MW . 2 .2.CFE .. ...99.9160 |. ..413,652 |. 414,000 |.. .4.908 . 20,319 |....12/06/2016 .. 07/23/2025
172967-KG-5 ... CITIGROUP INC Corp Note Non Call . | e [ TG FE L ...99.0470 |. ..272,3719 | .275,342 |.. .3.576 . 10,175 |....02/11/2016 .. 01/12/2026 ...
20825C-BA-1 ..... CONOCOPHILLIPS Corp Note Call MV . 2 .. .. 1.F FE .. ...85.5850 |. ..5,990,950 |. .7,000,000 .6,969,889 |.. ......2.476 168,000 |....05/06/2022 .. 02/15/2031 ...
23338V-AQ-9 ..... DTE ELECTRIC CO Corp Note Call MW .. 2 e [ LEFE L ...87.9440 |... 3,223,148 |.... .3,665,000 |.. 3,582,695 |...ovvvvvennnnn0 [ 10,028 oeeiiiniiiiinnl0 feiiinnnnl 0140003000 | 3.355 .. 109,950 |....03/24/2022 ...|....03/01/2032 ...
233853-AZ-3 ... DAIMLER TRUCK FINAN NA Corp Note Call MW 144A .... e [ G FE L . 100.4270 |... 325,000 |oeeernunneeeennn 334,878 [0 e (560) [0 o0 el 50125 | 4.390 ....09/17/2024 ...|....09/25/2029 ...
26441C-AS-4 ... DUKE ENERGY CORP Corp Note Call MW 2 e [ 2B FE L ...96.8650 |... 1,025,000 |..ooeeneennnnn 1,011,310 [0 e 7,881 [0 00000 2.650 . 3.484 ....12/06/2016 ...|....09/01/2026 ...
26441C-AY-1 ..... DUKE ENERGY CORP Corp Note Call MW . 2 e 2B FE L ...74.6500 |... 1,700,000 |-eevuuneeeeen. 1,740,238 [oeeeeiiiee 0 e (1,145) [0 o0 1000032950 |- 3.791 ...07/31/2019 ...|....08/15/2047 ...
278062-AH-7 ..... EATON CORP Corp Note Call MW [T 2 e TG FE L ...94.0380 |... 195,000 [anniiinnnnn 194,892 |0 e 1 [0 0 [ 40150 4.158 ....08/16/2022 ...|....03/15/2033 ...
20449-AF-4 ..... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... ... i .. 1.EFE ..|... ...90.4790 |... 1,357,185 |.... . 1,488,197 e 3,560 |0 0 1Ll 10800 2.057 ...04/29/2021 ...|....03/08/2028 ...
30037D-AA-3 ..... EVERGY METRO Corp Note Call MW ................. 1 1FFE .. ...86.7370 |. .. 3,469,480 |. .4,000,000 .4,056,003 |.. ..(10,212) | .2.280 |...... 1.963 ....06/04/2020 .. 06/01/2030 ...
30231G-BJ-0 ..... EXXON MOBIL CORPORATION Corp Note Call MW 2 .1.DFE .. ...98.0450 |. .. 3,147,245 |. .3,210,000 .3,210,000 |.. 0 | .3.294 |......3.294 ....08/17/2020 .. 03/19/2027
35137L-AH-8 ..... FOX CORP Corp Note Call MW ..... 1 .2.BFE .. ...98.8340 |. ..701,721 | . 710,000 ... 710,000 |.. .0 .4.709 |......4.708 ....04/03/2020 .. 01/25/2029
361448-BE-2 ..... GATX CORP Corp Note Call MW . 2 .2.BFE .. ...98.5800 |. .. 2,464,500 |. .2,629,184 |.. ..(29,778) | .4.700 |......3.310 ....07/31/2019 .. 04/01/2029
38141G-A9-5 ..... GOLDMAN SACHS GP Corp Note Call MW . 1 L2.AFE .. . 101.9320 |. .. 3,949,865 |. 4,178,390 |.. (7,269) |. ......5.851 [...... 4.799 ....09/17/2024 .. 04/25/2035 ...
437076-CP-5 ..... HOME DEPOT INC Corp Note Call MW ... N2 e | LFFE L ...89.2420 |.............. 3,123,470 |.... ... 3,473,725 e 3136 |0 [0 | 3.250 |...... 3.367 ...08/25/2022 ... |....04/15/2032 ...
44891A-CR-6 ..... HYUNDAI CAPITAL AMERICA Corp Note Call MW 144A ....[... ... A1 [ TG FE L . 104.4190 |....covnnnnnns 1,566,285 |.... .... 1,608,279 o (7,056) [ouneiiiiiiin0 |0 e, 6.500 |...... 4.484 ....09/17/2024 ...|....01/16/2029 ...
458140-BH-2 ..... INTEL CORP Corp Note Call MW .......eeieeeiniiieeens N2 e [ 2.AFE L .. 87.8170 |.ceeeennnnnnns 6,366,733 |.... 6,631,329 [0 e 111,648 |0 [0 2.450 |...... 4.417 ....08/31/2022 ...|....11/15/2029 ...
45866F-AV-6 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW .. 2 e [ TG FE L L.97.7320 |oooeiiiinnnnns 3,611,214 |.... 003,698,461 [oiieiiiiennn0 oo (TAT) [0 o0 e 4.350 |...... 4.325 ....06/12/2022 ...|....06/15/2029 ...
46647P-AF-3 ..... JPMORGAN CHASE Corp Note Call MW N2 e | LFFE L L..97.1900 |..eeovnnnnnnns 5,831,400 |.... ....6,207,811 e (86,304) [0 |0 [ 3.540 |...... 2.012 ....12/28/2021 ...|....05/01/2028 ...
476556-DC-6 ..... JERSEY CENT P&L Corp Note Call MW 144A .............. |-. ... 2 e [ 1GFE L ...99.5360 |........onnns 4,479,120 |.... 4,516,503 [0 (20,081) [ovvvvvvvvvnnnnnn0 Jeeeeenl0 s 4.300 |...... 3.827 . ....12/13/2016 ...|....01/15/2026 ...
521865-AY-1 ..... LEAR CORP Corp Note Call MW 2 e |- 2.BFE ..f... ...97.1800 |...ccvvnnnnnns 3,887,200 |.... e 4,163,632 |0 [ (64,472) |ovveeeeeeennnn0 [0 e 3.800 |...... 2.080 .. 152,000 |....04/29/2021 ...|....09/15/2027 ...
58013\-FF-6 ..... MCDONALD'S CORP Corp Note Call MW ........... 2. .. 2.AFE ..|... .. 1,907,308 |...97.3680 |.............. 1,684,466 |.... ....1,821,085 2 (29,307) [ouvviiiiiiinn0 0 e 3.800 |...... 1.979 . 65,740 |....12/28/2021 ...|....04/01/2028 ...
59523U-AP-2 ......[MID-AMERICA APARTMENTS Corp Note Call MW . 2 1.GFE .. 1,172,955 |...97.8160 |. 1,154,229 |. 1,177,264 |.. e 121 ......4.200 |......4.273 . 49,560 |....05/07/2018 .. 06/15/2028 ...
61744Y-AR-9 ..... MORGAN STANLEY Corp Note Call MW ... 1... L 1.EFE ..|.. .. 6,508,002 )...89.5800 |.............. 4,734,303 |.... .5,285,000 |. ....6,250,833 (59,222) [.oeeiiiieeeenn0 o0 s 4.457 |...... 2.802 .. 235,552 |....06/04/2020 ... |....04/22/2039 ...
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637417-AN-6 ..... NNN REIT INC Corp Note Call MV ........cevvvvinnnnnnnnns L 2AFE L 2,543,400 |...87.5790 [...oevrernnn 2,627,370 |oreeeinnnnn 3,000,000 |.eevvunnnnnns 2,665,904 |.....ooeeiinnnnd 0 fooeeeennn 54,191 0 e l0]00022.500 | 4.919 ....08/31/2022 ...|....04/15/2030 ...
681919-BD-7 ..... OMNICOM GROUP INC Corp Note Call MW .. |- 2.AFE L. ...85.5280 |... .3,730,000 |.. .... 3,725,505 O e 618 o0 0 112,600 |- 2.620 ....04/28/2021 ...|....08/01/2031 ...
686514-AE-0 ..... ORLANDO HEALTH Corp Note Call MW | LEFE L ...95.9360 |... ... 580,000 |.. O 0 0 [0 0080777 3.776 ....01/30/2018 ...|....10/01/2028 ...
74368C-AY-0 ..... PROTECTIVE LIFE GLOBAL Corp Note Non Call 144A ....|... ... .- 1.DFE ..|... ...84.4250 |... .2,042,000 |.. 0 e 10,372 [0 o0 | 12787 | 2.326 ....04/30/2021 ...|....09/21/2030 ...
744560-BY-1 ..... PUBLIC SERVICE ELECTRIC Corp Note Call MV ...........[... ... | 1R FE L ...93.9680 |... .7,500,000 |.. O 54,904 |0 [0 000023.200 |- 4.100 ....06/06/2022 ...|....05/15/2029 ...
756109-AV-6 ..... REALTY INCOME CORP Corp Note Call MW .... |- 1.GFE ... ...99.7690 |... ... 960,000 |.. 959,780 O e 757 o0 feiiel0 0000082875 | 3.957 ...03/27/2018 ...|....04/15/2025 ...
79466L-AH-7 ..... SALESFORCE INC Corp Note Call MW | LEFE L ...89.8890 |... ... 1,755,291 O e 1,284 0 [0 0010500 . 1.578 ....06/29/2021 ...|....07/15/2028 ...
808513-CA-1 ..... CHARLES SCHWAB CORP Corp Note Call MV ... .. 1.F FE ..|... .. 86.0810 |... ... 2,735,424 0 e 567 o0 feeil0002222.900 |- 2.926 ...03/01/2022 ...|....03/03/2032 ...
842400-GU-1 ..... SOUTHERN CAL EDISON Corp Note Call MW ... .1.GFE .. ...86.9510 |. ..326,066 |. ..375,000 .374,810 |.. .0 .2.260 ...03/04/2020 .. 06/01/2030
85855C-AB-6 ..... STELLANTIS FIN US INC Corp Note Call MW 144A L2.AFE .. ...82.1320 |. ..2,895,153 |. . 3,525,000 .3,067,053 |.. .0 .4.9% ....09/17/2024 .. 09/15/2031
87612G-AC-5 ..... TARGA RESOURCES CORP Corp Note Call MW .... .2.BFE .. . 103.1490 |. . 875,000 944,425 |.. .0 ......4.908 ....09/17/2024 .. 03/15/2033 ...
89788M-AM-4 ... TRUIST FINANCIAL CORP Corp Note Call MW ... |- 1.GFE ... ...97.2360 |... . .3,125,000 |.. .... 3,164,397 O e (978) [0 o0 el 50122 | 4.931 ....09/17/2024 ...|....01/26/2034 ...
89788M-AP-7 ..... TRUIST FINANCIAL CORP Corp Note Call MW ... | 1.GFE L . 101.8530 |... 1,018,530 |.... .1,000,000 |.. .... 1,062,893 O e (1,827 0 feiiiieenl0 0005867 | 4.946 ....00/24/2024 ...|....06/08/2034 ...
92343V-ER-1 ... VERIZON COMM INC Corp Note MW |- 2.AFE ... ...97.9880 |... 1,959,760 |.... ....2,162,220 0 [ (41,639) [0 o0 40329 | 2.052 ....12/28/2021 ...|....09/21/2028 ...
92343V-GJ-7 ..... VERIZON COMM INC Corp Note Call MW |- 2.AFE L ...86.1580 |... 1,331,141 |.... .... 1,540,860 O o807 o0 [0 00000 2.550 |l 2.597 ...03/11/2021 ... |....08/21/2031 ...
927804-GR-9 ..... VIRGINIA ELEC & POWER CO Corp Note Call MV .. |- LFFE L ...97.5890 |... ... 4,237,287 JLO I U (< T 1) ARt | R AU | I SO N 1 <0 I AU 4.606 ....09/17/2024 ...|....08/15/2034 ...
94106L-BQ-1 ..... Waste Management Inc Corp Note Call MW . | TG FE L ...88.8840 |... O i 0 [0 000222.000 |- 2.001 ....04/28/2021 ...|....06/01/2029 ...
95000U-20-4 ... WELLS FARGO CO Corp Note Call MW |- 2.AFE ... ...96.9940 |... . ....6,893,030 0 e 23,460 |oeeeeieiennnn0 oeeeiiiiel0 el 40150 |l 4.566 ...05/06/2022 ...|....01/24/2029 ...
95000U-3D-3 ... WELLS FARGO CO Corp Note Call MW ... .. 1.EFE ..|... ...98.9300 |... 2,399,053 |.... ....2,527,045 O [ (2,788) [0 [0 fl00005.389 | 4.768 ...09/17/2024 ...|....04/24/2034 ...
95000U-3F-8 ..... WELLS FARGO CO Corp Note Call MW 1.E FE .. ...99.9050 |. ..9,191,260 |. .9,689,857 |.. .0 .. (12,739) | L4792 ....09/17/2024 .. 07/25/2034
9838%B-AV-2 ..... XCEL ENERGY INC Corp Note Call MW .. .2.BFE .. ...96.8200 |. .. 3,969,620 |. 4,271,999 |.. .0 .. (55,438) |. .2.517 ....08/16/2019 .. 06/15/2028
98389B-AY-6 ..... XCEL ENERGY INC Corp Note Call MW L2.AFE .. ...91.9040 |. .. 735,232 |. .798,510 |.. .0 2 .3.438 ....08/27/2020 .. 06/01/2030
98978V-AN-3 ..... ZOETIS INC Corp Note Call MV .....coovvvvvvnnniniiinnns foun e L2.AFE .. ...96.9880 |. .. 5,455,575 |. .5,841,789 |.. .0 ..(60,558) |. .2.698 ....08/09/2019 .. 08/20/2028 ...
1271L-AH-5 ... BROOKFIELD FINANCE INC Corp Note Call MW ............|... ... . 1.GFE .. ...86.9490 |. .. 3,477,960 |. .4,000,000 . 3,740,248 |.. .0 35,864 |. ......3.899 ...08/25/2022 .. 04/15/2031 ...
13645R-AU-8 ..... CANADIAN PACIFIC Corp Note Call MW .. 2.AFE ..|... ...88.5710 |... 1,217,851 |.... .1,375,000 |.. 1,612,504 O e (7,961 [0 [0 fnll0 40800 .ol 3.586 ....07/31/2019 ...|....08/01/2045 ...
56501R-AC-0 ..... MANULIFE FIN COR Corp Note MW |- 1LFFE L ...99.4180 |... 3,927,011 |.... .3,950,000 |.. 4,012,312 |0 [ (51,761) [eeeeeeeeneenn0 oeeeiiieeeeeennl0 ennn 40150 | 2.mM ....07/31/2019 ...|....03/04/2026 ...
89352H-AN-9 ... TRANSCANADA PL Corp Note Call MW ... |- 2.BFE ... ...97.6590 |... 3,051,844 |.... .3,125,000 |.. 3,232,384 O | (32,304) |eeeeeeeeeeeel0 feiiiiiiiiiinnnnl0 40200 e, 3.087 ...08/02/2019 ...|....05/15/2028 ...
00973R-AJ-2 ..... AKER BP ASA Corp Note Call MW 144A |--2.BFE ... ...92.2650 |... 1,314,776 |.... . 1,425,000 |.. 1,361,778 O e 2,641 |0 e l0 002224000 |- 4.856 ....09/17/2024 ...|....01/15/2031 ...
05523R-AD-9 ..... BAE SYSTEMS PLC Corp Note Call MW 144A .... |- 2.AFE L ...92.2850 |... 3,691,400 |.... 4,161,559 JLOJ Y ;e < N R N RPN | I R 144 I AN 2.541 ...04/29/2021 ...|....04/15/2030 ...
096591-2U-7 BNP PARIBAS Corp Note Call 144A .. .. 1.G FE ..|... . ...85.2810 |... 1,151,294 |.... . 1,214,682 0. e 8748 |0 |0 [ 3132 [ 4.638 ....00/24/2024 ...|....01/20/2033 ...
096591-2X-1 ..... [BNP PARIBAS Corp Note Call 144A .. .1.GFE .. 1,171,027 |. 100.3600 |. ..1,103,960 |. .1,100,000 1,169,338 |.. .0 (1,689) | .4.875 ....00/17/2024 .. 02/20/2035 ...
225313-AQ-8 ..... [CREDIT AGRICOLE Corp Note Call 144A .. L2.AFE .. 4,224,525 (. 100.4650 |. .. 3,968,368 |. . 3,950,000 . 4,218,252 |.. .0 (6,273) |- .5.295 ....09/17/2024 .. 01/10/2035
23636A-BB-6 ..... [DANSKE BANK A/S Corp Note Call MV 144A .... .1EFE .. ...94.6140 |. .. 2,336,966 |. .2,470,000 .2,470,000 |.. .0 .0 .1.549 ....09/07/2021 .. 09/10/2027
28249N-AA-9 ..... [EIG PEARL HOLDINGS SARL Corp Note Non Call 144A . .. 1.EFE .. ...85.6800 |. ..694,008 |. . 810,000 810,000 |.. .0 0 | .3.545 ....01/13/2022 .. 08/31/2036
404280-CL-1 ..... [HSBC HOLDINGS PLC Corp Note Call MW .. .1.GFE .. ...92.2390 |. .. 3,228,365 |. .3,228,298 |.. .0 66,112 |. i 4.293 ...06/02/2022 .. 09/22/2028 ...
456837-BH-5 ..... ING GROEP NV Corp Note Call .. 1.G FE ..|... . 103.5840 |... 4,013,880 |.... . . ... 4,239,464 O e (9,784) |0 o0 e B 114 4.779 ....09/17/2024 ...|....09/11/2034 ...
530439-AX-7 ..... LLOYDS BANKING GROUP PLC Corp Note Call ... .. 1.G FE ..|... . 101.8920 |... . 300,000 |.. 312,428 O e (1,051) [0 [0 [l 5871 4.457 ....09/17/2024 ...|....03/06/2029 ...
53944Y-AU-7 ... LLOYDS BANKING GROUP PLC Corp Note Call ... D...... 2 .. 1.G FE ..|... ...96.1250 |... .3,900,000 |.. ... 3,946,881 O e (1,828) [0 feeeeeiieel0 el 40976 | 4.785 ....09/17/2024 ...|....08/11/2033 ...
853254-CZ-1 ..... STANDARD CHARTERED PLC Corp Note Call 144A D...... 2 | TG FE L . 101.9770 |... ....4,218,908 0 | L A(7,021) [0 0 06007 L 5.054 ....09/17/2024 ...|....01/11/2035 ...
8656211-CN-0 ..... SUMITOMO MITSUI FINL GRP Corp Note Non Call ... D...... - 1.GFE ... ...95.0560 |... .. ....1,615,000 0. eeerreeeeeeennd0 o0 2174 | 2.174 ....01/05/2022 ...|....01/14/2027 ...
898324-AC-2 ... TRUST F/1401 Corp Note Call MW 144A .. D...... 2 e | 2.CFE ... ...99.7770 |... ..415,000 |.. ....422,702 O [ (9,027) [0 [0 [l 52250 .ol 2.97 ....03/25/2021 ...|....01/30/2026 ...
902613-AY-4 ..... UBS GROUP AG Corp Note Non Cal | D...... coveenenns |- LG FE L. ...89.6350 |... . 500,000 |.. ....593,080 0 . L (3,083) foeeeeeniieeeeee0 |l 0 [ 4875 Ll 3.580 ...06/12/2023 ...|....05/15/2045 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 233,875,738 | XXX 215,153,844 230,266,000 232,589,618 0 (141,620) 0 0 XXX XXX XXX 2,586,283 5,807,495 XXX XXX
03464E-AA-O ..... |Ange| Oak Mortgage Trust AOMT 2021-4 A1 RMBS 144A | ...... | ....... |4 ......... | TARM i 999,164 |...82.3190 |.......ccevunnnns 822,513 [.oiivviins 999,178 [...oiiiiiinnnnnns 998,992 |....ooiiiiinnnd (U L PP [ U 0 ]...... 1.036 |...... 1.026 |MON ... Jooeeervrrvrvnnnnes 862 ..o 10,342 |....08/17/2021 ...|....01/20/2065 ...
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03464L-AA-4 ..... ANGEL OAK Mortgage Trust AOMT 2020-4 A1 RMBS 144A |......|....... 4 s AR e 89,045 [...94.6410 [.....ccvvnnnnnnnns 84,274 |.oovvviiiiiinnnn 89,046 [.....ccvvvnnnnns 89,002 [..oevvvvnnninns (U O B | (0 0 |eeen 1.469 |...... 1.452 [MON ..o v 109 [ooeiiiiiiiens 1,308 |....07/17/2020 ... |....06/25/2065 ...
Angel Oak Mortgage trust AOMT 2020-2 A1A RMBS 144A
03464X-AL~4 ... [ eeeenneeee e [ .. 1.AFE ..|... ...92.4530 |... 01,466,154 |oooveeennn 1,378,425 [0 e (283) [0 0 [ 2.531 |...... 3.853 . 37,108 |....09/22/2022 ... |....01/26/2065 ...
03465A-AA-7 ..... Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS 144A CLARN L ...90.1130 |. ..126,5% 126,568 |.. .1.261 |......1.249 1,596 |....09/10/2020 .. 05/25/2065 ...
03465D-AA-1 ..... Angel Oak Mortgage Trust AOMT 2021-2 A1 RMBS 144A C1ARN L ...85.2480 |. . 1,297,231 1,297,066 |.. .0.985 |......0.976 . 12,778 |....06/12/2021 .. 04/25/2066 ...
03465H-AA-2 ..... [Angel Oak Mortgage Trust AOMT 2021-5 A1 RMBS 144A CLARN L ...84.7850 |. .1,305,574 1,305,352 |.. .0.951 |......0.942 . 12,416 |....08/30/2021 .. 07/25/2066 ...
BRAVO Residential Funding BRAVO 2020-NQM1 A1 RMBS
105699-AA-0 ..... T4A e eeeeen [ | e 4 e AR e 31,190 |...96.2360 |......cc0vueeeeen 30,016 |oeeeeennnecnnnn 31,190 [ooriiiiiies 1476 [0 a8 o0 0 1.449 |...... 1.434 [MON .oooe e L PO 452 |....08/12/2020 ...|....05/25/2060 ...
Credit Suisse Mortgage Trust CSMC 2021-NOM3 A1
12660L-AA-T7 ..... RUBS 144A ... eeeees o e | s 4 s L AFE e 2,902,541 |...84.8590 [.....cceennnnn 2,463,09 |....ccevnnnnns 2,902,575 |oueeeeeennnnn 2,902,193 |oeeeeeeeennnnn0 oo 287 0 o0 e 1.015 |...... 1.006 | MON ..... ....05/20/2021 ...|....04/25/2066 ...
19685G-AA-4 ..... COLT Funding LLC COLT 2022-4 A1 144A RUBS ... | TAFE L ..672,136 |...96.9560 |... ..651,683 |.... L B71917 0 [ 95 0 0 4.301 |...... 4.290 [MON ..... ...04/14/2022 ...|....03/25/2067 ...
19688D-AA-8 ..... Colt Funding LLC COLT 2021-3R A1 RMBS 144A .. .. 1.AFE ..|... .. 324,286 |...89.8090 |... 291,241 |.... 824,286 o0 oD 0 0 1.051 |...... 1.052 [MON ..... ...04/30/2021 ...|....12/25/2064 ...
Ellington Financial Mortgage EFMT 2022-2 A1 RMBS
31572Y-AA-6 ..... 144A N L TAFRM ... .. 117,348 |...97.1760 |... ... 117,368 O e (18) 0 o0 e 4.278 |...... 4.335 | MON ... ....04/14/2022 ...|....04/25/2067 ...
36166R-AA-2 ..... GCAT GCAT 2020-NamM2 A1 RMBS 144A ... B L TARN L. .. 123,465 |...95.3180 |... ....123,355 LU R <) AU | I RPN | ) AN 2.555 |...... 2.513 [MON ..... ....07/21/2020 ...|....04/25/2065 ...
36166X-AA-9 ..... GCAT GCAT 2021-NQM2 A1 RMBS 144A ... N L TAFRM ... .. 513,504 |...83.8190 |... 430,422 |.... . . ....513,459 O e 46 |0 0 e 1.036 |...... 1.028 | MON ..... ....05/28/2021 ...|....05/25/2066 ...
36168H-AA-2 ..... GCAT GCAT 2021-NoM A1 RMBS 144A .... B L TARN L. ..621,066 |...81.0550 |... 503,408 |.... . 621,070 |.. ....621,015 O e 84 0 [0 1.008 |...... 1.087 | MON ..... ...08/24/2021 ...|....08/25/2066 ...
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1 A1A RMBS
36256B-AC-4 ..... T4A o e [ LA RN L .. 1,215,768 |...97.3030 |..eeuunnnnnnns 1,199,783 |.... .1,233,007 |.. 1,222,249 o0 e (1789) [0 [0 3.750 |...... 4.019 [MON ..... ....11/20/2018 ...|....10/25/2057 ...
452761-AA-7 ..... Imperial Fund LLC IMPRL 2021-NQM2 A1 RMBS 144A .. . weveenees | TARM s ...1,480,451 |...81.9760 |.............. 1,213,631 |.... 1,480,471 |.. 1,480,314 [0 0202 [0 [0 e 1.073 |...... 1.061 | MON ..... ...08/20/2021 ...|....09/25/2056 ...
552757-AA-4 ..... MFRA Trust MFRA 2020-NQM3 A1 RMBS 144A .............. U AR L 138,992 |...93.0650 |[......ceunnnnnnns 129,355 |evvviiiiiiinnnn 138,995 [oviiiiiiiinnnns 138,968 [oovvvvvviieeennd0 foeiieiinn 28 [0 0 1.014 |...... 0.998 [MON ..... ...12/04/2020 ...|....01/26/2065 ...
MILL CITY MORTGAGE TRUST MCMLT 2017-3 A1 RMBS 144A
59980C-AA-1 ooee [ oo [ e 4 s AR e 78,308 |...99.5960 |........ceeeirnnnn TT,578 |oeeieiiininnnns T7,892 [ooviiiiiiiniens 77,892 [ooveiiiiins (U O o PO (0 [V P 2.750 |...... 2.511 [ MON ..... ....09/21/2017 ... |....01/25/2061 ...
64820F-AA-9 ..... New Residential NRZT 2016-1A A1 RMBS 144A ..........[.. o] eeenees 4 e AR et 117,911 |...94.6300 |.eveeneeeennnnn 108,304 [..eeeeeennennnns 114,449 | 7,378 e (V1 IO TAT oo (VI 0 |oeeeen 3.750 |...... 3.460 [MON ..... ...03/29/2016 ...|....03/25/2056 ...
NEVI RESIDENTIAL MORTGAGE LOAN NRZT 2021-NQ2R RIBS
64831E-AA-8 ..... T4A e eeeeen [ | e 4 s AR et 203,815 |...93.9850 |.....ccevvrunnnns 191,555 |oevveieeeeennnn 203,815 [coeeeeeeniannnns 203,815 [oooeeeeeeiiieeenn0 o0 0 o0 e 0.941 |...... 0.922 [MON ..... ....05/13/2021 ...|....09/25/2058 ...
81748A-AA-2 ..... Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS 144A ...[... ... e AN L .. 189,844 |...83.4090 |... ..155,147 |.... . 186,007 |.. 189,196 |0 [ 483 0 0 3.000 |...... 2.802 [MON ..... ...03/06/2020 ...|....04/25/2050 ...
85573A-AA-3 ..... STARWOOD MORTG RES TRUST STAR 2020-1 A1 RMBS 144A |... ... L TAFRM ... ... 27,314 ]...95.3540 |... ...26,045 |.... 21314 27,308 [0 e 18 0 0 e 2.215 |...... 2.258 [MON ..... ...01/31/2020 ...|....02/25/2050 ...
Starvest Emerging Markets CBO STAR 2021-2 A1 RMBS
85573H-AA-8 ..... T4A e eeeeen [ | e 4 e AR et 472,812 [...92.8290 |....eeeeennennnns 438,912 | 472,818 .o 472,705 o0 e BT 0 [0 | 0.943 |...... 0.917 |MON ..... ...05/12/2021 ...|....05/25/2065 ...
Starvest Emerging Markets STAR 2021-4 A1 RMBS 144A
85573P-AA-0 ... [cereeniiiiii e [ e 4 e L LAFE e 2,225,543 |...88.7250 |.......eunnnn. 1,974,629 |ocoveennneeens 2,225,562 |..covvnnnnnnns 2,225,032 |.eeeveniiaeeens (V1 IO (WA PP (VI 0 |oueeen 1.162 |...... 1.147 |MON ... ...09/24/2021 ...|....08/25/2056 ...
Starwood Mortgage Residential STAR 2022-1 A1 RMBS
85573T-AA-2 ..... T4A e eeeeen [ | e 4 e L AFE e 2,317,327 |...87.0650 |....cceeunnnnt 2,017,614 .o 2,317,366 |...ccevnnnnnns 2,316,499 |o.eeenieeennn (V1 IO (T4) |eeeeeeeennd (VI 0 |oueeen 2.447 |...... 2.432 |NON ... ...01/26/2022 ...|....12/25/2066 ...
VERUS SECURITIZATION TRUST VERUS 2021-R1 A1 RMBS
92538B-AA-1 ..... T4A e eeeeen [ | e 4 e AR e 47,228 |...94.3690 |....ccvvuenneeennn 44,569 |..oovnieieeennnnn 47,228 | 47,215 |oveeeeeeeennd (V1 P2 (VI 0 |..... 0.820 |...... 0.797 [MON «eeee |eeeeeeeeniieees K7 IO 387 |....01/13/2021 ...|....10/25/2063 ...
VERUS SECURITIZATION TRUST VERUS 2021-R3 A1 RMBS
92538E-AA-5 ... T4A e eeeeen [ | e 4 e AR et 969,440 |...93.5050 |......ccvvrunnnns 906,477 |evveeeeeeennnnn 969,442 |..eeeuieeiennnnn 969,255 |.evvuueeeeennnd (V1 IO KT (VI 0 |oueeen 1.020 |...... 1.002 |MON ... ferneeieiinins 824 | 9,888 |....05/19/2021 ... |....04/25/2064 ...
VERUS SECURITIZATION TRUST VERUS 2021-4 A1 RMBS
92538H-AA-8 ..... T4BA e eeeeen [ | e 4 e AR e 1,196,981 |...83.7110 |.oeeeennn 1,002,023 |.......cce.. 1,197,008 |..cevvvnnnnnns 1,196,799 |oeeveenieeeees (V1 IO (31) |eeeeeeeeennnd (VI 0 e 0.938 |...... 0.930 [MON ...oo [oeeermmnneeeennne 936 |oeveeneeeeenns 11,228 |....07/23/2021 ... |....07/25/2066 ...
Verus Securitization Trust VERUS 2022-4 A1 RVBS
92538N-AA-5 ... T44A e erreeneeeeeees [oes een | eeeeees 4 . AR 853,982 [...98.8890 [.....ccevuuunnnns 844,500 |...ouuiiiennnnn 853,987 [..oiiiiiinninnnns G (U 439 | (U [ 4.474 |...... 4.464 184 | 38,207 [....04/22/2022 ... |....04/25/2067 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 22,021,676 | XXX 19,521,318 22,135,220 22,038,541 0 (3,324) 0 0 XXX XXX 382,202 XXX XXX
06036F-BB-6 ..... Bank BANK 2018-BN15 A3 CMBS .........ovvivvimnnnnnnnnns foun oe AR e 3,567,469 [...97.1770 |......ceunnnn. 3,204,819 |...covvnnnnnns 3,297,919 |oooriiiinnnnn 3,307,227 |.ooeeeeeeeeennn 0 [ (28,017) [euvvvvvvrinnnnnn0 0 o, 4.138 |...... 2.435 136,468 |....09/01/2024 ...|....11/15/2061 ...
065391-BB-1 ..... Bank BANK 2020-BN25 A5 CMBS e AN L ...88.4810 |... .1,685,000 |.. ... 1,777,384 L (18,328) |oeeeeieeeeenn0 [0 | 2.649 |...... 1.492 . 44,636 |....09/23/2020 ...|....01/15/2063 ...
065403-BB-2 ..... BANK 2019-BN17 A 2019-BN17 A3 CMBS R A 0 < ...94.5020 |... ..955,114 |.. e (B4TT) |0 [0 3.4 |...... 1.884 .- . . 33,009 |....05/01/2024 ...|....04/15/2052 ...
065405-AB-8 ..... Bank BANK 2019-BN16 A2 CMBS ........eeoeervermnnnnnnnens foun e AR 651,926 ...99.7850 [.................631,579 |....ccooiiiinnnnn 632,940 |....oiiieennn.632,289 [ 0 (287) |-eeemeeeeeenens0 oo 0 e 3.933 |...... 3.220 074 | 25,177 |....02/01/2019 ...|....02/15/2052 ...
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06540A-AB-7 ..... Bank BANK 2019-BN20 ASB CMBS ..........ovvvvvvmnnnnnnns fooe e | e 4 s AR e 1,430,562 |...95.3920 |........eonn.. 1,269,527 |ovvveennnnns 1,330,852 [oeviiiiinnnnn 1,370,530 |ooevvvvinninnns 0 |eeens (15,085) |.ouvvvienieenn0 feriieiiil0 s 2.933 |...... 1.564 [MON ... |ovveenniinninns 3,253 |.oiiiiiiins 39,034 |....04/30/2021 ...|....09/15/2062 ...
06540A-AD-3 ..... Bank BANK 2019-BN20 A3 CMBS .... L TAFRM ... 4,046,301 |...89.9280 |... .... 4,193,355 0 [ 67,281 |0 o0 e 3.011 |...... 4.945 | MON ... 11,417 | . ....09/21/2022 ...|....09/15/2061 ...
06540V-BA-2 ..... Bank BANK 2019-BN24 ASB CMBS .. L TARN L. .. 412,408 |...95.8790 |... LU PO VN Y(C) f FUUUUUURRUO | [ AN | B R 2.929 |...... 1.639 ... 11,276 |....04/01/2021 ... |....11/15/2062 ...
06540W-BD-4 ..... Bank BANK 2019-BN19 A3 CMBS .... L TAFM ... .. 1,812,713 |...89.7560 |... 0 [ 27,566 e [0 e 3.183 |...... 4.967 . 64,137 |....09/21/2022 ...|....08/15/2061 ...
06541C-BC-9 ..... Bank BANK 2021-BN33 A2 CMBS ... L TARN L. ...2,574,908 |...92.4060 |... O e (15,795) |0 o0 e 1.937 |...... 1.204 . 48,425 |....06/07/2021 ...|....05/15/2064 ...
08161Y-BG-7 ..... BENCHVARK Mortgage Trust BMARK 2022-B34 A5 CMBS ... L TAFRM ... ...89.2030 |... 3,339,760 |.... .... 3,823,999 0 [ (12,295) |0 o0 e 3.786 |...... 3.401 .. 141,748 |....03/30/2022 ... |....04/15/2055 ...
08162B-BE-1 ..... BENCHVARK Mortga BMARK 2019-B11 A5 CMBS ............. L TARN L. ...92.6100 |... 1,088,168 |.... ....1,103,948 O e 14,246 |0 0 e 3.542 |...... 5.131 ... 41,620 |....00/22/2022 ...|....06/15/2082 ...
08162F-AE-3 ..... BENCHVARK Mortga BMARK 2019-B12 A5 CMBS ... L TAFRM ... ...91.2120 |... .. 1,824,240 |.... ....1,840,918 0 feeeeennn 30,497 o0 o0 e 3.116 |...... 5.119 . 62,312 |....09/22/2022 ... |....08/15/2052 ...
08163E-AZ-8 ..... BENCHVARK Mortga BMARK 2021-B26 A2 CMBS C1ARN L ...94.8490 |. ..545,382 |. ..575,000 .579,564 |.. .0 1,957 |...... 1.321 . 11,253 |....06/13/2021 .. 06/15/2054
12518H-AY-1 ..... CD Commercial Mo CD 2017-CD5 A3 CMBS . CLARN L ...95.6220 |. ..2,390,550 |. .2,500,000 . 2,567,412 |.. .0 3171 |......1.823 . 79,275 |....04/30/2021 .. 08/15/2050
12592X-BD-7 ..... COMM Mor tgage Tr COMM 2015-CR22 A5 CMBS C1ARN L ...99.4010 |. 1,312,093 |. .1,319,615 |.. .0 . ......3.309 |......2.49%4 . 43,679 |....07/01/2016 .. 03/10/2048 ...
12654Y-AA-T ... CPT MORTGAGE TRU CPTS 2019-CPT A CMBS 144A .. L TAFRM ... .. 87.7700 |...ccvvnnnnnns 2,663,820 |.... . ... 3,080,750 0 e (9,280) |veeeeeeeeeen0 o0 e 2.865 |...... 2.528 . 86,953 |....10/31/2019 ...|....11/13/2039 ...
17325G-AD-8 ..... CITIGROUP COMMER CGCMT 2016-C3 A4 CMBS ... L TARN L. ...96.3870 |... 380,772 |.... ..395,045 |.. 397,049 JLUNS PO I <) FUUUUUUUUURUUUOR | I IO | B R 3.154 |...... 2.809 ... 12,460 |....11/07/2016 ...|....11/15/2049 ...
20429E-AD-3 ..... CITIGROUP COMMER CGCMT 2016-P4 A4 CMBS ... L TAFRM ... ...97.0460 |... .5,075,000 |.. .... 4,903,999 0 feeeeenn 107,199 |0 o0 e 2.902 |...... 5.273 .. 147,276 |....09/28/2022 ... |....07/10/2049 ...
36251P-AC-8 ..... GS Mortgage Secu GSMS 2016-GS3 A3 CMBS .... L TARN L. ...97.0950 |... .2,290,024 |.. ....2,319,564 O [ (18,982) [0 [0 2.59 |...... 0.944 . 59,357 |....056/01/2024 ...|....10/10/2049 ...
36251X-AR-8 ..... GS MORTGAGE SECU GSMS 2016-GS4 A4 CMBS .... L TAFRM ... ...97.2280 |... ..525,000 |.. O e (1,828) |0 o0 e 3.442 |...... 3.098 . 18,071 |....11/16/2016 ...|....11/10/2049 ...
36253B-AU-7 ..... GS Mtge Securities Trust GSMS 2014-GC22 A5 CMBS ... L TARN L. . ...95.8410 |... . O [ (5,489) [0 [0 3.862 |...... 1.179 . 23,670 |....05/14/2021 ...|....06/10/2047 ...
46590K-AE-4 ..... JP MORGAN CHASE JPMCC 2015-JP1 A5 CMBS ............... e |4 LA RN L .. 314,705 |...98.7720 |... 291,377 |.... .. . ....296,837 0 [ (2,557) |0 o0 e 3.914 |...... 3.063 . 11,546 |....11/29/2016 ...|....01/15/2049 ...
48128K-AU-5 ..... JP Morgan Chase JPMCC 2017-JP6 AS CMBS ..........cooeifers von]vunnnns 4 s AR e 4,164,170 |...95.2590 |....oenvnnnnns 3,872,278 |oeeeiennnnn 4,065,000 |.....ccvunnnns 4,083,155 |..euunniiiinnnnnd 0 |eeens (11,583) [oeeeeeiiiennn0 il e 3.490 |...... 3.215 .77 . 141,860 |....09/28/2022 ...|....07/15/2050 ...
LIFE FINANCIAL SERVICES TRUST LIFE 2021-BMR A CMBS
53218C-AA-8 ..... 144A L TARN L. ...98.8030 |... 211,583 |.... ....214,146 0. IR | N N | B RN 5.212 |...... 5.159 . 13,110 |....03/18/2021 ...|....03/15/2038 ...
61690Y-BU-5 ..... MORGAN STANLEY C MSC 2016-BNK2 A4 CMBS . CLARN L ...95.7340 |. ..469,097 |. .492,070 |.. .0 (1,428) | .3.049 |......2.754 . 14,940 |....11/17/2016 .. 11/15/2049
61767C-AU-2 ..... Morgan Stanley B MSBAM 2017-C33 A4 CMBS C1ARN L ...96.9100 |. .. 3,634,125 |. .3,660,957 |.. .0 62,016 |. .3.337 |......5.182 125,138 |....09/20/2022 .. 05/15/2050
62954P-AA-8 . NYT MORTGAGE TRU NYT 2019-NYT A CMBS 144A CLARN L ...98.9330 |. ..2,527,738 |. . 2,555,000 |.. .0 0] ......5.804 |......5.947 174,151 |....01/11/2019 .. 11/15/2035 ...
94989H-AQ-3 ..... WELLS FARGO COMM WFCM 2015-NXS1 A5 CMBS ... v (4 LA RN L .. 949,897 |...99.5790 |... 995,790 |.... 995,065 0. L 21,228 [0 0 | 3.148 |...... 5.406 ... 31,480 |....09/29/2022 ... |....05/15/2048 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 52,793,695 | XXX 49,872,224 52,967,928 52,518,864 0 127,036 XXX XXX XXX 140,264 1,779,062 XXX XXX
American Heritage Auto Receiva AHART 2024-1A A2
026944-AB-4 ..... [ABS 144A .. 1AFE .. 1,205,000 |. 100.1990 |. .. 1,207,398 |. . 1,205,000 . 1,204,990 |.. L (10) |. ......4.830 |......4.874 ....11/13/2024 .. 03/15/2028 ...
10620-AH-1 ... Brazos Education BELA 2021-2 A1A ABS . .. 1.BFE ..|... .. 1,071,679 |.. 88.7880 |... 951,583 |.... 1,071,747 |.. e 1,071,695 [0 e (D) il 0 o0 e 2.060 |...... 2.070 LLA171772021 L ....01/25/2072 ..
Capital One Prime Auto Receiva COPAR 2023-1 A2 ABS
T4043K-AD=7 eeee | errnnreeiirie e [ |- TAFE L ...2,166 |. 100.0180 |... e 2,166 oo 2,166 |oeeeeeneieeeeen0 el 0 [0 0 [ 5.200 |...... 5.253 ....02/13/2023 ...|....05/15/2026 ...
14317J-AD-9 ..... CarMax Auto Owner Trust CARMX 2021-4 A3 ABS ........[... ... .. 1.AFE ..|... 1,542,109 |...98.8840 |... 1,628,160 |.. ,609,425 |...oovvieiinnn0 [ 31,616 [0 |0 0.560 |...... 4.586 ...02/01/2023 ...|....09/15/2026 ...
Citizens Auto Receivables Trus CITZN 2024-1 A3 ABS
173310-AD-8 ..... T4A o [ e LLAFE L 654,998 [. 100.7080 |.......cevvunnnns 659,637 |.eevunnirinnnnnd 655,000 [.....ccevvnnnnnns (ST T4 N | Y R ) ) FPRUUN | I FRRPRRR (B RN 5.110 |...... 5.162 ...01/09/2024 ...|....04/17/2028 ...
Enterprise Fleet Financing LLC EFF 2023-1 A2 ABS
29375C-AB-5 ... T4A o [ e | TAFE L .. 104,861 |. 100.5260 |... 105,430 |.... ..104,879 |.. 104,869 o0 [ 0 0 5.510 |...... 5.579 ....02/22/2023 ...|....01/22/2029 ...
345290-AE-0 ..... Ford Credit Auto Lease Trust FORDL 2024-A A4 ABS . |... ... .. 1.AFE ..|... .. 729,929 |. 100.6860 |... 735,008 |.... . 730,000 |. 729,953 o0 e 28 0 [0 5.050 |...... 5.108 ...01/17/2024 ...|....06/15/2027 ...
GM Financial Automobile Leasin GMALT 2024-1 A3 ABS
36269F-AD-8 ..... [.eerriiiiiiiii e [ 4 e L AFE et 644,919 [. 100.6430 |.....ccvvvrennnns 649,147 |ooeveeeee 645,000 |......ccvvnunnnns 644,934 ... (VI O 15 [ (VI 0 |oueeen 5.090 |...... 5.147 ....02/08/2024 ...|....08/22/2027 ...
66982F-AA-7 ..... AMSR TRUST AMSR 2021-SFR4 A ABS 144A ......ooovvvvnnns foen e nnnnns 4 s L AFE e 6,734,949 |...94.9570 [....oeeeennnn 6,395,354 [........cen 6,735,000 |....ccvvnnnnns 6,731,173 [.oeeirinins 0 |eeens (1,240) |evveneeennnnnd (0 [V P 2,117 |...... 2.107 ...1171072021 ...|....12/09/2038 ...
SFS Auto Receivables Securitiz SFAST 2024-1A A3
78435V-AC-6 ..... ABS 144A ..ooiiiiiiiiiiii e foe e | s 4 s L LAFE L 164,989 |. 100.4310 |....ccevvnvnnnnns 165,711 | 165,000 |evveeniiinnnnnn 164,988 |....covvvnnnns (VI O [ (U (VI P 4.950 |...... 5.001 JMON ..o |vvnnnnniiiinnnnnns 250 |oiiiiiiiiiinns 7,585 |....01/09/2024 ...|....05/21/2029 ...
Stack Infrastructure Issuer LL SIDC 2021-1A A2 ABS
85236K-AE-2 ..... 144A | TG FE L .. 1,210,000 |...96.2270 |.....euvnnnnnn 1,164,347 |.... 1,210,000 foeeneeiiiinnnd0 0 0 0 1.877 |...... 1.884 | MON ..... . 22,712 |....08/12/2021 ...|....03/26/2046 ...
037640-BC-5 ..... AP1DOS APID 2013-15A A1RR CLO 144A . L 1LAFE ..|.. ...1,267,328 |. 100.1140 |.............. 1,271,956 |.... ... 1,324,563 ..o 0 e (15,928) |0 0 5.889 [...... 3. 117 |JALO ... . 85,579 |....11/06/2018 ...|....04/20/2031 ...
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09628J-AL-5 ..... Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO 144A ...[... ... D...... 4 s LLAFE L 506,080 |. 100.0610 |......eeunnennenn 512,540 |..ccovvnnnninens 512,227 |oevveiiiiiiinnnn 533,987 |oevvueniiiiinnnd 0 |eeens (5,823) [cevvvvvvennnnnnnd o0 005,879 |, 3.526 [JAJD ... |eviiiiiiiies 6,023 |oeveeniiiinns 34,450 |....04/16/2019 ...|....04/20/2031 ...
Dryden Senior Loan Fund DRSLF 2016-42A BRR CLO 144A
26244Y-BE-5 ... [ e [ D...... .. 1.CFE ..|..... ...3,529,750 |. 100.2980 |.............. 3,510,432 |..coovvnnnnnns 3,500,000 |.....ccvunnnns 3,529,650 |.... 2 (100) fevvviiiiiiiiinnn0 0 |.000.6.506 . 6.404 | JALO ... ... 49,336 ....12/16/2024 ...|....07/15/2037 ...
26246G-AE-3 ..... Dryden Senior Loan Fund DRSLF 2021-87A B CLO 144A |... ... D...... |- 1.CFE ..].. .. 2,030,000 |. 100.2050 |.. ...2,034,154 |... ..2,030,000 .2,030,000 | et o0 0 160333 | 6.382 [FMAN ... ... 14,998 |... ...05/26/2021 ...|....05/20/2034 ...
48254G-AL-0 ..... KKR Financial CLO Ltd KKR 29A BR CLO 144A ...........[... ... D...... L ACFE e 7,056,000 |. 100.6700 |.............. 7,046,931 |oeiiiinnnnn 7,000,000 |.eeevenninnns 7,085,834 o (168) [evviiiiiiiiinnnn0 |0 000006556 .l 6.464 | JALO ... ... 99,431 . 12/1772024 ... |....07/15/2037 ...
Madison Park Funding Ltd Mdpk 2018-27A A1A CLO
55820Y-AA-5 ..... T4A e [ e D...... .. 1.AFE .. 248,385 [. 100.1250 |.....cevvvvnnnnns 249,946 |....oovvnnnens 249,633 |.... 259,9% 0 (2,982) [evviiiiiiiiinnn0 0 000005.900 | 3.581 [JAJD .ot eviiiiiiies 2,950 ....08/05/2019 ...|....04/20/2030 ...
55821K-AC-0 ..... Madison Park Funding Ltd MDPK 2021-38A A CLO 144A |... ... D...... |- 1AFE L .. 7,790,000 |. 100.1550 |.. 7,802,087 |... ..7,790,000 7,790,000 |-eveenieeeeennnn0 o0 0 [0 ]l 6.029 . 6.073 | JAJO .... 99,151 |... ....05/14/2021 ...|....07/17/2034 ...
92915P-AH-8 ... Voya CLO Ltd INGIM 2014-1A AAR2 CLO 144A ............|oe. ... D...... . 1AFE .. 206,860 |. 100.1620 |.........oeeeeees 207,195 | 206,860 |.... 206,861 |...oevveneneenn0 foeeniiiiinnnn0 [0 a0 fLL..5.884 | 5.925 |JAJO ... foeeiiiiiiiinnnns 2,536 ...03/29/2018 ... |....04/18/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 36,700,002 [ XXX 36,281,011 36,711,177 36,860,063 0 5,425 XXX XXX 309,510 1,133,590 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 345,391,111 | XXX 320,828,397 342,080,325 344,007,086 0 (12,483) XXX XXX 3,067,740 9,102,349 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 419,705,313 | XXX 383,465,779 402,346,831 410,751,544 0 (1,652,264) XXX XXX 4,586,599 11,132,172 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 134,129,458 | XXX 121,741,606 141,834,668 133,992,563 0 39,121 XXX XXX 329,253 2,201,791 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 64,551,287 [ XXX 59,897,144 64,704,566 64,250,869 0 116,800 XXX XXX 160,036 2,032,002 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 36,700,002 [ XXX 36,281,011 36,711,177 36,860,063 0 5,425 XXX XXX 309,510 1,133,590 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 655,086,060 | XXX 601,385,540 645,597,242 645,855,039 0 (1,490,918) XXX XXX 5,385,398 16,499,555 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
... 27,134,301 1C.. .. 39,864,478 1D .. ... 39,104,892 1E..$ ... 57,407,284 1F ..$ .. ..51,041,673 1G.$............ 60,565,031

. 28,909,371 .4,487,430

w
o
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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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912820-CB-5 ......... US Treasury Bond 1.625% 05/15/31 .. B OV BTV R R R 5,992,623 |.. .... 7,105,000 |.. .. 42,503
91282C-LF-6 ......... US Treasury Note  3.875% 08/15/34 .. .. voer]....09/13/2024 ... BNP Paribar Securities Corp .. - ... 20,982,227 |.. ... 20,600,000 |.. .. 69,413
0109999999. Subtotal - Bonds - U.S. Governments 26,974,850 27,705,000 111,916
31320T-6T-2 ......... FHLMC Pool SD6282 MBS ~ 6.000% 10/01/53 OO 0 L B T ) FS PP EPPUPP ISP RPN 856,839 |-eveeeeeeeenie e eeenaan 831,504
31320T-RD-4 .. .. |FHLMC Pool SD5884 MBS ~ 6.000% 09/01/53 .... .|....09/17/2024 ... [CitiGroup ... 3,095,784 |.. .... 3,011,097 |..
31320U-119-4 .. .. |FHLMC Pool SD6972 MBS ~ 5.000% 11/01/54 ... ....12/12/2024 ... |VWachovia Bank ... .... 9,491,307 |.. .... 9,685,007 |..
313200-HA-4 . .. |FHLMC Pool SD8325 MBS ~ 6.000% 05/01/53 .... ....09/17/2024 ... |Vells Fargo .. 1,132,590 |.. ... 1,103,284 |..
3133KR-NH-3 .. .| FHLMC Pool RA9392 MBS  5.000% 07/01/53 .... ...12/12/2024 ... |Cantor Fitzgerald ... 9,484,080 |.. .. 9,689,992 |..

3133U8-KT-7 FHLMC Pool S12106 MBS ~ 2.500% 05/01/51 .... .|Morgan Stanley ... 3,506,527 |.. 4,002,029 |..
3140XF-6R-7 . ..|FNMA Pool FS0879 MBS ~ 2.500% 03/01/52 .. .|Harris Nesbitt Corp . . 3,464,328 . 3,937,086
3140XF-65-5 . ..|FNMA Pool FS0880 MBS ~ 2.500% 03/01/52 .. . |Morgan Stanley . 4,012,007 . 4,549,507
3140XP-4F-3 . .| FNVA Pool FS8021 MBS ~ 2.500% 03/01/52 .. 09/18/2024 ... |CitiGroup ..... . 2,141,451 . 2,447,809

3140XQ-4P-9 ......... FNMA Pool FS8929 MBS ~ 2.500% 04/01/52

....09/17/2024 ... [Morgan Stanley . 5,448,276 |.. .... 6,150,815 |..
3140XT-DK-4 ......... FNMA Pool FPO105 MBS ~ 2.500% 06/01/51 .|----09/17/2024 ... | JP Morgan Chase ... 4,135,745 |.. ... 4,710,164 |..
31418D-XL-1 ......... FNMA Pool MA4282 MBS ~ 2.500% 03/01/51 ...00/17/2024 ... Harris Nesbitt Corp . ... 3,369,377 |.. ... 3,829,517 |.

...09/05/2024 ... |Raymond James & Assoc .

€13

34074M-7G-0 ......... FLORIDA ST HSG FIN CORP REVENU Rev Bond Call 6.250% 01/01/55 ... .|

302275-FB-4 ......... GTR ORLANDO FL AVIATION AUTH A Rev Bond Call 5.000% 10/01/39 ... .« [-+..12/06/2024 ... | JP Morgan Chase .. ..
413890-JA-3 . ..|HARRIS CNTY-HOUSTON TX SPORTS Rev Bond Cal | 5.000% 11/15/46 .. .. [...10/30/2024 ... |Vells Fargo .... 2,040,786 |.. .... 1,935,000 |..
59333P-7M-4 ......... | MIAMI-DADE CNTY Rev Bond Cal | 5.000% 10/01/35 . wee [...07/17/2024 ... |Barclays Group Inc. . e .... 1,201,662 |.. .... 1,100,000 |..
64763H-MJ-1 ......... NEW ORLEANS LA AVIATION BRD Rev Bond Call 5.000% 01/01/87 eevvvveeiiiiiiiiiiiiiiiiiiiiiiiiieiecceeeeeicceees [ evessiiiiiiiann, ... 1073172024 ... [MErTill LYNCR .uuuussssssssssssstttesstesestttettetttet ettt ssssssssssssesssssssssssesssssse |eseeeeeseeeeeeeeesesesesrsrnnnnnnne [eeeeeieiiiiiiiiiaaaies 2,112,420 [....ovvvvennnnnnnnnnens 2,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 58,201,476 61,437,811
026650-EZ-0 ......... AMERICAN HONDA FINANCE Corp Note Non Call 4.900% 01/10/34 ....09/17/2024 ... [Morgan Stanley . ... 3,756,617 |.. .... 3,650,000 |..
026944-AB-4 ......... American Heritage Auto Receiva AHART 2024-1A A2 ABS 144A  4.830% 03/15/28 .. ....11/13/2024 ... [Merrill Lynch .. .... 1,205,000 .. .... 1,205,000 ..
045054-A0-6 ......... ASHTEAD CAPITAL INC Corp Note Call MW 5.550% 05/30/33 ...09/24/2024 ... [Merrill Lynch .. 1,414,256 .. .... 1,375,000 |..
045054-AR-4 . .| ASHTEAD CAPITAL INC Corp Note Call MV 144A  5.950% 10/15/33 09/17/2024 ... |Morgan Stanley . . 450,126 .425,000

06036F-BB-6 . ..|Bank BANK 2018-BN15 A3 CMBS ~ 4.138% 11/15/61 ..
06051G-KL-2 . ..|BANK OF AMER CRP Corp Note Call MW 3.846% 03/08/37 .
06051G-MB-2 ......... BANK OF AMER CRP Corp Note Call MW 5.425% 08/15/35 ..

0

. 0
. 1,393,905

09/01/2024 ... | Interest Capitalization . .
. 1,500,000

09/17/2024 ... |Morgan Stanley ....

....00/24/2024 ... [Morgan Stanley . ....2,848,871 |. ... 2,775,000 [..
065403-BB-2 ......... BANK 2019-BN17 A 2019-BN17 A3 CMBS  3.456% 04/15/52 ....05/01/2024 ... [ Interest Capitalization . ..
173310-AD-8 ......... Citizens Auto Receivables Trus CITZN 2024-1 A3 ABS 144A  5.110% 04/17/28 ... .|----01/09/2024 ... | JP Morgan Chase ....654,998 |..
233853-AZ-3 ......... DAIMLER TRUCK FINAN NA Corp Note Call MW 144A  5.125% 09/25/29 -|--..09/17/2024 ... |Morgan Stanley . .... 335,433 |..
345290-AE-0 ......... Ford Credit Auto Lease Trust FORDL 2024-A A4 ABS  5.050% 06/15/27 .|----01/17/2024 ... |CitiGroup ... 729,929 |..
36251P-AC-8 ......... GS Mortgage Secu GSMS 2016-GS3 A3 CMBS ~ 2.592% 10/10/49 -|----05/01/72024 ... | Interest Capitalization . ..
36269F-AD-8 ......... GM Financial Automobile Leasin GMALT 2024-1 A3 ABS ~ 5.090% 03/22/27 . ....02/08/2024 ... [ JP Morgan Chase ....644,919 |..
38141G-A9-5 GOLDMAN SACHS GP Corp Note Call MW 5.851% 04/25/35 ...00/17/2024 ... [Morgan Stanley .... ... 4,185,659 |..
44891A-CR-6 . .| HYUNDAI CAPITAL AMERICA Corp Note Call MW 144A  6.500% 01/16/29 ... 09/17/2024 ... |Morgan Stanley . . 1,615,335 . 1,500,000

..| SFS Auto Receivables Securitiz SFAST 2024-1A A3 ABS 144A  4.950% 05/21/29
..| STELLANTIS FIN US INC Corp Note Call MW 144A  2.691% 09/15/31 ...
87612G-AC-5 . ..| TARGA RESOURCES CORP Corp Note Call MW 6.125% 03/15/33 ..
89788M-AM-4 . ..| TRUIST FINANCIAL CORP Corp Note Call MW  5.122% 01/26/34 .
89788M-AP-7 ......... TRUIST FINANCIAL CORP Corp Note Call MW  5.867% 06/08/34 ....

78435V-AC-6 .
85855C-AB-6 .

01/09/2024 ... |Merrill Lynch
. |Morgan Stanley .
. |Morgan Stanley .
09/17/2024 ... |Morgan Stanley .

. 164,989
. 3,050,359
.946,488
. 3,165,375

. 165,000
. 3,525,000
.875,000
. 3,125,000

....09/17/2024 ...|Morgan Stanley .... 313,479 |.. 300,000 |..

539430-AX-7 LLOYDS BANKING GROUP PLC Corp Note Call ~ 5.871% 03/06/29 .... K
53944Y-AU-7 . ..|LLOYDS BANKING GROUP PLC Corp Note Call ~ 4.976% 08/11/33 . ....09/17/2024 ... [Morgan Stanley . . 3,948,201 . 3,900,000
853254-CZ-1 STANDARD CHARTERED PLC Corp Note Call 144A  6.097% 01/11/35 ...00/17/2024 ... [MOrgan SEanley .......oiiiiueeeeeiiiitiiee e e et eeee e e eeees |eeee ettt e e e e et eeeeesiiies [oeeeeeeiie e e 4,225,930 |.. .... 3,925,000 [..

....00/24/2024 ... (Merrill Lynch .. 1,064,420 |.. 1,000,000 |..
927804-GR-9 ......... VIRGINIA ELEC & PONER CO Corp Note Call MW  5.050% 08/15/34 .|----09/17/2024 ...|Morgan Stanley .... 4,240,466 |.. ....4,100,000 [..
95000U-30-3 ......... WELLS FARGO CO Corp Note Call MW  5.389% 04/24/34 -|----09/17/2024 ... |Morgan Stanley .... 2,529,833 |.. 2,425,000 |..
95000U-3F-8 WELLS FARGO CO Corp Note Call MW  5.557% 07/25/34 . .|----09/17/2024 ... |Morgan Stanley .... 9,702,596 |.. 9,200,000 |..
00973R-AJ-2 . ..| AKER BP ASA Corp Note Call MW 144A  4.000% 01/15/31 . D ....09/17/2024 ... [Morgan Stanley . . 1,359,137 . 1,425,000
096594-2U-7 . ..|BNP PARIBAS Corp Note Call 144A  3.132% 01/20/33 ... D. ....00/24/2024 ... (Merrill Lynch .. . 1,210,937 . 1,350,000
09659M-2X-1 . ..|BNP PARIBAS Corp Note Call 144A  5.738% 02/20/35 D ....09/17/2024 ... [Morgan Stanley . 1,171,027 . 1,100,000
225313-A0-8 . ..| CREDIT AGRICOLE Corp Note Call 144A  6.251% 01/10/3 D. ....00/17/2024 ... Morgan Stanley . ..4,224,525 . 3,950,000
26244Y-BE-5 . ..|Dryden Senior Loan Fund DRSLF 2016-42A BRR CLO 144A  6.506% 07/15/37 D ....12/16/2024 ... (Merrill Lynch .. . 3,529,750 . 3,500,000
456837-BH-5 . ..| ING GROEP NV Corp Note Call ~ 6.114% 09/11/34 ................... D. ....00/17/2024 ... Morgan Stanley . ..4,249,248 . 3,875,000
48254G-AL-0 ......... KKR Financial CLO Ltd KKR 29A BR CLO 144A  6.556% 07/15/37 .... D... ...12/17/2024 ... |BNP Paribar Securities Corp .. .... 7,056,000 [.. .... 7,000,000 [..

D...
D
D...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 75,387,808 73,400,000

2509999997. Total - Bonds - Part 3 160,564, 134 162,542,811 841,884
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 2 3 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

2509999998. Total - Bonds - Part 5 113,453,572 124,621,005 978,922
2509999999. Total - Bonds 274,017,706 287,163,816 1,820,806
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 274,017,706 XXX 1,820,806
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SCHEDULE D - PART 4

Showmg All Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
BNP Paribar Securities
91282C-HC-8 ...|US Treasury Note  3.375% 05/15/33 ..........|....... ..09/18/2024 .| Corp oovvveeiiiiiiiiiiiiins | | 490,156 |............. 500,000 |............ 480,098 |............ 480,933 |.....ooeeennn [V P 1,28 |ooooeeieeennnn, [V PP 1,28 |oooeeeeenennnns [ 482,161 | [ P 7,9% |[............ 7,99 [oeeeeennnnes 14,261 |..05/15/2033 .
0109999999 Subtotal - Bonds - U.S. Governments 490, 156 500,000 480,098 480,933 0 1,228 0 1,228 0 482,161 0 7,9% 7,99% 14,261 XXX
452151-LF-8 .. | ILLINOIS ST GO 5.100% 06/01/33 .....evvvues | oeennns ..06/01/2024 . [Cal | 100.0000 ..... |oeeeeeeeeeiriiiniiens forveinninnnns 19,412 [ 19,412l 22,365 [cvevveieenns 21,910 [eevveiiiiiiiienns [V [E513] A [V [CSL) ) O [V F 21,816 |oeeveiiiiiieens (VN F, (2,404)|........... (2,404) .ccvveeniniinnne 495 |..06/01/2033 .
ILLINOIS ST GO Cont Call 5.000% 11/01/29
LY 2 I PP PP PPPPPPPPPPPPPPRN IRPPPPP I 03/22/2024 . |Barclays Group InC. ....|ieeeeeeiiiiiiieiiens |ooeeenns 1,777,795 |.......... 1,675,000 ......... 1,843,572 |.......... 1,747,244 ..o [V P, (4,107)].ccceeeeeennn [V P (4,107) |.evvveeennnnnnns [ 1,743,136 |................ [\ PP 34,658 |........... 34,658 |............. 33,733 |..11/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,797,207 1,694,412 1,865,937 1,769,154 0 (4,201) 0 (4,201) 0 1,764,952 0 32,264 32,254 34,228 XXX
HEMPFIELD PA ARE GO Cont Call 5.000%
423725-0A-1 ...1 03/15/33 ... ..03/22/2024 . |PNC Bank ... ...583,856 |... .. 505,000 ...500,072 . 577,528 |.. ...(1,820) ... ..575,708 |.... ..03/15/2033 .
RICHARDSON T.
763261-60-2 .. |02/15/32 .ooooeeeieiiii ..03/22/2024 . | SIMS HERBERT & CO ..ooovt]eveeeeeneiieiieeieens | 279,739 |.eeeeeeenns 245,000 |............ 280,398 [....ovvnneen L AV [V FORRRRR [€:740)] IO (U O (870) [vvvvvvvrnnnnnns [N FRRR 273,847 ..02/15/2032 .
RICHARDSON TX IN GO Cont Call 5.000%
763261-68-8 .. | 02/15/34 ... .. ..03/22/2024 . | Toronto Dominion Sec ... |. .. 1,121,632 )... ....980,000)......... 1,113,594 ..1,002,242 |.. 0. .. (3,274))... ..0].......1,088,968 |.... 0. ) s , ..02/15/2034 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and 1,985, 127 1,730,000 1,984,064 1,944,487 0 (5,964) 0 1,988,523 0 46,603 46,603 50,998 XXX
COLORADO ST HSG Rev Bond Cont Call 4.000%
196479-E6-2 .. | 05/01/48 ......evvvvrrriiiiiiniiiiiiiiiiiinnnnnnnnnnns | eeeens o 11/01/2024 .| Call 100.0000 ..... |. ...120,000 |... .. 120,000 .. 130,295 . 124,309 |.. L0 .. (624))... ..123,686 |.... .(3,686)].... ..05/01/2048 .
Pierpont Securities LLC
313200-6M-3 ...|FHLMC Pool SD3576 MBS ~ 3.000% 01/01/52 ... |....... ..00/18/2024 .| ..o e | 4,400,963 |........... 4,022,447 ,269,277 [ (VN F 6,888 |.......oeeeens [V F, 6,888 |......cevunnnnns 0 ... 4,276,164 |.......eveeeeeee [V 214,799 |.......... 214,799 |...ooeeenee 117,729 |..01/01/2052 .
313200-6M-3 ...|FHLMC Pool SD3576 MBS ~ 3.000% 01/01/52 ... |....... ..09/01/2024 . [ Paydown .... 301,381 ... 261,390 |.. L0 ....39,991 ..01/01/2062 .
313200-U3-8 ...|FHLMC Pool SD3302 MBS ~ 2.000% 10/01/51 ... |....... ..09/17/2024 . [Nomura Securities ... ..4,103,89%6 . 3,287,086 |.. e 0 4,228 |0 [, 4,228 |... ..10/01/2051 .
313200-U3-8 ...|FHLMC Pool SD3302 MBS ~ 2.000% 10/01/51 ... |....... ..09/01/2024 . [ Paydown ... ... 219,517 ... 175,382 .175,826 |.. L0 ....43,691 ..10/01/2051 .
31320W-CA-9 ...|FHLMC Pool SD8165 MBS ~ 1.500% 09/01/51 .. ..12/01/2024 . [Paydown . . 249,582 |.. .287,766 |.. . 238,330 L0 11,252 ..09/01/2051 .
3132E0-FY-3 .. | FHLMC Pool SD3783 MBS ~ 5.000% 04/01/53 .. ..12/01/2024 . [Paydown . . 192,553 |.. . 187,950 |.. . 187,955 L0 .. 4,597 ..04/01/2053 .
3132GV-B3-5 .. | FHLMC Pool Q09658 MBS ~ 3.500% 07/01/42 .. ..12/01/2024 . [Paydown . .. 66,031].. ..68,626 |.. 67,890 L0 .(1,859) ..07/01/2042 .
3132M7-HF-8 .. |FHLMC Pool 026830 MBS ~ 4.000% 06/01/44 ... ..12/01/2024 . [Paydown . 23,466 |.. .. 24,916 |.. 24,602 L0 .(1,136) ..06/01/2044 .
BNP Par ibar
3133AA-XC-1 .. | FHLMC Pool 0B4275 MBS ~ 2.000% 10/01/50 ... |....... ..09/17/2024 . | Corp .. 11,385,941 ... 9,394,291 ,413,368 |.. 0. ..10/01/2050 .
3133AA-XC-1 .. | FHLMC Pool 0B4275 MBS ~ 2.000% 10/01/50 ... |.......|.. 12/01/2024 . |Paydown ....ooooveeeeeeiiii [ | 1,838,562 | 1,838,562 0 ..10/01/2050 .
3133AE-N8-3 .. | FHLMC Pool 0B7615 MBS ~ 2.000% 01/01/51 ... [....... .. 12/01/2024 . [Paydown .......cevvvvvveeens|ovnenniniiiininninnns e ALAT2 [ MAT2 e 2183 | R 2T ..01/01/2051 .
FHLMC Pool FR RA5040 MBS ~ 2.000% 04/01/51
3133KL-85-7 .. | ... ..12/01/2024 . [Paydown . . 209,033 |.. . 204,150 |.. ..04/01/2051 .
3133KP-4X-3 ...|FHLMC Pool RAB038 MBS  4.500% 10/01/52 .|Harris Nesbitt Corp ..1,435,576 |.. . 1,403,724 |.. ..10/01/2052 .
3133KP-4X-3 ...|FHLMC Pool RAB038 MBS  4.500% 10/01/62 ... K .| Paydoun .... ...56,303 |.. .. 55,064 |.. ..10/01/2062 .
3133L7-4L-8 .. |FHLMC Pool RC1727 MBS ~ 2.000% 12/01/35 ... |....... ..12/01/2024 . [Paydown ... .. 241,016 ...251,787 ..12/01/2035 .
FNMA FHR 2017-26 CG RMBS ~ 3.500% 07/25/44
BAZBAN-CM=7 .. | eeveeeeieeiieiieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ | 12/01/2024 . |Paydown ...coooeveiiiiiiiis [ [ 88,812 | 88,812 ...cccvennns 88,39 |............. 88,552 [..evvviiiiiiinnns [V F 260 |ooooeiieeis [V 260 [oeeeeernnnnnnnns [V F 88,812 |.oovviiiiienns (VN (1 PO [V O 1,653 |..07/25/2044 .
FNMA FNR 2018-80 GD RMBS ~ 3.500% 12/25/47
B136B3-BA-7 .. | eevrrriiiiiiiiiiiiiiierre e [ e ..12/01/2024 . [Paydown .. 12/25/2047 .
3137FL-7L-2 .. |FHLMC FHMS KF60 A CMBS ~ 5.270% 02/25/26 .. |....... ..12/25/2024 . [Paydown ... ..02/25/2026 .
3137H2-7L-2 .. |FHLMC FHMS K131 A1 CMBS ~ 1.158% 01/25/31 .|....... ..12/01/2024 . [Paydown ... ..01/25/2031 .
FHLMC FHUS K1522 A1 CMBS ~ 1.912% 11/25/35
B137HA-RF-9 ... eeveiiiiiiiiiiiiii ..12/01/2024 . [Paydown ... 0. . L0 .0 . ..11/25/2035 .
3138L9-H3-9 ...|FNMA Pool AM8349 MBS ~ 2.980% 04/01/27 ..... ..12/01/2024 . [Paydown ... L0 ....(1,757))... L0 .0 . ..04/01/2027 .
3140HR-RP-0 ...|FNMA Pool BLO493 MBS ~ 3.780% 11/01/28 ..... ..12/01/2024 . [Paydown ... 0. ...(1,619))... L0 .0 . ..11/01/2028 .
3140HN-X2-3 .. |FNMA Pool BL5196 MBS ~ 2.600% 12/01/31 ..... ..12/01/2024 . [Paydown ... L0 . L0 .0 . ..12/01/2031 .
3140KY-BS-2 .. | FNMA Pool BRO948 MBS ~ 2.000% 04/01/51 ..... ..12/01/2024 . [Paydown ... .. 137,365 0. . 160 712 |.... L0 .0 . ..04/01/2051 .
31400E-30-3 ...|FNMA Pool CA7106 MBS ~ 2.000% 09/01/50 .... ..12/01/2024 . [Paydown ... 52,489 0 ...51,654 |.... L0 .0 . ..09/01/2050 .
31400G-NO-6 .. | FNMA Pool CA8498 MBS  2.500% 01/01/51 ..... ..12/01/2024 . [Paydown ... s .... 123,560 O L0 .0 . ..01/01/2051 .
31400L-D2-9 ...|FNMA Pool CB1020 MBS ~ 2.000% 07/01/51 ... ..12/01/2024 . [Paydown . 190,785 .193,088 |.. L0 0 .0 ..07/01/2051 .
3140X4-DE-3 .. | FNMA Pool FM1000 MBS ~ 3.000% 04/01/47 ... ..12/01/2024 . [Paydown . 316,016 |.. . 334,236 |.. L0 0 .0 ..04/01/2047 .
3140XG-WP-0 .. | FNMA Pool FS$1553 MBS  2.500% 11/01/50 ..12/01/2024 . | Paydown ... .. 136,514 .. 125,913 0. O .01, ..11/01/2050 .
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3140XK-ES-5 ..
3140XK-ES-5 ..
3140XK-2M-5 ..
3140XK-2M-5 ..
3140XL-XJ-2 ..
3140XL-XJ-2 ..
31418D-411-9 ..
31418D-FQ-0 ..
31418D-FS-6 ..
31418D-GL-0 ..
31418D-KT-8 ..
31418D-8H-6 ..
31418D-YZ-9 ..
31418D-2X-3 ..

358082-HX-6 ..
358082-HX-6 ..
413890-DD-3 ...
413890-DE-1 ..
442349-GT-7 ...
442349-GU-4 ...
45471A-NL-2 ..
45471A-NI-0 ..
45528U-L2-2 ...
462467-M9-9 ..
462475-CJ-1 ...
56042R-J3-7 ...
57563R-RZ-4 ...
57587G-FS-9 ..
59447P-K8-3 ...
5Q447P-IN-4 ...
604165-MZ-0 ..
60416T-FM-5 ..
605350-XL-9 ..

646067-EK-0 ..

FNMA Pool FS3744 MBS~ 2.000% 07/01/51
FNMA Pool FS3744 MBS ~ 2.000% 07/01/51 ...
FNMA Pool FS4347 MBS~ 4.000% 12/01/51 ...
FNMA Pool FS4347 MBS ~ 4.000% 12/01/51 ...
FNMA Pool FS5180 MBS ~ 5.000% 09/01/52 .....
FNMA Pool FS5180 MBS ~ 5.000% 09/01/52 .....
FNMA Pool MA4436 MBS ~ 1.500% 10/01/51 .....
FNMA Pool MA3774 MBS ~ 3.000% 09/01/49 .....
FNMA Pool MA3776 MBS ~ 4.000% 09/01/49 .....
FNMA Pool MA3802 MBS ~ 3.000% 10/01/49 .....
FNMA Pool MA3905 MBS ~ 3.000% 01/01/50 .....
FNMA Pool MA4119 MBS ~ 2.000% 08/01/50 ...
FNMA Pool MA4327 MBS ~ 3.000% 05/01/51 ...
FNMA Pool MA4357 MBS ~ 3.000% 05/01/51
FRESNO CA Rev Bond Non Call  6.550%
06/01/29 ..eviieiiiiiieee
FRESNO CA Rev Bond Non Call  6.550%

06/01/29 ...
HARRIS CNTY-

Call  5.000% 11/15/29 ......coveiinnninnnnnn.
HARRIS CNTY-HOUSTON TX SPORTS Rev Bond Cont
Call ~ 5.000% 11/15/30 ..ccvvvvriiieeiiiiees

HOUSTON TX ARPT SYS REVENUE Rev Bond Call
5.250% 07/01/42
HOUSTON TX ARPT SYS REVENUE Rev Bond Call
5.250% 07/01/43
INDIANA ST FIN A Rev Bond Cont Call
5.000% 12/01/25
INDIANA ST FIN A Rev Bond Cont Call
5.000% 12/01/26

INDIANAPOL IS IN Rev Bond Cont Call ~ 5.000%
01/01/29 oo
I0WA ST FIN AUTH Rev Bond Cont Call

3.000% 07/01/51 oo
I0WA ST FIN AUTH Rev Bond Cont Call

5.000% 08/01/36 ...ccevvveeeeeeeiiiiiieeeeiiies
MAINE HLTH & HGR Rev Bond Ml 0.711%
07/01/24 oo
MASSACHUSETTS ST Rev Bond Call ~ 2.641%
07/01/87 e
MASSACHUSETTS ST Rev Bond Cont Cal |

3.000% 12/01/50 eevvrieieieiiiiieeeees
MICHIGAN ST FIN Rev Bond Cont Call ~ 5.000%
10/01/28 e
MICHIGAN ST FIN Rev Bond Cont Call ~ 5.000%
07/01/31 e
MINNESOTA ST HSG Rev Bond Cont Cal |

3.500% 01/01/46 ..eevvveeeeeiiiiieeeiees
MINNESOTA ST HSG Rev Bond Cont Cal |

3.000% 01/01/52 e
MISSISSIPPI ST H Rev Bond Cont Cal |

3.000% 12/01/50 .eevvriiieieiiiiiieeeiees
NEW JERSEY ST ED Rev Bond Non Call  5.000%

03/01/32

..09/17/2024 .
..12/01/2024 .
..08/06/2024 .
..08/01/2024 .
..09/17/2024
..09/01/2024
..12/01/2024 .
..12/01/2024 .
12/01/2024 .
..12/01/2024 .
.. 12/01/2024
..12/01/2024
..12/01/2024 .
..12/01/2024 .

.. 12/12/2024 .

..06/01/2024 .

.. 11/29/2024 .

11/29/2024 .

..03/22/2024 .

03/27/2024 .

..12/01/2024 .

12/01/2024 .

..03/18/2024 .

..07/01/2024 .

..03/22/2024 .

..07/01/2024 .

..07/01/2024 .

..10/18/2024 .

..10/01/2024 .

..07/23/2024 .

..10/01/2024 .

..12/01/2024 .

..12/01/2024 .

..03/22/2024 .

.|CitiGroup ..
. | Paydown ....

. | Paydown ...
. | Paydown ....

Various ....
Paydown ....
DAIWA CAPITAL MARKETS
Paydown ....

Paydown ....
Paydown ....
Paydown ....
Paydown ....

Paydown .

Paydown ....

JP Morgan Chase ......... |oeeeeeuieeeuneennnnns
Call 100.0000 ...

Call 100.0000 ..... [ceeeeriiiiiiiieens
Call 100.0000 ..... foeeeeeiiiiiiiieens
Raymond James & ASSOC . |oeeeeeureeruneennnnns
Raymond James & ASSOC . |oeeeeeureeeuneeennnns
Call 100.0000 ..... [ceeeeriiiiiiiieens
Call 100.0000 ..... [ceeeeriiiiiiieens
Call 100.0000 ..... [ceeeeriiiiiiiieens
Call 100.0000 ..... foeeeeeiiiiiiiieens
Hutchinson Shockey &

| R IS
Maturity wooeveeeeeeeeeees oo
Call 100.0000 ..... [ceeeeriiiiiiiieens
Call 100.0000 ..... foeeeeeiiiiiiiieens
Call 100.0000 ..... [eeeeeriiiiiiiieens
Call 100.0000 ..... foeeeeeiiiiiiiieens
Call 100.0000 ..... foeeeeeiiiiiiiieens
Call 100.0000 ..... feeeeeeiiiiiiiieens
Call 100.0000 ..... [eeeeeriiiiiiiieens

Merrill Lynch

......... 1,459,808

...235,000 |...

......... 1,000,000
......... 1,000,000
......... 2,072,174
......... 5,027,785
......... 1,500,000
......... 1,000,000
......... 1,000,000
............ 530,000

......... 1,201,763

......... 1,150,000

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

......... 1,133,933

.. 13,595,885

.. 251,622

1,400,000

.. 235,000

1,000,000

1,000,000
.......... 1,880,000
........... 4,605,000
1,500,000

1,000,000

.......... 1,000,000
............. 530,000
.......... 1,030,000

............. 405,000

195,000

..1,320,674|..
..2,144,667 |..
. 124,083 |..

. 131,212..

11,220,854

. 1,089,969 |..
. 2,062,902 |..
. 119,352 |..

3,192,764
...244179

...236,971

... 265,500
1,442,000

... 242,050

1,149,760
1,145,200
2,045,515
5,002,642
1,787,805
1,181,230
1,120,740
...582,799

1,224,495

. 138,454 |..

1,002,204
. 2,064,137

. 138,085

.......... 1,435,356

1,015,146

1,014,715
.......... 2,089,359
......... 4,987,864
.......... 1,529,454
......... 1,018,634
......... 1,000,000
............ 568,824
......... 1,196,790

............ 405,000

............ 195,000

11,244,789 |..

17,310 |..
.. 67,169 |..
.. 39,160 |..
.. 75,553 |..
.. 72,319 |..

. 264,767 |.

. 240,935 |..

Ccoocoocoocoocoocoocoocooco oo

228,380

0 fiiannns (5,401)
.0 .. (390)f...
0 foueenns (15, 146)
0 foueenns (14,715)
0 fiiannns (3,234)
0 fiiannns (7,945)
[ R (29,454)
0 foueenns (18,634)
(VN R 0
0 fiiannns (1,521)
0 fiiannns (4,009)
(VN R 0
(VN R 0
0 foiieeaenns (652)
0 foueenns (15,509)
0 fiiannns (3,321)
0 foiieeaenns (123)
0 fiinees (3,238)
0 foiieeaenns (271)
Ofienn.s (3,301)

.. 26,474 |...

.. (13,145))...

........... (15, 146)
........... (14,715)
............ (3,234)

............ (7,945)

... 26,474 |...

.. (390) ...

........ 1,429,955
........ 1,000,000
........ 1,000,000
........ 2,036,125
........ 4,979,919
........ 1,500,000
........ 1,000,000
........ 1,000,000
........... 567,303

........ 1,192,782

........ 1,150,000

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

........ 1,088,030

11,271,263 |....
..1,320,674 |.
..2,064,209 |.
..124,083 |.
..3,193,386 |....

..240,545 |....

cCcoocoocooocooooco oo oo

o

............ 8,981

. 113,710 |....
.0
.(1,810)|.

............ 8,981

... 209,645

..07/01/2051 .
..07/01/2051 .
..12/01/2051 .
..12/01/2051 .
..00/01/2052 .
..00/01/2052 .
..10/01/2051 .
..00/01/2049 .
..00/01/2049 .
..10/01/2049 .
..01/01/2050 .
..08/01/2050 .
..05/01/2051 .
..05/01/2051 .

..06/01/2029 .
..06/01/2029 .
.. 11/15/2029 .
.. 11/15/2030 .
..07/01/2042 .
..07/01/2043 .
..12/01/2025 .
..12/01/2026 .
..01/01/2029 .
..07/01/2051 .
..08/01/2036 .
..07/01/2024 .
..07/01/2037 .
..12/01/2050 .
..10/01/2028 .
..07/01/2031 .
..01/01/2046 .
..01/01/2052 .
..12/01/2050 .

..03/01/2032 .
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NEW JERSEY ST HS Rev Bond Cont Call
64613A-AC-6 .. |4.500% 10/01/48 .......evvvermmmnminnnnniniiniininns [ eeeeens .| Call 100.0000 ..... |oeeeeeeeeniniiiiinens ferveninnnnns 420,000 ..evvvvnnnnes 420,000 |t 450,190 |............ 437,648 |l 0 e (1,288) e (VN F (1,248) | [N . 436,400 ... 0 fvennees (16,400)|......... (16,400)|............. 14,063 [..10/01/2048 .
NORTH DAKOTA ST Rev Bond Cont Call  3.000%
658909-C5-3 ...|01/01/52 .o [ e .| Call 100.0000 ..... |oeeeeeeeeeniniiiiiens ferveennnnnns 290,000 f..evvevvnnes 290,000 |..ceeennnns 318,495 |............ 310,906 [....ovvvvnnnnnnee [V R (1] S, [V F (604) [..vvvvvvnnnnnnne [N . 310,302 [oeeeeeiininnnn 0 fvennees (20,302)[..cveveen (20,302)..vvnnnnnnnns 6,075 [..01/01/2052 .

677525-WV-5 ..

67886M-TE-9 ..

678908-4C-5 ..

735000-TP-6 ..

786091-AG-3 ..

OHIO ST AIR QUAL Rev Bond Non Call ~ 4.250%
11/01/39 ... .
OKLAHOMA ST HSG Rev Bond Cont Call ~ 4.000%
03/01/50 wevviieeiiiiie e
OKLAHOMA ST DEV FIN AUTH Rev Bond Non Cal |
3.877% 05/01/37
PORT OF OAKLAND CA Rev Bon .
05/01/27 e
SACRAMENTO CNTY Rev Bond MW~ 7.250%
08/01/25 ...

.|Wells Fargo ..

.|RBC Capital Markets ...
.|Call 100.0000 ..
.|Call 100.0000 ...

.| Call 100.0000 ..

...222,402 |...

............ 470,000

.. 220,000

470,000

...220,000

........ 497,670

.220,000 |..

..220,000 |....

2,402 |....

(25,982)

..11/01/2039 .

..03/01/2050 .

..05/01/2037 .

..05/01/2027 .

..08/01/2025 .

SALES TAX S .

T9467B-DC-6 .. | 01/01/24 .o | e Maturity oo ..01/01/2024 .
SOUTH DAKOTA ST Rev Bond Cont Call Sink

83756C-FR-1 .. | 4.000% 11/01/44 ....oooviiiiiiiiiiiiiiieeeec | e .|Call 100.0000 ..... foueeeeeeiiiiieeees e 20,000 |-..eveeennnnee 20,000 |............. 21,474 ... 20,000 [.eeeereeennes 0 [ 0 e (O TR [\ O (I IO 20,000 [eeeeeiiieeeens 0 Jooeeiiiiieeees 0 e 0 e 213 |..11/01/2044 .
SOUTH DAKOTA ST Rev Bond Cont Call ~ 3.000%

83756C-H5-7 .. | 11/01/51 L.eeeiiiiiiiiiee e | e .|Call 100.0000 ..... foueeeeeeiiiiieeees e 70,000 [oeeeerneenns 70,000 |...coennnnn. 77,617 | 75,357 [oveeeiiiiiiiens 0 feeeeeeeeeee (427 ] [ TR (€720 T (I IO 74,930 (I (4,930)|...cceeeee (4,930) [ 1,465 |..11/01/2051 .
TENNESSEE HSG DE Rev Bond Discrete Cal |

880461-HR-2 .. | 3.500% 01/01/47 ...eeveeeiiiiiiiieeceiiieeeeee | e .|Call 100.0000 ..... foueeeeeiiiiiiieeees e 10,000 foeeeeneenens 10,000 |..eveennnnne 10,688 |............. 10,215 |..oeeeeeee 0 [ 0 e (O TR [\ O (I IO 10,215 |0 s (215) ] (215) s 175 [..01/01/2047 .
TENNESSEE HSG DE Rev Bond Cont Cal |

880461-SC-3 .. | 4.000% 07/01/48 ......oevveeiiiiiiiieeeieiieeeees | s .|Call 100.0000 ..... foueeeeeiiiiiiieeees e 45,000 |....ooeennnne 45,000 |............. 49,172 | 46,505 |....cooeeneenns 0 feeereeeeeeees (108) ] [ TR (108) [evveeeeeinns (I IO 46,397 (I (1,397) ] (1,397 [ 1,300 |..07/01/2048 .
TEXAS ST TRANSPRTN COMMISSION Rev Bond Cont

88283K-Al-8 .. |Call  5.000% 08/15/33 ......oeeeriiuumneaaaaas | eennne .|Call 100.0000 ..... feueeeeeeiiiiiieeens [ 700,000 |...evvennnnn 700,000 |............ 790,510 |.eveenennne 706,830 [..occceevnannnns 0 foeeeeeeena(6,830) e [N [(38:XI0) ) IO 0 foeeennne 700,000 [eeeeiieinieens 0 Joeeeiiiiieeen 0 e 0 s 42,681 |..08/15/2033 .
UNIV OF NORTH CAROLINA NC AT C Rev Bond Cont Cabrera Capital Markets

914713-82-9 ...|Call  5.000% 12/01/36 ......oeveeeviiinnenanns [eennnn [.03/22/2024 .| o e e 887,163 |............. 765,000 |............ 870,616 |............ 854,933 |....ooeeeinins 0 [ (2,324) ] [N (2,324) [evveeees 0 foeeeannne 852,608 |.......cceeeeen0 foeeiinens 34,554 |...........034,554 [............. 12,219 |..12/01/2036 .
WSTERN M1 UNIV H Rev Bond Non Call ~ 4.750%

958644-AB-2 .. | 11/15/28 ... .| Call 100.0000 ... .10,000 |... .. 10,000 .. 11,505 .. 10,882 |.. 0. .. ... (149))... 0. ...10,733 |.... ... (733)].... ..11/15/2028 .

0909999999. Subtotal - Bonds - U.S. Special Revenu 68,587,717 72,636,806 68,475,778 67,251,106 0 0 586,040 0 67,837,142 750,573 XXX
Aligned Data Centers Issuers L ADC 2022-1A

01627A-AC-2 .. | A2 ABS  6.350% 10/15/47 ..oooorvnrriiineniiin | e . [Mitsubishi Bank LTD ....|occooiiuiinniiniiis foeeeene 1,437,861 |........... 1,420,000 |......... 1,371,400 1,381,101 [ (VN R [ 1 FO [V R 2,183 | 0f....... 1,383,253 |..oocvveeeeenn 0 | 54,607 |...........54,607 |............. 25,548 |..10/15/2047 .
Angel Oak Mortgage Trust AOMT 2021-4 A1 RMBS

03464E-AA-0 .. | 144A  1.035% 01/20/65 ......covvviiuvnnenennns [ eennne S Paydown ..o o | 154,010 |..ovveennnnne 154,010 |............ 154,008 |............ 153,976 oo (VN " 3 FE (VN K7 R (I S 154,010 |.ooeevveeeeeena 0 i 0 el 0 e 854 ..01/20/2065 .
ANGEL OAK Mortgage Trust AOMT 2020-4 A1 RMBS

03464L-AA-4 .. | 144A  1.469% 06/25/65 .........cccuvveeereiin | eennnne S Paydown ..o e 27,825 .o 27,825 |...uvennn 27,825 |.uveennne 27,808 |..evverieeinnns (VN R (< FO (VN 19 | (I IO 27,825 |ccveeeneeeeenn O o 0 e 0 e 234 1..06/25/2065 .
Angel Oak Mortgage trust AOMT 2020-2 A1A

03464X-AL-4 .. |RMBS 144A  2.531% 01/26/65 ........cvvvveeee | cennne S Paydown ... o | 193,174 | 193,174 |............ 179,562 |............ 182,175 | (0N S | N 1[0/ (VN S 11,000 [oevveeeiiinnnes (I S 193,174 ..01/26/2065 .

03465A-AA-T7 ..

03465D-AA-1 ..

03465H-AA-2 ..

040555-DG-6 ..

06036F-8B-6 ..

06051G-GF-0 ..

06051G-LH-0 ..

065403-BB-2 ..

Angel Oak Mortgage Trust AOMT 2020-6 A1 RMBS
1440 1.261% 05/25/65 ... .
Angel Oak Mortgage Trust AOk
1440 0.985% 04/25/66 ........coevevinnnnnnnns
Angel Oak Mortgage Trust AOMT 2021-5 A1 RMBS
1448 0.951% 07/25/66 ... .
ARIZONA PUBLIC SERVICE Corp Note Ca
5.550% 08/01/33 ..eeveveiiiiiiiiiiiiiiiieeeeee
Bank BANK 2018-BN15 A3 CMBS ~ 4.138%
11/15/61 ...

BANK OF AVEf .
01/20/28 .o
BANK OF AVER CRP Corp Note Call MW 5.288%
04/25/34 ...
BANK 2019-BN17 A 2019-BN17 A3 CMBS ~ 3.456%
04/15/52 oooiiiiiiiiieeiiiiiiii e

. | Paydown ....

. | Paydown ....

.| Paydown ....

. |Paydown ......couiiiinnns

.[Morgan Stanley ........

.| JP Morgan Chase ......

.|Merrill Lynch .........

. [Paydown .....ooiiiiinnns

............ 209,661

... 224,959 |...

......... 3,063,664

......... 4,121,361

......... 7,127,064

...20,134 |...

0f..

........... 2,920,000

........... 4,270,000

...20,134
209,661

.. 224,959

.. 224,956

......... 2,943,418

0

.......... 3,979,939

......... 7,007,564

........ 209,617

...... 2,943,418

.. 20,125 |..

224,912 |..

0

...20,134 |....

.......... 209,661

....... 2,942,197

....... 4,088,609

....... 7,011,059

.. 224,959 |....

=0 ...

..05/25/2065 .

..04/25/2066 .

..07/25/2066 .

..08/01/2033 .

.. 11/15/2061 .

..01/20/2028 .

..04/25/2034 .

..04/15/2052 .
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Bank BANK 2019-BN16 A2 CMBS ~ 3.933%
065405-AB-8 .. | 02/15/52 ..eveeeieeennieeeeeeeneeeeeeeeneeeeeeen | e ..12/01/2024 .| Paydown .....eeeeeeemnniesfoeeennee s e 628,975 [..oeeee 628,975 |.ceveennnnns 647,843 |............ 628,564 |......cceeennnnnn [ IR A2 | [ PR 42 [t [V PO 628,975 |...ccvvvnnnnnnns [V [V [V AU 15,478 |..02/15/2052 .
Bank BANK 2019-BN20 ASB CMBS ~ 2.933%
06540A-AB=7 .. | 09/15/62 ....eeeeeeeeieeeeeeeneeeeeeeneeeeeennn | s ..12/01/2024 .| Paydown .....eereeemnnnesfoeeeeneeeeeeens e 69,148 [...ccevnennnes 69,148 |..cevnnnnnnen 74,328 |.coceeennnnnn 71,992 [oeeiieieeinnnns (U (2,844) e (V) (2,844) |.cevenins [ PP 69,148 |.....oovvennnnns [V [V [V A 1,858 [..09/15/2062 .
Bank BANK 2019-BN24 ASB CMBS ~ 2.929%
06540V-BA-2 .. | 11/15/82 ...eeeieiieeeeeeeee e | s .12/01/2024 . |Paydown ... ..11/15/2062 .
BENCHVARK Mortga BMARK 2019-B12 A5 CMBS
08162F-AE-3 .. | 3.116% 08/15/52 ....ceeeeeeeeeeeeeeeneneeeeeenenns e ..08/06/2024 . |Pershing ........ccevvueees foevemmmnnnnecennins Jovnens 2,627,900 |............ 2,850,000 |......... 2,528,818 |.......... 2,579,849 |..covvennee (U 25,396 [oevuueeeeeennnnns (V) 25,3% [..occeeennnnnnns [V PO 2,605,245 |......ccennnnnnn [V 2 22,655 |oeeueees 60,676 |..08/15/2052 .
BRAVO Residential Funding BRAVO 2020-NQM1 A1
105699-AA-0 .. |RVBS 144A  1.449% 05/25/60 .......ccevvuueeeee [eevennn .12/01/2024 . |Paydown ... .. 9,462 |... ....9,462 ....9,461 ..9,455 |.. ... 9,462 |.... ..05/25/2060 .
Brazos Education BELA 2021-2 A1
106200-AH-1 .. | 2.060% 01/25/72 ...ceeeeeeeeeeeeeneeeeeeeeeeeeee [ e .. 12/26/2024 .| Paydown ......oeeveennnnees|oeeenne e e 342,797 e 342,797 [ 342,775 | 342,781 | O e 16 | O o016 e 0 e 342,797 ..01/25/2072 .
BRIXMOR OPERATING PART Corp Note Call MW
11120V-AK-9 .. |REITS ~ 2.250% 04/01/28 ..08/06/2024 .| Goldman Sachs .. 1,693,490 |.......... 1,850,000 |......... 1,622,191 |......... 1,679,713 |.. ..1,701,725 |.... ..04/01/2028 .
Credit Suisse Mortgage Trust
12660L-AA-7 .. | A1 RUBS 144A 1.015% 04/25/66 ....oevveeeeeen oo ..12/01/2024 .| Paydown .....eeeeeeemnnneesfoeeennee s e 448,671 |............. 448,671 |............ 448,666 |............ 448,568 |.....cceeeennnnnn [ PR 103 oo [ PR 103 |oeeeieeeeeennns [V PO 448,671 |ooeeeeenee [V [V [V A 2,508 |..04/25/2066 .
CAPITAL ONE FINANCIAL CO Corp Note Call
14040H-CN-3 ...| 3.273% 03/01/30 ...eeeeeeeeeeeeeeeeeeeeeeenn [ e .03/22/2024 . |Morgan Stanley .......cceefoeeemmminreeemnnins Joneeeeeens 990,627 |.......... 1,100,000 |............ 940,797 |............ 963,505 |vvvueeeeiennnns (V) N 4,330 [cnneeieeeninnnns (1) 4,330 |oeeeeenieens [V PO 967,835 [...ccevvnnnnnnns [V 22,792 |oeaens 22,7 | 20,502 |..03/01/2030 .
Capital One Prime Auto Receiva COPAR 2023-1
14043K-AD-7 .. | A2 ABS ~ 5.200% 05/15/26 .....cevvueeeeemnnnns e .. 12/15/2024 .| Paydown .....eeeeveennnnies foeeenne e e 112,039 |.ceeeennnnns 112,039 |.eeveeeneee 112,038 |oeeveennnees 112,085 [oeeeeeeeeeeennns [ L3 [ 4 | [V PO 112,039 |eeeeeiieeeeee [V [V [V A 3,082 ..05/15/2026 .
CarMax Auto Owner Trust CARMX 2021-4 A3 ABS
14317J-AD-9 .. | 0.560% 09/15/26 .....ccvvvmmirieemmnnaeeeeeennneeee [ e 12/15/2024 .| Paydown ..eeeeeeeeeinie oo s 3,450,784 |........... 3,450,784 |......... 3,268,405 |.......... 3,344,070 [oeeuneeeeennnnns [V 106,715 |ovveeeeeeeennnns (U 106,715 [ooeeeeeennnnnnns [V PO 3,450,784 |....coovnnnnnnns [V [V [V AU 10,137 |..09/15/2026 .
CHARTER COMM OPT Corp Note Call MW 4.908%
161175-AY=0 .. | 07/23/25 ....eeeeeeeiieeeeeeeee e [ e ..05/24/2024 .| Cal | 99.3940 ... |eeeereeeeeennes s 1,367,661 |.......... 1,376,000 |......... 1,376,000 |......... 1,376,000 |.eeevvnnneaenee [ [V [ [V O [V PO 1,376,000 |...ceeeeeennnnns [V [V [V AU 48,127 |..07/23/2025 .
CITIGROUP COMMER CGCMT 2014-GC19 A4 CMBS
17322A-AD-4 .. | 4.023% 03/10/47 .eeeeeeineeeeeeeeeeeeeeee [ e ..01/01/2024 .| Paydown ....eeeveeemnnneesfoeeemniieeeeeeniees e 166,104 |............. 166,104 |............ 177,017 |............ 165,974 | [ PR LK N IO [ PR 130 |oveeieeeeeennnn [V PO 166,104 |o.eeeeeeeennnnns [V [V (U AP 557 |..03/10/2047 .
COLT Funding LLC COLT 2022-4 A1 144A RMBS
19685G-AA-4 .. | 4.301% 03/25/67 ....ceeeeereeeeeeeeneeeeeeenn [ e ..12/01/2024 .| Paydown .....eereeemnnnesfoeeeeneeeeeeens e 93,232 |.eeenies 93,232 c.euenee 93,231 [ 93,188 |..eeeeeeeennnnnn (U1 PR L1 (U 45 | [ PP 93,232 |oeieiieiinnnnnn [V [V [V A 2,762 |..03/25/2067 .
Colt Funding LLC COLT 2021-3R A1 RMBS 144A
19688D-AA-8 .. | 1.051% 12/25/64 ......covmveeieeeeinnieeeeeenee [ e .12/25/2024 . | Paydown ...oeeeeieeeiniees oo e 107,720 |.evveenneeeee 107,720 |............ 107,719 |oeeeeenneees 107,718 |oveeeeeeeeeeens [ K| [ KT IR [V PO 107,720 [oeeeeeeeeennnnns [V [V (U AP 720 |..12/25/2064 .
COMERICA BANK Corp Note Call 5.332%
200339-EX-3 .. |08/25/33 ...eruuieieeeiniieeeeeenne e ee e eeen | e ..12/11/2024 .| Goldman Sachs ............|eeeemmeirrreeennnnns Jonenens 3,744,323 |........... 3,830,000 |......... 3,642,215 |.......... 3,658,554 |..covvuuniaenee (U 12,854 [ (V) 12,854 |ooeeniees [V PO 3,671,408 |..eeeeeeeennnnns [V 72,915 |oeeennes 72,915 ... 264,913 |..08/25/2033 .
Donlen Fleet Lea DFLF2 2021-2 A2 ABS 144A
257812-AD-9 .. |0.560% 12/11/34 ..oeeieeiiiee e e ..05/10/2024 .| Paydown ......eeeeeemnnnesoeeeeneeeeeeens e 42,218 e 42,218 [ 42,273 | 2,217 o [ T s [ ) N PO [ PP 42,278 | [V [V (U 57 |..12/11/2034 .
Enterprise Fleet Financing LLC EFF 2023-1 A2
29375C-AB-5 ...|ABS 144A  5.510% 01/22/29 .....evvvvennneees | s ..12/20/2024 . |Paydown .....eeeeeemnnies e e 91,529 |oueeeenn 91,529 [...ceeeeennnn 91,514 [.....coeeeees 91,517 [oeeeeeeeeeieennns (U1 PR 12 oo (U 12 | [ PP 91,529 [ooiiiieiiiinnns [V [V [V 2,632 |..01/22/2029 .
CITIGROUP COMMER CGCMT 2016-P4 A4 CMBS
29429E-AD-3 ...|2.902% 07/10/49 ..oeeeieeeieiieeeeeeeee e e ..08/06/2024 .| Morgan Stanley ......coeeifoeeemmmirieeemnninns Jonineeeens 645,943 |............. 675,000 [...ceeeenee 621,580 |..eeevnnnnnn 637,998 |..eeuieeeinnnnns (V) N 8,250 [o.eueeeeeieennnns (1) 8,250 |.eeevrrnnaaens [V PO 646,248 |................ [V P [(115)] [([015)] R 13,386 |..07/10/2049 .
Ellington Financial Mortgage EFMT 2022-2 A1
31572Y-AA-6 .. |RMBS 144A  4.278% 04/25/67 ...oeeevveeennaaes | e ..12/01/2024 .| Paydown ....eeeeeeemnnnesfoeeeeneeeeeeees e 10,766 |...eeeeeeen 10,766 [....cevvennnn 10,721 [oeeeee 10,725 [ (U1 PR LY I O (U LY OO [ PP 10,766 [oeeeeeeeennnnns [V [V (U AP 238 |..04/25/2067 .
GCAT GCAT 2020-NQM2 A1 RMBS 144A  2.555%
36166R-AA-2 .. |04/25/65 ..o | s ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeenes e 41,054 |...oneeeennn 41,054 |............. 41,053 [.ooeeeenennnn 41,028 |oeeeeieeeennnnnn (U1 PR P (U I O [ PP 41,054 |.ooeeeniinnnes [V [V (U AP 405 |..04/25/2065 .
GCAT GCAT 2021-NQM2 A1 RMBS 144A  1.036%
36166X-AA-9 .. |05/25/66 .....ceeeeeeeeieeeeennee e eeeneeeeeennn | e ..12/01/2024 .| Paydown ....eeeeeeemnnnesfoeeeeneeeeeeees e 67,969 [..ccvvnnnnnnns 67,969 |.eevvnnnnnnns 67,968 |oeevvennnnnns 67,956 |..eueeeeeennnnnn (U1 PR LT (U 13 | [ PP 67,969 |...covvnnnnnnns [V [V (U AP 297 |..05/25/2066 .
GCAT GCAT 2021-NaM A1 RMBS 144A  1.093%
36168H-AA-2 .. | 08/25/66 ......ccevruneeeeemnnieeeeernnneeeeeenenas | eeeees ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeenes e 64,881 |.............. 64,881 |.......en.... 64,881 |ooevvnennnnns 64,870 [.oevveerennnnnnns (U1 PR LA PO (U LA [ PP 64,881 |oeeeiieeinnnnnn [V [V (U AP 384 |..08/25/2066 .
GS Mtge Securities Trust GSMS 2014-GC22 A5
362538-AU-7 .. |CMBS  3.862% 06/10/47 ...ceevvveeeeeeenneeee | e ..12/01/2024 .| Paydown ......eeeeeeennnansfoeeennee e s 1,887,100 |.......... 1,887,100 |......... 2,051,926 |.......... 1,905,557 [.ceveeeeinnnnes [V (18,457)|.cceeeinnes (U (18,457) |-vveeeeeeeennen [V PO 1,887,100 |..eevvvennnnnnns [V [V [V AU 35,130 |..06/10/2047 .
GS MORTGAGE BACKED SEC TR GSMBS 2018-RPL1
36256B-AC-4 .. |ATA RUBS 144A  3.750% 10/25/57 .....cevvvene]cenrns ..12/01/2024 .| Paydown .....eeeeeeemnnnes foeeennieeeeeenies e 249,749 | 249,749 |............ 246,257 |............ 247,932 [.coeeiiiis (V) N 1,817 | (1) 1,817 [ooeeiieiins [V PO 249,749 |..eoiiiiiiinnnns [V [V [V O 4,909 |..10/25/2057 .
GM Financial Aut GMALT 2021-3 B ABS
36262X-AE-4 .. |0.760% 07/21/25 .. ..03/20/2024 .| Paydown ... ...2,000,000 |.......... 2,000,000 |......... 1,878,125 ..1,981,235 |.. ...18,765 |... ..2,000,000 |.... ..07/21/2025 .

362650-AE-6 ..

38013J-AB-9 ..
442851-AF-8 ..

GM Financial Securitized Term GMCAR 2022-4

A4 ABS  4.880% 08/16/28
GM Financial Securitized Term GMCAR 2023-1
A2A ABS  5.190% 03/16/26 .

HOWARD UNIV Corp Note M

2 416% 10/01/24

.. 12/12/2024

.. 12/16/2024
..10/01/2024 .

.| JP Morgan Chase

. | Paydown ..

Maturity ...

......... 2,817,281

132,684 |.
...180,000 |...

.......... 2,800,000

.. 180,000

. 132,684 |..

......... 2,777,359

... 180,000

. 132,674 |..

......... 2,780,564

. 132,676

. 180,000 ..

........ 2,787,515

..132,684 |.
. 180,000 |....

..08/16/2028 .

..03/16/2026 .
..10/01/2024 .
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Hyundai Auto Lea HALST 2022-A A3 ABS 144A
44891W-AC-3 .. | 1.160% 01/15/25 ...eevvvrrieiiiiiiiniiiniiiiiiiiiias [ eeees ..04/15/2024 . [Paydown ........ccevvvvviiisfoniiniiiniiiinns e 730,436 |....ovvvnneen 730,436 |............ 707,610 [..ceeeennnn 726,728 |ooooeeeeeeeees (VN F 3713 [ [V F, KOV R [N . 730,436 |.....ovvnnnnnnee (VN (1 PO [V O 1,762 |..01/15/2025 .
Imperial Fund LLC IMPRL 2021-NQM2 A1 RMBS
452761-AA-7 .. | 144A  1.073% 09/25/56 .....cevvvvvvvvevinnnnnns [ eeeeenn ..12/01/2024 . [Paydown .......ccovvvvviiiisonniiiinniiiins |, 190,757 [.ooeeeennnns 190,757 |evvveeeenns 190,755 |............ 190,711 [ [V 46 |oooeieiiiiis (VN 46 |oeeeeiiiiiinnns [N . 190,757 |ovvvvviiiiinnnns (VN (1 PO [V O 1,150 |..09/25/2056 .
JPIBB COMMERCIAL JPMBB 2016-C1 AS CMBS BNP Paribar Securities
46645L-AY-3 .. |3.576% 03/15/49 .......oooooiiiiiii ..12/16/2024 . | Corp ..2,953,125 |.......... 3,000,000 |......... 2,838,516 ..2,894,926 |.. ..2,942,558 |.... ..03/15/2049 .

482508-AA-T ..
53218C-AA-8 ..
552757-AA-4 ..
573874-AF-1 ..
59980C-AA-1 ..
60700K-AC-6 ..
61747Y-FG-5 ..
61761J-VL-0 ..
61767C-AU-2 ..
64820F-AA-9 ..
64831E-AA-8 ..
682680-BL-6 ..

693475-BE-4 ..
762315-PA-1 ..

81748A-AA-2 ..
842400-H0-9 ...
85236K-AH-5 ..
85573A-AA-3 ..
85573H-AA-8 ..
85573P-AA-0 ..
85573T-AA-2 ..
876128-BN-1 ..
891940-AB-4 ..
80788N-AA-8 ..
92537K-AA-2 ..

92538B-AA-1 ..

KNDL 2019-KNSQ M KNDL 2019-KNSQ A CMBS 144A
5.393% 05/15/36 ...cooueeiiiieieiiiee e
LIFE FINANCIAL SERVICES TRUST LIFE 2021-BMR
A CMBS 144A  5.212% 03/15/38 .
MFRA Trust MFRA 2020-NQM3 A1 RMBS
1.014% 01/26/65 ...
MARVELL TECHNOLOGY INC Corp Note Call MW
2.450% 04/15/28 ..
MILL CITY MORTGAGE
RUBS 144A  2.750% 01/25/61 .......cceennnnes
MMAF Equipment Finance LLC MMAF 2020-BA A3
ABS 144A  0.490% 08/14/25 .........cccuvneenns
MORGAN STANLEY Corp Note Call MW 5.424%
07/21/34 oo
MORGAN STANLEY Corp Note MW 258P  3.700%
10/28/24 oo
Morgan Stanley B MSBAM 2017-C33 A4 CMBS
3.337% 05/15/50 ..o
New Residential NRZT 2016-1A A1 RUBS 144A
3.750% 03/25/56 ...
NEW RESIDENTIAL MORTGAGE LOAN NRZT 2021-NO2R
RUBS 144A  0.941% 09/25/58 ...................
ONEOK INC Corp Note Call MW 6.050%
09/01/33 e
PNC FINANCIAL SERVICES Corp Note Call

4.626% 06/06/33 .....ooeeiiiiiiiiieeiiiiieeeenne
RISLA Rev Bond Cont Call  3.500% 12/01/24
Sequoia Mortgage Trust SEMT 2020-3 A1 RMBS
1440 3.000% 04/25/50 .......oeevveiinnnnnnnns
SOUTHERN CAL EDISON Corp Note Call MW

4.700% 06/01/27 .ooevvieiieeiiiiiiee e
Stack Infrastructure Issuer LL SIDC 2023-2A
ABS 144A  5.900% 07/25/48 ........ceveuvnnnns
STARNOOD MORTG RES TRUST STAR 2020-1 A1 RMBS
1440 2.275% 02/25/50 ..ovveeeiiiiiiiieene
Starvest Emerging Markets CBO STAR 2021-2 A1
RIBS 144A  0.943% 05/25/65 ...................
Starvest Emerging Markets STAR 2021-4 A1
RIBS 144A  1.162% 08/25/56 ..........cccuneee
Starwood Mortgage Residential STAR 2022-1 A1
RUBS 144A  2.447% 12/25/66 ...................
TARGA RESOURCES PARTNERS Corp Note Call MW
6.875% 01/15/29 ...ovvvveiiiiiiiiiccciiieeee
Toyota Auto Receivables Owner TAOT 2023-A A2
ABS  5.050% 01/15/26 .. .
TRUIST FINANCIAL Corp Note Ca .9169
07/28/33 oo
Verus Securitization Trust VERUS 19-4 A1
RIBS 144A  3.642% 11/25/59 ...
VERUS SECURITIZATION TRUST VERUS
RIBS 144A  0.820% 10/25/63 ...................

....... ..02/15/2024 . |Paydown .........ccooeeeei el [e0001,110,000 ... 1,110,000 |......... 1,110,000 |......... 1,110,000 [....coeereeiiin O foeeeeeiiiiiecs O e 0 e 0 0 o0 1,110,000

..08/15/2024 . |Paydoun .... ...51,256 |...

.. 51,256 |..

....... ..12/01/2024 . |Paydown ......ooooeeeeeeens foonnnii e 4413 4 13T [ 44130 [ 44110

....... ..09/17/2024 . |Morgan Stanley .... .....3,380,000 |......... 3,004,245 |......... 3,008,088 |..

....... ..12/01/2024 . [Paydown .......ccccuemeeeees forneniiiiii e 278,644 [ 278,644 . 280,131 [ 278,312 [ 0 o382 e O 832 [0 Ll 278,644
....... .. 12/14/2024 . |Paydown ........cccoeeeeeen foniniiiiii e 105,666 |............. 105,666 |............ 105,665 |............ 105,665 [.......ccoeeeenn O foeeerieneniecn T e O e 1 [0 [ 105,666

BNP Paribar Securities

....... ..03/22/2024 . [ COIP weveveeieiiieeeeenies foreeeiiiiiiee e, 1,862,140 |............1,845,000 |......... 1,824,797 |..........1,824,919 [....ooooiiiiii O foeeiiinnnnn389 o 0 389 [ 0 [ 1,825,308
....... ..10/23/2024 . [Maturity .....ooooooeeiins forneniiii [eiiii11222200,000 |............. 200,000 |............ 199,652 |............ 199,967 [.....ocoriiiinn O foeeriiiiieen a3 e 0 o83 e 0 [l 200,000
....... ..08/06/2024 . [Morgan Stanley ...........focccoiiiiiiiiiiins [ennnn.. 3,198,621 |...........3,330,000 |......... 3,131,371 |......... 3,195,860 |..........ccoenn O |oeeeeennnn 31,839 [ 0 [l 31,839 [0 ol 3,227,699
....... ..12/01/2024 . |Paydown ......ooccueeeeeeees forneniiii e 21,647 [ 20,647 [ 22,301 [ 22,059 [ O [ (A13) e O [ (A13) [0 [l 21,647
....... .. 12/01/2024 . [Paydown .......cocueemeeeees formeniiiii e 81,184 [ 81,184 [ 81,184 [ 81184 [ 0 [ 0 e O [ 0 0 [l 81,184

....... ..03/22/2024 . {Merrill Lynch ..o | [enii..4,001,784 ............3,835,000 |..........3,048,324 |..........3,947,975 [................ 0 3,946,179

430,000 |....

....... ..03/22/2024 . |Sun Trust .. ..5,217,2% |.......... 5,600,000 |......... 5,098,016 ..5,143,215 |.. 0. ..5,151,800 |....
....... ..12/01/2024 . | Maturity ... 430,000 |... 430,000 |............ 449,905 ...430,000 |.. 0.
....... .. 12/0172024 . [ Paydown ......cooouvveenenn fornnnnnnnii e 14,857 [ 14,857 [ 15,163 [ 15,078 [ O [ (216) e O [ (216) [0 [l 14,857
....... ..03/22/2024 . [ CitiGroup ..ooeevuvvveeens foreeeiiniiiiiinn [, 3,224,813 |[............3,250,000 |......... 3,163,745 |......... 3,184,067 [.....cccoveinnnn O |oeeeennnnn 4,072 i 0 [ 4,072 [0l 3,189,039
....... ..12/12/2024 .| Toronto Dominion Sec ... [o..cceevvuvreenennns feeeeen 1,720,117 [L00i... 1,700,000 |......... 1,662,821 |......... 1,665,507 [......ccovennnn O foeeeennnnnn 8,367 | 0 [l 6,367 [eneeeennnnn 0ol 1,671,874
....... .. 12/0172024 . [Paydown ......cooovveeneen fornnnnnnnii o0 3,003 [ 3,008 [ 03,003 foniiiiienn3,001 i 0 i 3 e O 8 0 [ 8,008
....... .. 12/0172024 . [Paydown .......ooouveenenn fornennnnnii o 163,282 [ 153,252 [ 183,250 [ouniiinen 183,197 [ O e85 e O 85 0 o 153,252
....... .. 12/0172024 . | Paydown .......cccuveereen fornininnniii ol 486,183 [, 486,183 ... 486,179 [...ei... 486,083 [oeeiieeii O 100 e 0 100 [0 486,183
....... .. 12/0172024 . | Paydown ......cooouvveeneen fornnnnnniii o 341,036 [ 341,936 [ 341,031 [ 341,820 [ O [ 7 L 0 [T 0 [l 341,936
....... ..03/22/2024 . [ CitiGroup ..ooeevuvvveenes forveeenniiiiiiiiiin o 4,478,108 |...........4,350,000 |......... 4,362,311 |..........4,360,735 [....ooeernnnnnnn O foeeennnnins (423) ] O [ (423) [ 0 ol 4,360,312
..12/15/2024 . |Paydown .... ..1,666,897 |.......... 1,666,897 |......... 1,666,830 |......... 1,666,833 |.. ..1,666,897 |....

....... ..12/11/2024 .| Goldman Sachs ............ feeeeeeiiiiiniiiinns [ennnn.. 3,732,284 |.......... 3,860,000 |......... 3,564,980 |[..........3,500,968 [.........cccounnn 0 |oeeeennnnn 20,45 | 0 [l 20,451 il 0 ol 3,611,409

..10/01/2024 . |Paydon .... ...46,902 |...

.. 46,832 |..

....... ..12/01/2024 . {Paydown .......oooovvvreeeiforeiiiiiiiiiinninnn foveeennn... 24,008 §.............. 24,006 |............. 24,005 |............. 23,998 |..........coooee. O e B i O e 8 e 0L 24,006

...46,902 |....

..05/15/2036 .
..03/15/2038 .
..01/26/2065 .
..04/15/2028 .
..01/25/2061 .
..08/14/2025 .
..07/21/2034 .
..10/23/2024 .
..05/15/2050 .
..03/25/2056 .
..09/25/2058 .
..09/01/2033 .

..06/06/2033 .
.. 15,050 |..

12/01/2024 .

..04/25/2050 .

..06/01/2027 .

..07/25/2048 .

..02/25/2050 .

..05/25/2065 .

..08/25/2056 .

.. 12/25/2066 .

..01/15/2029 .

..01/15/2026 .

..07/28/2033 .

..11/25/2059 .

.. 10/25/2063 .




S'vi3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 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
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VERUS SECURITIZATION TRUST VERUS 2021-R3 A1
92538E-AA-5 .. |RMBS 144A  1.020% 04/25/64 .......cccvvveeeee|eeenns .12/01/2024 .| Paydown ...oeeueeeeeeennnes oo e 269,320 |..oeuennnnenn 269,320 |............ 269,319 |............ 269,230 |ovvvuneeeennnnns (U1 PR LV O (U LV [V PO 269,320 [...ccevennnnnnns [V [V [V A 1,519 [..04/25/2064 .
VERUS SECURITIZATION TRUST VERUS 2021-4 A1
92538H-AA-8 .. |RMBS 144A  0.938% 07/25/66 ......ccvvvuueeeee | eenens ..12/01/2024 .| Paydown .....eeeeeeemnniesfoeeennee s e 185,908 |.oeevvnennnns 185,908 |.evvvnnnnnes 185,900 |eeveennnnns 185,876 [...ccevvnnnnnnnes (U1 PR P2 (U 27 e [V PO 185,903 |evvveiiraeees [V [V (U AP 942 |..07/25/2066 .
Verus Securitization Trust VERUS 2022-4 A1
92538N-AA-5 ...|RMBS 144A  4.474% 04/25/67 ... ..12/01/2024 .| Paydown ... ...105,333 |... .. 105,333 .. 105,333 . 105,251 |.. ..105,333 |.... ..04/25/2067 .
WELLS FARGO CO Corp Note Call MW
95000U-3D-3 ...| 04/24/34 ..ooeneeieieee e [ ..03/22/2024 .| Wells Fargo .....ceeeeees Joeemmmmnnneeeemnninns foveenens 11,670,419 |......... 11,745,000 |........ 11,521,962 |........ 11,523,784 | (V) N 8,383 [ (1) 8,383 |.coviniiaens [V PO 11,532,167 ..04/24/2034 .
INTACT FINANCIAL Corp Note Call MW 144A
45823T-AL-0 .. |5.459% 09/22/32 ... ..09/17/2024 .|Morgan Stanley .... ...641,706 |... ... 620,000 ...620,000 .620,000 .. 0. .. 620,000 |.... ..09/22/2032 .
APIDOS APID 2013-1
037640-BC-5 .. |04/20/31 .oeeeeeeeiieeeeeeeeneeeeeeeneeeeeeeenn | D ..10/21/2024 .| Paydown ......eeeeeeennnaesfoeeeenee e s 1,458,556 |........... 1,458,556 |......... 1,454,910 |......... 1,538,896 [....ccvvvnnnnnnns [V (80,340)ceeeeninnes (U (80,340) |-vvveeeeeennnnn [V PO 1,458,556 ..04/20/2031 .
Ballyrock Ltd BALLY 2021-16A A2 CLO 144A
05876K-AC-9 .. | 6.529% 07/20/34 .. ..12/16/2024 .|Morgan Stanley .... 2,249,490 |........... 2,245,000 |......... 2,245,000 ..2,245,000 |.. L0 ..2,245,000 |.... ..07/20/2034 .
Benefit Street Partners
08181B-AQ-2 .. | AR CLO 144A  5.989% 07/20/31 .....eeeeeeennn | D ..10/21/2024 .| Paydown ......eeeeeeennnaesfeeeennee e s 2,219,080 |........... 2,219,080 |......... 2,219,080 |......... 2,219,080 [ceeuueeeeeennnnns [ [V [ [V O [V PO 2,219,080 |...cevvrnnnnnnns [V [V (U P 130,841 |..07/20/2031 .
Bluemountain CLO Ltd BLUEM 2015-3A A1R CLO
09628J-AL-5 .. | 144A  5.879% 04/20/31 ....eeeeevenneeeeeennn | D 1072172024 .| Paydown ..eeeeneeeeeinnnes e e 248,510 |.....cce 248,510 |.ceveennnnns 245,528 |............ 261,898 |ooeeeeeeeiennnnn [V (13,382) e (U (13,382) |- eeeeerees [V PO 248,510 [..occevennnnnnns [V [V [V AU 11,765 |..04/20/2031 .
CIFC Funding Ltd CIFC 2013-2AA1L2 CLO 144A
12549B-AY-4 .. |5.894% 10/18/30 .....cevvvvueieeeeninieeeeeennnees (D ..12/12/2024 .| Morgan Stanley .......cooifoeeemmminnneeennins Jovnens 2,919,824 |........... 2,912,223 |.......... 2,912,223 |.......... 2,912,223 |ceeiieeeeee [ [V [ [V O [V PO 2,912,223 |ocoeiieiiinnnns [V 7,601 |oeeeeennnnns 7,601 |oeeeennnns 221,710 [..10/18/2030 .
CIFC Funding Ltd CIFC 2013-2AA1L2 CLO 144A
12549B-AY-4 .. |5.894% 10/18/30 .....cevvvvuiieeeeiineeeeeennnee [ D .10/18/2024 .| Paydown ...oeeeeeveeeenens feeeeeee e s 1,105,443 |........... 1,105,443 |......... 1,105,443 |.......... 1,105,443 |[...ooeennennnes [ [V [ [V O [V PO 1,105,443 |ooovennnenee [V [V [V AU 44,544 1..10/18/2030 .
CIFC Funding Ltd CIFC 2019-6A A1 CLO 144A
12555X-AA-9 .. |6.239% 01/16/33 ....coeeeeeeeeeeeeeiieeeeeeeenens [ D ..06/11/2024 .| Paydown .....eeneveeeennnesfoeeemniineeeceenes s 3,900,000 |........... 3,900,000 |......... 3,915,600 |.......... 3,909,047 |oeeuueiieeennnnns (U (9,047) [ (V) (9,047) |+ eevrrnaees [V PO 3,900,000 [oeeuuereernnnnns [V [V (U P 179,677 |..01/16/2033 .
Dryden Senior Loan Fund DRSLF 2015-41A AR Betzold Berg and
26244K-AN-6 .. | CLO 144A  5.888% 04/15/31 .....ceovevvvnneees | D 12/12/2024 .| Nussbaum ........cceeveeees foevemmmineeeeeniies e 608,968 |...cvvvnnnnns 607,765 |............ 600,471 |...ccnnnnnnn 604,940 |.....oerieinnnnnn [ IR 505 |oveeeeeeennnnnns [ PR 505 [.oeeeeeeeiinnns [V PO 605,445 |....coovvnnnnnns [V 3,522 |oeereinnns 3,522 |oueeeen 46,326 |..04/15/2031 .
Dryden Senior Loan Fund DRSLF 2015-41A AR
26244K-AN-6 .. | CLO 144A  5.888% 04/15/31 .....ccevevveeneees | D ..10/15/2024 .| Paydown ......eoeeeeemnnnins|oeeennie e e 331,756 |...ceeeen 331,756 |.eeveennnnen 327,775 | 330,214 |ooeeeieeeeennann (V) N 1,542 [ (1) 1,542 | [V PO 331,756 [.oeeeerennnnns [V [V [V AU 14,333 |..04/15/2031 .
Dryden Senior Loan Fund DRSLF 2015-41A BR
26244K-A0-9 ...|CLO 144A  6.218% 04/15/31 ....ccevvevnnnneees | D .12/16/2024 .| Deutsche Bank .........cc.feeeemmierneeennins Jonens 1,188,448 |.......... 1,185,000 |......... 1,185,000 |......... 1,185,000 [-eeevvennraenee [ [V [ [V O [V PO 1,185,000 [...coveeeennnnns [V 3,448 |............ 3,448 |eeeennneeen 95,748 |..04/15/2031 .
MACQUARIE GROUP LTD Corp Note Call 144A
55608J-BC-1 .. |4.098% 06/21/28 ......ceeeeveneeeeeeeennneeeeeennnn | Duneies ..03/22/2024 .| Goldman Sachs ............|eeeemmeireeeeennnins Jounennns 4,826,777 |........... 4,990,000 |......... 4,636,958 |.......... 4,740,247 |oeeeeeeeeennnnnn (U 18,823 |eeeeeiieieeeee (V) 18,823 |oeeeieeeeennnn [V PO 4,759,070 |..ccvvvrnnnnnnns [V 67,707 |oeeeennnens 67,707 |eeerrnnnnnns 53,963 |..06/21/2028 .
Madison Park Funding Ltd MDPK 2015-17A BR2
55818Y-BS-9 .. |CLO 144A  6.379% 07/21/30 ..eeueveeveenneees | D ..12/06/2024 .| Paydown ......oeeeeeennnaesfoeeenniee e s 1,600,000 |.......... 1,600,000 |......... 1,600,000 |......... 1,600,000 [...euereeeennnnns [ [V [ [V O [V PO 1,600,000 |...ccevvnnnnnnnn [V [V (U P 127,834 (..07/21/2030 .
Madison Park Funding Ltd Mdpk 2018-27A A1A
55820Y-AA-5 .. |CLO 144A  5.909% 04/20/30 .....eevuveveennnnn |Denes ..10/21/2024 .| Paydown .....eeeeeeemnnnesfoeeennee e e 322,483 |..eeennneen 322,483 (............ 320,870 |.eeeerennnns 339,683 |..euueeeeinnnnns [V (17,200)f- e eeeeeeees (U (17,200) |-vveeeeeeeennen [V PO 322,483 |oeiiieeiinnnns [V [V [V AU 17,857 |..04/20/2030 .
Magnetite CLO Ltd MAGNE 2015-14RA A1 CLO
55954L-AC-7 ...| 144A  6.014% 10/18/31 ..eerrreeiiiiiiiies D...... ..06/05/2024 .| Paydown ......eeeeeeennnesfoeeemnee e s 1,050,000 |.......... 1,050,000 |......... 1,050,000 |......... 1,050,000 [-eevvennnraanes [ [V [ [V O [V PO 1,050,000 |...oeveeeennnnns [V [V [V AU 44,262 |..10/18/2031 .
MITSUBISHI UFJ FIN GRP Corp Note Call
606822-CN-2 .. |5.354% 09/13/28 ....coevrreieieeieie s D...... ..03/22/2024 . | DAIWA CAPITAL MARKETS . |.eeeevreeeeeeemnnns Joenennns 7,808,513 |.......... 7,750,000 |......... 7,651,963 |......... 7,670,342 |oeeeeeeeeeinnnns (V) N 3,468 |....ceeeeeennnnnn (1) 3,468 |...covvunennns [V PO 7,673,810 [ceeueeeeennnnns [V 134,708 |......... 134,703 |............ 222,451 ..09/13/2028 .
MIZUHO FINANCIAL GROUP Corp Note Call
60687Y-CL-1 .. |5.414% 09/13/28 ...covvvneeeeiiniieeeeeeeieeeeee | D ..09/24/2024 .| CitiGroup ....oeeeevvmennes foeeemnnnneeecennns s 1,791,891 ..ot 1,785,000 |......... 1,735,000 |......... 1,735,000 [-eeevennneaennee [ [V [ [V O [V PO 1,735,000 [o.oereeeennnnns [V 56,891 |........... 56,891 [.....cceen 97,064 |..09/13/2028 .
Neuberger Berman CLO Ltd NEUB 2021-42A B CLO
641331-AC-9 .. | 144A  6.509% 07/16/35 ......ceevvemnereeennnnn |Danees ..06/26/2024 .| JP Morgan Chase ......... |oeeeeeeeireeeeemnnnns Jounnnens 3,389,231 |........... 3,385,000 |......... 3,385,000 |......... 3,385,000 [-.euueeeeennnnns [ [V [ [V O [V PO 3,385,000 |...ccevvnnnnnnnn [V 4,233 | 4,283 | 172,843 |..07/16/2035 .
SYMPHONY CLO LTD SYMP 2015-16A AR CLO 144A
87165V-AF-6 .. |6.068% 10/15/31 ...ceevrrneeieeeiniieeeeeeenneeee | D ..05/16/2024 .| Paydown .....oeveeemnnnies|oeeenneeeeeenes e 725,000 |......cceu. 725,000 |..cvvnnnnnen 725,000 |.eeeevennnns 725,000 [oeeeeeeennnnnnnns [ [V [ [V O [V PO 725,000 |eeveuneeaannns [V [V [V AU 28,602 |..10/15/2031 .
Voya CLO Ltd VOYA 2015-3A A3R CLO 144A
92913U-AS-5 ...|6.579% 10/20/31 ...eeiieeiiiieeeeeeeeieeeeeeeennn | Daees .05/20/2024 .| Paydown .....eueeeeeeennnnsfoeeeeieeeeeeees s 1,170,000 |.......... 1,170,000 |......... 1,170,000 |......... 1,170,000 [-.eeeeeeeennnnns [ [V [ [V O [V PO 1,170,000 |...ccvvvennnnnns [V [V [V AU 50,697 |..10/20/2031 .
Voya CLO Ltd INGIM 2014-1A AAR2 CLO 144A
92915P-AH-8 ...|5.884% 04/18/31 ...oiieiiiiiieiieiiiiaeeeeenenaes D...... ..10/18/2024 .| Paydown ....eeieieiiiinnnesierrnnnneeeeenies e 229,159 |evuenees 229,150 [-..eeveennnn 229,150 [............ 229,150 |.vvuuiiiinennnns (U [ (O [ PP [ PO 229,150 [..ieeirininnns [ [ (U PP 8,874 [..04/18/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 132,223,505 133,525,882 129,736,422 130,465,767 0 308,528 0 308,528 0 130,774,284 0 1,457,553 1,457,553 4,565,818 XXX
2509999997. Total - Bonds - Part 4 205,083,712 210,087, 100 202,542,299 201,911,447 0 885,631 0 885,631 0 202,797,062 0 2,294,978 2,294,978 6,542,457 XXX
2509999998. Total - Bonds - Part 5 118,260,938 124,621,005 113,453,572 0 0 572,894 0 572,894 0 114,026,469 0 4,234,468 4,234,468 2,895,084 XXX
2509999999. Total - Bonds 323,344,650 334,708,105 315,995,871 201,911,447 0 1,458,525 0 1,458,525 0| 316,823,531 0 6,529,446 6,529,446 9,437,541 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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1 2 3 4 5 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
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 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 323,344,650 XXX 315,995,871 201,911,447 0 1,458,525 0 1,458,525 0 316,823,531 0 6,529,446 6,529,446 9,437,541 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 5

Showmg All Long-Term Bonds and Stocks ACQUIRED During Year and FuIIy DISPOSED OF During Current Year

1 2 3 4 5 7 8 10 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
CUsSIP 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
91282C-CB-5 ...[US Treasury Bond  1.625% 05/15/31 ... ..03/22/2024 .|HSBC Securities Inc .. ..|..09/13/2024 .[Morgan Stanley . 19,953,687 |...... 21,035,241 |........ 20,169,683 |.... ....215,995 ...215,995 |.... ...865,558 |. 322,129 |...
91282C-JZ-5 ...[US Treasury Note  4.000% 02/15/34 .... ..04/10/2024 . |Merrill Lynch ..06/24/2024 .| JP Morgan Chase . oo |oeeeennn.. 2,560,000 |....... 2,457,100 |....... 2,506,500 |......... 2,458,899 [.....ovvnininnnn 0 el 1,799 | 0 e 1,799 |.... ... 47,601 |.
BNP Paribar Securltles
91282C-KQ-3 ...[US Treasury Note  4.375% 05/15/34 . ..06/24/2024 .| Goldman Sachs .. ..09/18/2024 .| Corp .. 2,510,000 |.......2,531,766 |....... 2,651,384 |......... 2,531,407 |.... .. .... (360) 0], ... (360)[.... .0 , ...119,977 |. .. 12,235
0109999999. Subtotal - Bonds - U.S. Governments 28,755,000 26,193,125 25,159,989 0 217,434 0 217,434 0 0 1 033 136 1,033,136 167,561
FHLMC Pool SD6282 MBS ~ 6.000% 10/01/53
B132DT-6T-2 .. [ ceeeeenieeeeeeeiie e [ e ..09/17/2024 .| Wells Fargo .......cccocevvrrrnnnnnn ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 38,857 |........... 40,041 |........... 38,857 |.eeevnnnnnnns 38,857 [cvvvvrriinninnnns [V (1,184)[..vvveiiiiiinnns (U PO (R (VN FTRR [V O [V [V A 387 | 110
FHLMC Pool SD5884 MBS ~ 6.000% 09/01/53
B12DT-RD-4 o[ e [ ..09/17/2024 .|CitiGroup .... ..12/01/2024 .| Paydoun .... (3,405) .. (3,405)|.... .0
S12DM-HA-4 .of e [ ..09/17/2024 .| Wells Fargo .......cccoeeverrrvnnnnn ..12/01/2024 . |Paydomn .....oevvvvviiinnnnns fovvinnnnnnnns 64,198 |........... 65,903 |........... 64,198 |............. 64,198 [o.vvvvrrniiinnnns [V (1,705).0vvvvviiiininnns (U PO [0 (VN FTRR [V O [V [V A [/ 182
FHLMC Pool S12106 MBS ~ 2.500% 05/01/51
B133USKT=7 oo [ e [ ..09/18/2024 .|Morgan Stanley ........c.ccevvunnnn ..12/01/2024 . |Paydoun .....oevvvvvviinnnnns fovvinnnnnnnnns 77,636 |........... 68,004 |........... 77,636 [coveennnne 77,636 |oevveneeeeennnnnn (U PR 9,632 |..eeiiiiiies [V EUSRRRR 9,632 |.ooeeeiiinnns (VN FTRR [V O [V [V A F 72 [ P 97
B140XF-6R-7 .. [ ceeeeeneeeeeeeeie i [ ..09/17/2024 . |Harris Nesbitt Corp ..............].. 12/01/2024 . |Paydoun ....ovvvnvvvriinnnnns fovvennnnnnns 90,517 |oveeeennnns 79,648 |........... 90,517 |evevennnnnns 90,517 |oveeeiiiiiiinnnn (U PO 10,869 [ovviviiiinnnnns [V O 10,869 [...ovvvvrnnnnnns (VN FOUR [V O [V [V A L2 I PO 107
3140XF-65-5 .. [ ceeeeeriieeeieeie i [ .09/17/2024 .|Morgan Stanley ........ccocevevnnnn ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 70,655 |........... 62,309 |........... 70,655 |............. 70,655
BTA0XN-5K-6 .. [ +eeeeernneeeeeeieeeeeeeeeeeeein [ ..03/22/2024 .| JP Morgan Chase ................... ..09/17/2024 .|Morgan Stanley ............ |oeeeeennns 3,207,906 |....... 2,686,120 |....... 2,833,734 |......... 2,687,777
BTA0XN-5K-6 .. [ +eeeeernneeeeeeiiieeeeeeeeeein [ ..03/22/2024 .| JP Morgan Chase ................... ..09/01/2024 . |Paydoun .....oevvvvviinnnnnns Jovvinnnnnnns 157,093 |.......... 131,541 |.......... 157,093 |............ 157,093
STA0XN-VT-8 . [ e [ e .03/05/2024 .|Morgan Stanley ........c.cceeevnnen ..09/17/2024 .| Wells Fargo ......cccoeevees |ovvvnnnnns 5,552,457 |....... 4,612,877 |....... 4,851,459 |......... 4,623,141
STA0XN-VT-8 . [ e [ e ..03/05/2024 . |Morgan Stanley ..........cceevvnnnn ..09/01/2024 . |Paydoun .....oevvvviinnnnnns Jovvinnnnnnnns 201,371 |oeeeeeens 167,29 |.......... 201,371 |l 201,371
B140XP-4F=-3 .. [ ceeeeeeeeeeee e [ ..09/18/2024 .| CitiGroup ..evvvvvvvrvnnnniiiiinnnnns ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 58,007 f....vvnne. 50,747 |t 58,007 [vvvvvvvnnns 58,007
B140XP-ZK-8 .. [ ceeeeeeeeeeeeee i [ .06/24/2024 .|Morgan Stanley ... ..09/17/2024 .|Pierpont Securities LLC |..........7,480,734 |.......6,293,167 |....... 6,635,060 |......... 6,294,386 |....
B140XP-ZK-8 .. [ ceeeeeeeeeeeeeeee e [ ..06/24/2024 . |Morgan Stanley ..........cceevunnen ..09/01/2024 . |Paydoun .....eevvvviinnnnnes Jovvinnnnnnnns 154,261 |.......... 129,772 |veeennnns 154,261 |..ooveennnnn 154,261 [oniiiinnnnnnns (U PO 24,489 [...oovnnnnns [V O 24,489 |l (VN FTRR [V O [V [V A (3172 P 257
B140XP-ZL-6 .. [ ceeeeereeeeeeeeie e [ ..05/23/2024 . |Morgan Stanley ........c.ccevvunnnn ..06/24/2024 . |Pierpont Securities LLC |.......... 7,488,095 |....... 6,141,408 |....... 6,279,177 |......... 6,143,626 |...oevveeeinnnnnn (U PR 2,218 | [ EUORRR 2,218 |oeeeeeeeees (VN FTRR [V FO 135,551 |.......... 135,561 |t 28,080 [..eevveeens 14,560
B140XP-ZL-6 .. [ ceeeeereeeeeeeeie e [ .05/23/2024 . |Morgan Stanley ........c.oceevvnnnn ..06/01/2024 . |Paydonn .....oevvvvvviinnnnns fovviinnnnnnnns 56,901 |...ouennnnn 46,668 |........... 56,901 |...ovvnnnnnns 56,901 |ouvveniiiiinnnnn (U PO 10,233 |oovviiieeiiinnn [V O 10,233 |t (VN FTRR [V O [V [V A LRI 11
3140XQ-4P-9 ...f ceeeeeee e [ ..09/17/2024 .|Morgan Stanley ........c.ceevvnnnnn ..12/01/2024 . |Paydoun .....oevvvvvviinnnnns fovvinnnnnnnns 111,382 |........... 98,660 |.......... 11,382 [ooeennenneee 11,382 [ooieiiiiiinnnns (U PO 12,722 | [V O 12,722 ool (VN FOUR [V O [V [V A 3K P 131
S140XT-DK-4 .. [ ceeeeeeeeeeeeeee e [ e ..09/17/2024 .| JP Morgan Chase ................... ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 82,629 |.uuunnnnnn 72,582 [..cceennnn 82,629 |..cevvnnnnnnn 82,629 |...covvnnninns (U PO 10,077 [ooveiiiiis [V O 10,077 oo (VN FTRR [V O [V [V A X N P 98
B1418D-XL-1 . [ e [ .09/17/2024 .|Harris Nesbitt Corp .............. ..12/01/2024 . |Paydoun .....ovvvvvviiinnnnns fovvrnnnnnnnnns 72,246 |..ovnnnn.n. 63,565 |........... 72,246 |.oeovvnnnnnnn 72,286 |.ooovvninnnns (U PR 8,681 |..vveniiiiiinnnn [ EUORRR 8,681 [c.vvvviiiiinnns (VN FTRR [V O [V [V A 204 .. 85
NEW ORLEANS LA AVIATION BRD Rev Bond
64763H-ML-6 .. [Call 5.000% 01/01/39 ...ovvvenviiiiinnnn [ oeeees ..10/31/2024 . |Merrill Lynch ....ocvvunniiiiinnnns ..12/16/2024 .|RBC Capital Markets ......|ccceeeiis 340,000 |.......... 368,323 |.......... 364,239 |............ 368,163 |..oovvveeeeeenes Ofeeeiiennns [QIS10)] [O P [RIS10)] Ol 0 loeeeeeeenns 6,076 |............ 6,076 |............ 1,658 |oueeeiiiiiinnnnns 0
0909999999 Subtotal - Bonds - U.S. Special Revenues 25,426,005 21,293,064 22,320,482 21,463,906 0 170,839 0 170,839 0 0 856,577 856,577 212,920 37,344
BWW Vehicle Lease Trust BMILT 2024-1 A3
05611U-AD-5 .. [ABS ~ 4.980% 03/25/27 .......cceevvvveeenes | eeeens ..02/06/2024 . |Barclays Group Inc. ............. ..12/11/2024 .|Mitsubishi Bank LTD ..... |.......... 5,870,000 |....... 5,869,854 |....... 5,007,146 |......... 5,869,692 [.......eevvennee (VN F [R1573] (VN F [R1573] (VN [V F, 37,454 |........... 37,454 |.......... 241,981 [ 0
BANK OF AMER CRP Corp Note Call MW
060516-JT-7 .. [2.687% 04/22/32 .....evvvvrnrnnninnnninininnnn | eeeees ..03/22/2024 . |Morgan Stanley .................... ..09/24/2024 . |Morgan Stanley ............ |......... 23,000,000 |...... 19,557,230 |...... 20,644,716 |........ 19,733,338 [..evvvvviennnnns [ R 176,108 |..evvvvevennnnnee [ R 176,108 |...evvvvennnnnes (VN F (V1 I 911,378 |.......... 911,378 |.......... 566,451 |.......... 265,405
Cloud Capital CLDCD 2024-1A A2 ABS 144A
102104-AA-4 .. |5.781% 11/22/49 ...oooovvviiiiiiiiiiiiiiiiies |, ..11/22/2024 .| Guggenheim Capital Markets ..... ..12/12/2024 .|Cantor Fitzgerald ........ |.......... 1,070,000 |....... 1,070,000 |....... 1,076,729 |......... 1,070,000 |.....eevvevnnnnee [V [V . [N (VN . (VN F [V PO 6,729 |..covveennn 6,729 |............ 2,749 |l 0
COMMONSPIRIT HEALTH Corp Note Call MW
20268J-AR-4 .. [5.205% 12/01/31 ..oooovviiiiiiiniiiiiiiinennns | oeeees ..03/13/2024 .| Morgan Stanley .............ce.... .. 12/12/2024 .| Various ........ccoceeiiiiie fooeeeieinnnns 765,000 |.......... 765,000 |.......... 775,352 |............ 765,000 |......oevveneees [ [\ [ [\ A [\ P [V PP, 10,352 |........... 10,352 |........... 20,072 i 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
6

1 2 3 4 5 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
CUsSIP 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
COX COMMUNICATIONS INC Corp Note Call MW
224044-CS-4 ...[144A  5.700% 06/15/33 .eevrveuveeeennns | evvnnnn ..05/23/2024 .|RBC Capital Markets .............. .09/24/2024 . |Merrill Lynch ....ccovvees |oevennnnns 1,350,000 |....... 1,341,806 |....... 1,399,248 |......... 1,342,080 [oooeeeeeennennnns (U1 PO 275 e (U PO 275 oo [V PO [V 57,168 |o.euunnnnen 57,168 |.ccvuennnns 59,850 |..ccenennnn 34,841
DAIMLER TRUCK FINAN NA Corp Note Call MW
233853-BA-7 .. [144A  5.375% 06/25/34 .....ccevvveeeeeen | eennnnn ..06/25/2024 .| Toronto Dominion Sec ............. ..09/24/2024 . |Merrill Lynch ....coovuiies |oevmnnnnns 2,500,000 |....... 2,497,175 |....... 2,599,550 |......... 2,497,231 |eeeeiieen [ PO [N [ PO [N O [V PO (V1 102,319 | 102,319 |..oenneeeee KR 373
GM Financial Securitized Term GMCAR
36268G-AF-2 .. [2024-1 B ABS  5.160% 08/16/29 ......... |....... ..04/09/2024 .|Vells Fargo .... ..12/16/2024 .|US Bank ... ... 3,000,000 |....... 2,997,773 |....... 3,027,188 |......... 2,998,134 |.... ...29,053 |........... 29,053 |.
GM Financial Automobile Leasin GMALT
36269F-AD-8 .. [2024-1 A3 ABS  5.090% 03/22/27 ........ |..eeuun ..02/08/2024 .| JP Morgan Chase ................... ..12/12/2024 .|Harris Nesbitt Corp ......|oeceeeuerees 990,000 [veennnnes 989,876 |.......... 996,884 |............ 989,898 |....euieeeennnnn [ PO 2 e [ PO 2 IO [V PO (V1 SO 6,986 |...oennnnnnn 6,986
GM Financial Securitized Term GMCAR
379931-AF-5 .. [2024-2 B ABS ~ 5.280% 10/16/29 ......... |....... ..04/05/2024 .|SG Cowen and Company .. ..09/26/2024 .| Toronto Dominion Sec ..... ...1,900,000 |....... 1,899,979 [....... 1,952,250 |......... 1,899,971 |.... ..52,279 |........... 52,279 |.
HOME DEPOT INC Corp Note Call MW
437076-DE-9 .. [4.950% 06/25/34 ......ccevmrmiieeieenniieees | eennnnn ..08/01/2024 .|Barclays Group Inc. ............. ..09/17/2024 .|Morgan Stanley .........oe. |oeeeennnns 4,000,000 |....... 4,060,000 |....... 4,187,640 |......... 4,059,385 |.eevvvnieeeeeenn O [ (B15)] et O e (B19) i O o0 e 128,255 |.......... 128,255
MET LIFE GLOB FUNDING | Corp Note Non Fifth Third Bank,
59217G-FR-5 .. [Cal| 144A  4.850% 01/08/29 ... [ I ..03/05/2024 .|BNP Paribar Securities Corp ... |..09/24/2024 .|Lexington KY ... ...1,750,000 |....... 1,735,020 |....... 1,799,595 |......... 1,736,658 |.... ...62,937 |...........62,937 |.
MORGAN STANLEY Corp Note Call MW
617446-8P-7 .. [3.622% 04/01/31 ..oeevvrnieeeceeieeeeeeenn [ eevnenn ..03/22/2024 . |Morgan Stanley ..........cceeeennnn ..09/24/2024 . |Morgan Stanley .........oe. |oeeeennnns 5,355,000 |....... 4,934,793 |....... 5,155,366 |......... 4,960,117 |oeveeeeeeeennnns [V PO 25,324 |t [V PO 25,324 |oueeieennn [V PO (V1 195,249 |.......... 195,249
PFS Financing Corp. PFSFC 2024-D A ABS BNP Paribar Securities
69335P-FJ-9 ...[144A  5.340% 04/16/29 .....ccovveeveeeeen | evnnnnn ..04/09/2024 .| CitiGroup «.eueeeeeemnnnnaeeeeennnnns ..09/26/2024 .| COIP wevvvneeeeennnaeeeeennn foeenniaaees 990,000 [eeunnnnes 989,834 |....... 1,016,608 |............ 989,854 |....cevvunnnens [ PO 21 | [ PO A IO [V PO [V 26,752 |oeeeennnnnn 26,752 [.ccceennn 23,4% |...oceevnnnnnnnns 0
REPUBLIC SERVICES INC Corp Note Call MW
760759-BC-3 .. [5.000% 04/01/34 .eevveneeieeiiieeeeeeenen [ eevnnnn ..06/25/2024 .| Various .......cceeeeeeeernnnnnnes ..09/17/2024 .|Morgan Stanley .........oe. |oeeeennnns 2,950,000 |....... 2,915,221 |....... 3,065,611 |......... 2,916,053 |..cevvrennens (U1 PO 832 [ (U PO 832 [ e [V PO (V1 149,557 | 149,857 |........... 68,424 |........... 34,764
Toyota Auto Loan Extended Note TALNT
89231E-AA-1 .. [2022-1A A ABS 144A  3.820% 04/25/35 . |....... ..04/10/2024 .|Various .......cceeeeeeeeemnnnanes ..12/16/2024 .| Toronto Dominion Sec ..... |.cevunnnn 2,000,000 |....... 1,918,088 |....... 1,966,484 |......... 1,929,923 [..covvvnines [V PO 11,835 [ [V PO 11,835 |oeeeeeeceeene [V PO [V 36,561 |..ceennnnnn 36,561 |.eeveennnns 55,602 |...cevnnnnnn 3,608
WELLS FARGO CO Corp Note Call MW
95000U-3H-4 ...[6.491% 10/23/34 .....cevvrriiiieiiiiieeeees [ e ..03/22/2024 . |Morgan Stanley ..........cceeeennnn ..09/17/2024 .|Morgan Stanley ............ |oeeeenens 10,740,000 |...... 11,556,777 |...... 12,028,478 |........ 11,525,629 |.evveeneeeeennnn [V PO (31,148)]-ceeeeecen [V PO (31,148)].ceeeeee [V PO (V1 502,849 |.......... 502,849 |.......... 629,357 |.......... 296,281
World Omni Automobile Lease Se WOLS
981946-AE-6 .. [2024-A A4 ABS  5.250% 09/17/29 ........ [..eeenn ..04/09/2024 .|Merrill Lynch ...ccovvuuiieinnnnnn .. 12/12/2024 .| US Bank .....oeeeeeiiniiinns foovennnnns 2,120,000 |....... 2,119,529 |....... 2,148,488 |......... 2,119,611 |oueeeeiieenn [ PP 82 | i (U PP 82 | e [ PP 0 fooiieennnns 28,877 |oueeennnees 28,877 |oevvnennnes 72,963 |.eevenniaiaenes 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 70,440,000 67,217,955 69,747,331 67,402,574 0 184,621 0 184,621 0 0 2,344,755 2,344,755 2,285,285 774,017
2509999998. Total - Bonds 124,621,005 | 113,453,572 | 118,260,938 114,026,469 0 572,804 0 572,804 0 0 4,234,468 4,234,468 2,895,084 978,922
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 113,453,572 | 118,260,938 114,026,469 0 572,804 0 572,804 0 0 4,234,468 4,234,468 2,895,084 978,922
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
JP Morgan Chase .... oo NEW YORK, NY Looiiiiiiiiiiceiieeniieeeies [ veeiiees e 4.380
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0
0199999. Totals - Open Depositories XXX XXX 22,450 0 50,666
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 22,450 0 50,666
0499999. Cash in Company's Office XXX XXX XXX XXX 0

XXX

1. January...... 50,947 4.
2. February..|s 36,717 5.
3. March 50,579 6

7.

9. September

, 10. October
, 11.  November...
50,744 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of 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

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

B 12/03/2024

09248U-71-8 ....... BlackRock Liquidity Funds T-Fund Port ... ‘ ‘ ..
665279-87-3 ....... Northern Inst Ins-Treasury Port S 12/26/2028 e | 02000 | orisiiniienes e eseseeeneasees 5,114,710 |.. )
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 5,137,118 41,479
711990-33-3 ....... [ | [ 12/02/2024 ......... foorreeeesereeeeeen X N PN T ) 192
8309999999. Subtotal - All Other Money Market Mutual Funds 28,49% 192
[UHC Liquidity POOI Pro Rata SNAre POFtion ......eo.eeseeeseeseesmesssmosmsmseeseesesssessssessesseseeseeseaseasseseseaeeeseesesseseeseeseeseaseesseseassseseesessessessesees | [ 12/31/2024 ........ foorreeeesereeeeeen X RN T 434,416
159,374,479 434,416

Subtotal - Qualified Cash Pools Under SSAP No. 2R

8609999999 - Total Cash Equivalents

164,540,093

476,087

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

®» v m oo

coocooo
w
@



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE AmeriChoice of New Jersey, Inc.

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 ...
2. Alaska ......cccceiiiiiiiiee
3. ArZONa ....oooiiieieeee
4. Arkansas ...,
5. California ......ccccevviiviiiiiiieen,
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieveiiecicnnene
9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
11, GEe0rgia ..cooeeeeeeeeeeeieeieeesees
12, Hawaii oo
13, 1daho .o
14, lNOIS ..o
15, Indiana .......cccooeviiiiiiii e,
16, 1OWA .o,
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccooveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceeeennne MA it ] s [ [V [V [V 0
23. Michigan .........cccoeernninceniennens MI [ ] e [erscic e [V [V [V 0
24, MINNESOta ....coovevreieieeieees MIN [ e ] s e [V [V [V 0
25, MiISSISSIPPI <eveveerrereeerereeaeieenenens MS [t et | s e [V [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire ..........cccceeuenrnene NH [ e ] e oot [V [V [V 0
31. NeWJersey ......cococeoeevveevevenennn. NJ |..... 0...... New Jersey Insolvency and Administrative
Requirement ........ococoovvvvveieecceeeeeeeec e o 444,771,059 |........ 415,547,550 |....coveenn [V 0
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42. South Dakota .
43.  TenneSSEe ......cccvvereeneeneeinnnnns
44, TeXaS ..ooovieiieiiieieeeeeeeees
45, Utah ..o
46.  Vermont ........cccceeeviviiviiieeieeene
47, Virginia .....coooeeeeeieieeeeee
48.  Washington ..........ccceevvvinnennnn.
49. West Virginia ........cccoovveeveenene
50.  WISCONSIN ....ocvviiiiieiiieiceieees
51. Wyoming ....
52. American Samoa
53, GUAM ..oceiiiiiiiieeeee e
54. Puerto RiCO ......ccccvvviiiiiiiiicen,
55. U.S. Virgin Islands ...........c.cccceuc.... VI oo e | e [raci e [V [V [V 0
56. Northern Mariana Islands ........... MP it irii] s [ee e [V [V [V 0
57. Canada .......cccccooeererererirnnnns CAN i creiis] ettt [eetene et e e [V [V [V 0
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 444,771,059 415,547,550 0 0
DETAILS OF WRITE-INS
B80T, i e e | ettt eenes [ereseaeiee ettt sens [eee et esesnens [eee et es [rest et
5802, ...ttt e ceees | eteaese ettt s s sttt eseannnenens [reseseseaenseseseseseseseas [oene st esesesea s s sesens |oaesea et es e [or ettt enenes
5803, .. s e | ettt ennes [eneseteiee ettt sesens [eee et esnsnens [eee e es [reet e
5898. Summary of remaining write-ins for
Line 58 from overflow page .............|... XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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