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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeuieiieeiieiieeiee ettt ettt sae e aeeneennean
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

....................... 0 veeeeen 02000 oo O e
........ 16,200,477 |............ 4.752 |........ 16,200,477 |....coovvrrrrnne
...... 109,118,069 |............32.005 |......109, 118,060 |.........c.ccoeccc.
....................... 0 fieeeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
...... 236,434,715 |............69.348 |......236,434,715 |.......cccooevnnee.
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e

............. (12,977)
91,401,828
........ 13,115,208
...... 104,504,059

............. (12,977)
91,401,828
........ 13,115,208
...... 104,504,059

....................... 0]...........0.000
...... 236,434,715 |........... 69.348
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]...........0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]..........0.000

............. (12,977)
91,401,828
........ 13,115,208
...... 104,504,059

Total invested assets

340,938,774

100.000

340,938,774

340,938,774

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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) .........ciiiiitiiiii it bbbt bbb bbbt bt aR e e resaeebesbestesaearesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ettt e b e et e e st e e aeeaae oeabeeabeeabe e be et e aae e aaeeabeeas eeetseesseaseenaeeseeaeeaeeaaean
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 Oxford Health Plans (NJ), Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........iiiiiiiitiiti ittt bbb bbb bbb E b E £ E e E b A E £ E e E e A b A E e e bt e b e e b e bt 2o eme e e ese e e e e e e e e ea e e eneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbt bbbttt b e aR e e r e e b e e resaestesaeeaesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ettt et e e st e et e e st e aae oeabeeabeeabe e be et e et e s aeesbeeas eeetseesseaseenaeeseeaeeaeeaaean
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 .. et e et teesutetosntntasseanstaanssaaanssaaansstessteessseesaseeeasteeaaseeesateeeanbeeaaseeesase Saeeeenneeeaaneeenaseeeaeeennneeens
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 PHHOT YBAI ...........c.covurueueieeeeeeceeteteeeeesctetetesesesssaeteseseseesssssesesssensssetetesesessssssesesesensssssesasasassnsetesesasansssnaess seesesessacnes 210,654,144
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiiuiiitieiteee st et ettt et et et e b e e et et et eae et ese st ese st ete et ese s et e s etessatess et esessese st ese st ebesebeesesessabessssensassenseseneeseaean 202,759,474
ACCTUAL OF QISCOUNL ..o ettt eeee e et eeee e e e eea e e ee e e e s ena e e enaesens e s en et ens e s enseeen s e s ensesenseeenaesenseeensesensesensseenseeenseeenseeensseansnaenansansseansnaanen 1,296,265

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

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

LRI o= Ta 2 Y=ot 1[0 1720 O o1 LU ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T1 oottt e e bbbt oo E bbbt £ e e bbbkt £ oo bbbkttt e et b bbbttt ne e R b aea e .0
Total gain (105s) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiieeeeceeteie e e ctete e eeeeseaete et eeeessaesesesesesssaetetesesensssssesesesesssessesesessnssessesesesensssetesesasnsnsesasesananas febesestasacaesns 1,714,868
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiouiieieeeteeeteeeete ettt ettt et e et e et e s et eseseseseseaseeeeeeeesenene 179,545,545
DedUCt aMOTHZAtION OF PIEIMIUM ........viieceeeeeeeeeececeeee e ceeeetete s s saeaesetesee s asaess s s s s ssasseses s s asssseses s ssssseses s s sssssesesas s asssseses s s sssssesess s sssnseeesesssasansnsesasas +eatsesesesesantasaes 444,491
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt ettt et et s et e se s es e s s et e b e s e s e eesses s s e s et e b et e s ese s s es e s et e b et esesess s e st e s et et eseseas s es s s e bbb ebee et et et e bbbt eeeae e 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiiieeeeeeceeecee ettt ettt s e s s s st eses e s e s e as s s s s s e s et esessssa s s st et eseseseasas s st eseseseans febebebeettae st nsebebebebeaeaeae 0

8.4, Part 4, COIUMN 15 ...ttt b £t e e b4t E bR b eh b4 eE LR b4 £t E bbb £ ee bbbttt b b ses e nsea et es et et en 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt b £t E £t 6 bbb 486 E b2 E L E e E b £ ot b bttt b b sesensns et et ns st et en 0

9.2, Part 2, SECHON 1, COIUMN 17 .....oiuieieiieeeeeeececee ettt ettt s ettt es e s e s e e s s s s e s et e s e s s s e s s et s esesesesea s s s st eseseseans febebebtetat et st nsesetebebeaeaens 0

9.3. Part 2, SECHON 2, COIUMN M4 ......ouiiiiiiiieieieiet ettt ettt e e bt e st e bt b ettt et b b et ettt s h b et et taeae 2oesensnsetesesesennseaesesen s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt s et et et et et et et e s e se st et es s et e b et essessses s s a2 ese s et e s esese s es et et e b et esesesseses s e s et et eseeeas s es s s e bbb ebee et ntne e s bbbt eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccoviiiiiiiiiiiiiiiiie s oo 0
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceverereeruereeeeeeeeeceeteteseseseeaeteteseseessaesesesesessssesesssesesssaesesesanas seesesscsceesees 236,434,715
(DTt [N Lot (o) =TI aTe g F=Te Lo Ty (=T o lR=T 4o U, 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........occueieiieeececeeieeeeeeeceete et eeeessaete e eseessaete st eseessasaesesesensssssesesesensssssesesssensssntesesasnas feeseseseseninas 236,434,715
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoeveeeeeereeeeeree o 111,116,169 |...coccoone. 110,163,560 |................ 110,355,319 |...ccocee. 112,338,445
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 111,116,169 110, 163,560 110,355,319 112,338,445
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 16,200,477 15,740,852 17,755,664 15,847,156
Industrial and Miscellaneous, SVO 8. United States ....oeovvveeeeeeeeeeeeeeeeeeer o 101,159,051 |...c.co.e.. 101,060,883 |................ 100,967,545 |............... 101,498,560
Identified Funds, Unaffiliated Bank 9. CaNAda ....cooeeeeeeee e e 5,459,892 |..coiiiiinn 5,452,024 ..o 5,446,232 |.coooeees 5,467,000
Loans, Unafilated Cortiicates of 10._ Other Countries 2,499,127 2,493,840 2,494,970 2,500,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 109, 118,070 109,006,747 108,908,747 109,465,560
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 236,434,716 234,911,159 237,019,730 237,651,161
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 236,434,716 234,911,159 237,019,730
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

7

Total Current Year

1. U.S. Governments

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

............. 93,388,271

.................. 491,865

.................. 366,782

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)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

GoIs

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

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

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

7,524,678

7,214,950

1,400,028

1,270,017

355,804

17,765,477

20,103,020

17,765,477




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years

Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

6.1 NAIC 1

6.2NAIC 2 ..

6.3 NAIC 3
6.4 NAIC 4

6.5NAICS ..

6.6 NAIC 6
6.7 Totals

31,776,489

.5,416,145 |...

60,623,592

..................... 1,360

...11,300,483 |....

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)

92,401,441

.16,716,628 |.

........... 107,285,934
..19,321,915 |....

............. 72,672,270
.15,647,406 |.

............. 19,729,171

. 1,069,222

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3

74NAIC4 ..
75NAICS ..
76 NAICG ..

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 ..
9.3NAIC 3 ..
9.4 NAIC4 ..
9.5NAICS ..

9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

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 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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

12. Total Bonds Current Year

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

15.5NAICS ...
15.6 NAIC6 ...

12 NAIC T e d) ..o 96,997,780 |........... 161,226,813 |.............. 1,893,253 |.....c...... 1,636,799 |.................355,804 | O e 262,110,449 242,381,278 19,729,171
12.2NAIC 2 ... A(d) 5,416,145 |... ...11,300,483 |.... .16,716,628 |.. .15,647,406 |.. . 1,069,222
123 NAIC 3 e (D) i (1 0 Joeeeeeeeerrmeeeeen O e O o O e O e O e 000 | XK [ XXX e e (01 A 0
124 NAIC 4 o (D) s (1 0 | O e O o O et O e O e 000 | XK [ XX e e (01 A 0
125 NAICS e (D) e (1 0 Joeeeeeeeerrmreeeeen O e O o 0 et 0 1(0) e O e 000 | XK [ XX e e (01 A 0
126 NAIC6 ... 0 0 . 0 0
12.7 TOtalS ..o 102,413,925 |........... 172,527,296 |...coceeenne 1,893,253 |..covcenne 1,636,799 |..cocvcvnee 355,804 [ 0 [(b) ....278,827,077 |.eccvcrcrcrcnnee 100.0 |............ D, 0., CRTRRIN D.9,0 NN R 258,028,684 |............. 20,798,393
12.8 Line 12.7 as a % of Col. 7 36.7 61.9 0.7 0.6 0.1 0.0 100.0 XXX XXX XXX 92.5 7.5
13. Total Bonds Prior Year
13ANAIC T e 58,319,689 |.......... 125,562,602 |............... 2,754,946 |............... 2,539,904 |.....eeeerer. 2,155,080 [ O [ XX e XXX e fen 191,332,221 |l 9008 L. 155,693,526 . 35,638,695
132 NAIC 2 oo e 11,869,166 |............... 7,852,749 | O [t O e O s O O XK e XX e o 19,321,915 [0 902 [ 17,430,578 | 1,891,342
13.3NAIC 3 e 0f..
134 NAIC4 ... 0
13.5NAICS ... 0
13.6 NAIC6 ... 0
13.7 TOtalS .o e 70,188,855 |........... 133,015,351 |.cocee 2,754,946 |.............. 2,539,904 (b) ....210,654,136 173,124,099
13.8 Line 13.7 as a % of Col. 9 33.3 63.1 1.3 1.2 100.0 82.2
14. Total Publicly Traded Bonds
TAANAIC T e 86,607,589 |........... 151,889,193 |............. 1,891,892 |....coccc..e. 1,636,800 |....ccovnneeee. 355,804 [ [V 242,381,278 155,693,526 |........ccocveveeere 73.9 | 242,381,278
14.2NAIC 2 ... . 4,416,922 |... ...11,230,484 |.... .15,647,406 |.. .15,647,406 |..
T43NAIC 3 oo [V 0 [ O e O e 0 e O e O e 000 e O [ 000 | 0.
144 NAIC4 ... w0 0. 0. 0.
TAE5NAIC S oo [V 0 |oeeeeeeeeeermrereeeeen O e 0 o O e 0 o 0 [ 000 | O e 000 e 0
T4B NAIC B ..o 0 0 0 0
14.7 TOtalS .o e 91,024,511 |........... 163,119,677 |.............. 1,891,892 |.............. 1,636,800 |......ccoc..... 355,804 |..cocvveice [V 258,028,684 258,028,684
14.8 Line 14.7as @ % of COl. 7 .ooeoviinieiee o 35.3 [ 63.2 | 0.7 | (I 0.1 Joeeeeeeeee 0.0 [orriii 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 32.6 58.5 0.7 0.6 0.1 0.0 92.5 XXX XXX XXX 92.5 XXX
15. Total Privately Placed Bonds
15 ANAICT oo 10,390,191 | 9,337,620 |.eeeeeecceee 1,361 [ (D)o O e 0 e 19,729,171 19,729,171
15.2NAIC 2 ... . ..69,999 |.... .. 1,069,222 |.. . 1,069,222
15.3NAIC 3 e
154 NAIC 4 oo

15.7 Totals ..ccovveverieiecenn
15.8 Line 15.7 as a % of Col. 7

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

Section 12 4.1 3.4 0.0 0.0 0.0 0.0 7.5 XXX XXX XXX XXX 7.5
(@) Includes $  orroreenene 19,418,601 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.
......................... 0; NAIC4 $ .o

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

.......... 42,392,363 ; NAIC2 $

....... 0; NAIC3 $

0 : NAICS5 $ oo, 0 : NAICB $eoorreeeceern. 0



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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 .............cccooioiiiiiiiiiiiciieeies e, 53,316,036 |............. 91,617,628 |..eoveereecciienn 0 e O it 0 e XXX e 144,933,664 |.......ocevrvenennns VI P 60,876,607 |...cocvvveneienennn 9 144,933,664
1.02 Residential Mortgage-Backed Securities ... 4,380,577 |. 1,770,643 |.. .. N . .. .. 7,009,867 |.. 2.5 |. . 3,066,659 |... . ... 7,009,867 |.
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

80I1S

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

4.01 Issuer Obligations ..........cccceveeiieiiiicniieeeeeeee,

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals

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

5.01 Issuer Obligations ...........cc.cccce.ee. e 4,996,882 |.............. 4,677,884 | O e O L O e XK o 9,674,726 |....ccovvviieeeenn 3.5 | 10,362,454 |..ooovviiiiien 4.9 [ 9,674,727
5.02 Residential Mortgage-Backed Securities ... ... 1,183,368 |. .. 2,537,106 |.. ..6,746,323 |. .. ....8,279,687 |... ...6,746,323 |.
5.03 Commercial Mortgage-Backed Securities .......... |.............. 1,344,428 |......coovee 0 foreeeeeeeeeieeeee O e O [ O e XK e | 1,344,428 |......covveveeeee 0.5 |, 1,460,881 |.ooovveiceeieeeen 0.7 | 1,344,428
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
5.05 Totals 7,524,678 7,214,950 17,765,477 20,103,022 17,765,478
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccoeioiiiiiiniiiniiieiee e, 19,010,836 |............. 45,036,891 |...ovvieiieee 0 [ 0 [ [ S XXX e 64,047,727 |ooceeiie 23.0 [ 76,276,942 |..cooeeiiee 36.2 [ 59,395,037
6.02 Residential Mortgage-Backed Securities ... JO R 466,385 |.................. 204,200 |..ooeeeieieinnne 1,360 | [V (V1 XXX oo 671,945 oo 0.2 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [............. 3,036,670 |............... 2,019,681 oo 0 [ 0 [ [ S XXX ovvvivee oo 5,056,351 [ 1.8 [ 5,399,669 |...cooveviiriiinne 2.6 [ 3,998,616 |............. 1,057,735
6.04 Other Loan-Backed and Structured Securities ... 14,678,742 24,663,304 0 0 0 XXX 39,342,046 14.1 44,931,239 21.3 24,926,022 14,416,024
6.05 Totals 37,192,633 71,924,076 1,360 0 0 XXX 109, 118,069 39.1 126,607,850 60.1 88,319,675 20,798,3%
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 Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying
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 77,323,754 |.ocoeene 141,332,363 [.o.ooveiiiiiecee [V T 0 .. 218,656, 117 oo 78.4 e D.9.0, NI RUN D,9.0 NI RURR 214,003,428 |.....ccoeneee. 4,652,689
12.02 Residential Mortgage-Backed Securities .......... |.ccccoocnne. 6,030,330 |..eeveernene 4,511,949 1,636,799 14,428,135 |..oceoiiiie 5.2 |oveins D.9,0 SN XXX ovvivee e 13,756,190 | 671,945
12.03 Commercial Mortgage-Backed Securities ........ |...ccoennee. 4,381,098 |...ccoervinnns 2,019,681 o0 e 0 e U XK 6,400,779 |.eeiveeiieieieiens 2.3 [ D.9.0. NI RUN D,9.0 GO RURR 5,343,044 | 1,057,735
12.04 Other Loan-Backed and Structured Securities . |- 14,678,742 . 24,663,304 .. 39,342,046 |. ..24,926,022 |.............. 14,416,024
12.05 SVO Identified FUNAS .......cccooeoeriiineieienenens e XX e XXX e XXX e XXX o XXX o0 o, 0 fooeiiii 000 e XXX e XXX o 0 0
12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0
12.07 Unaffiliated Bank LOANS .........ccocevveeneeneeneeniens foevviniinin0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0
12.09 Totals I P 102,413,924 |............. 172,527,297 278,827,077 258,028,684 |.............. 20,798,393
12.10 Line 12.09 as a % of Col. 7 36.7 61.9 100.0 92.5 7.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceoviiiinininiiininene ... 147,516,003 132,857,718

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 .........

13.08 Unaffiliated Certificates of Deposi

13.09 Totals

. 11,346,346 |.
...6,860,550 |.
.44,931,239 |.

. 11,346,346 |..
...5,496,227 |..
. 23,424,807 |..

B R 70, 188,856

............. 133,015,352

210,654,138

173,124,098

13.10 Line 13.09 as a % of Col. 9 33.3 63.1 100.0 82.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeireoineinciinneens oo 74,714,602 |............. 139,288,826 ....214,003,428 ...132,857,718 214,003,428

14.02 Residential Mortgage-Backed Securities .5,563,945 |... ...4,307,749 |.. . . .. 13,756,190 |. . 11,346,346 |. . 13,756,190 |..

14.03 Commercial Mortgage-Backed Securities ........ [...cccoenee. 3,323,363 |ooeeiiinne 2,019,681 ..o 0 o0 0 [ D,0. % CHRURNY TR 5,343,044 ..o 1.9 s 5,495,227 |ooeeviiiiiiieiennnn 2.6 [ 5,343,044

14.04 Other Loan-Backed and Structured Securities . |................ 7,422,602 e 17,508,420 o0 o0 0 e XXX ...24,926,022 23,424,807 | 1 24,926,022

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

14.09 Totals

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

............. 1,891,892
...................... 0.7

................ 1,636,800
......................... 0.6

Section 12 32.6 58.5 0.7 0.6 0.1 0.0 92.5 XXX XXX XXX 92.5 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccoovrereneninninninninninns fooeeeeeeeenn 2,600,152 2,048,537 o0 o0 o0 e XK i oo 4,652,689 LT 14,668,285 70 D, 0, & ORI 4,652,689
15.02 Residential Mortgage-Backed Securities .......... [occocociii. 466,385 |oooiniiinnnn 204,200 [ 1,367 [ (D et 0 e XXX e e 671,045 002 |0 o000 s D,0. 0 ST TR 671,945
15.03 Commercial Mortgage-Backed Securities ........ |ooooeeeeee. 1,057,735 |0 o0 0 0 e XXX oo 1,057,735 [l 004 [ 1,365,328 ..o 0.6 [ D.9,0 RN RUR 1,057,735
15.04 Other Loan-Backed and Structured Securities . |. .. 14,416,024 |. . 21,506,432 |. 14,416,024

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




oLIsS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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 NONadMItEEd @MOUNLS ... e e e e e e e e e e e

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

13,115,208

13,115,208

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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 Oxford Health Plans (NJ), 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 161,910,041 | [V O, 5,678,992 |................ 156,231,049
2. Cost of cash equivalents aCqUIrEd .............ccccoeeeveveveueueeeeeeeeeeieieeie e feeeeeeeens 2,878,283,285 |....cvvvennee 58,132,043 |..cccvvrinnee 260,526,740 |............ 2,559,624,502
3. ACCIUAI Of GISCOUNE ...ttt [oessessessese s 45,111 [ 45,111 [ (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 ..............cccceueveveveceeueieeeeeeceeeeens ereeeeienns 2,948,836,609 |................ 28,900,000 |..covvenene 257,665,620 |............ 2,662,270,989
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 [ 91,401,828 |....cocvnven. 29,277,154 .o 8,540,112 |...ccvvvrnnne. 53,584,562
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) 91,401,828 29,277,154 8,540,112 53,584,562

(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 Oxford Health Plans (NJ), 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 Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 1

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

(1=

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
912828-2A-7 ..... US Treasury Note LA e 1,395,415 [...95.7430 [......cceenn 1,436,145 |.ovvennnnnens 1,500,000 [...oveeennnnn 1,428,698 |...coovvnnnnns 0 fooeeennnnn 33,283 o0 [0 s 1.500 |...... LITE [ N R 8,499 ...03/14/2024 ...|....08/15/2026 ...
912828-3II-8 ..... US Treasury Note . LA ...95.5040 |....coouunnnns 3,820,160 |.... .4,000,000 |.. ... 3,908,536 O e 7,272 0 o0 e 2.750 |...... 3.530 [FA ...... .o 41,549 | ....09/26/2024 ...|....02/15/2028 ...
912828-4N-7 ... US Treasury Note . LA ...95.5390 |.....cvvnnnnns 3,821,560 |.... ....3,916,698 JLO I R 14 (I N | N RPN | ) AN 2.875 |...... 3.536 [MN ...... .. 14,931 | ...09/26/2024 ...|....05/15/2028 ...
912828-4V-9 ..... US Treasury Note . LA ...95.1450 |....coonennnns 3,805,800 |.... ....3,910,773 O e 6,072 |0 o0 e 2.875 |...... 3.536 [FA ...... ... 43,438 |... ....09/26/2024 ...|....08/15/2028 ...
912828-R3-6 ..... US Treasury Note . LA ...96.5340 |.......oennnns 2,413,350 |.... . 2,414122 O 59,724 o0 0 1.625 |...... L7 1 FORR 5,275 |... ....06/30/2023 ...|....05/15/2026 ...
912828-U2-4 ... US Treasury Note . LA ...95.9910 |..ceernnnnnnns 3,839,640 |.... .... 3,887,830 O [ 15,941 |0 [0 2.000 |...... 3.564 [MN ...... .... 10,387 |... ...09/20/2024 ...|....11/15/2026 ...
912828-X8-8 ..... US Treasury Note . LA ...95.7820 |.....counnnnns 3,831,280 |.... .... 3,896,408 JLOJ R | 1151V I AU | I RPN | ) AN 2.375 |...... 3.524 |WN ...... ..l 12,334 . ....00/20/2024 ...|....05/15/2027 ...
91282C-BII-0 ..... US Treasury Note . LA ...95.5300 |...ccvnuunnnns 2,865,900 |.... ....2,887,062 0 [ 81,599 |0 [0 0.750 |...... 3.681 A0 cevees oeneeeeeeennnns 3,854 |... ....06/12/2023 ...|....04/30/2026 ...
912820-CP-4 ..... [US Treasury Note . LA ...94.5200 |. .. 3,780,800 |. .3,769,053 |.. .0 .0.625 |......4.448 . 10,462 ....06/29/2023 .. 07/31/2026
91282C-DZ-1 . US Treasury Note . LA ...99.6520 |. .. 2,989,560 |. .2,989,023 |.. .0 .1.500 |...... 4.560 ....10/24/2022 .. 02/15/2025
91282C-ET-4 . US Treasury Note . LA ...96.2870 |. .. 3,851,480 |. .3,888,897 |.. .0 ......2.625 |......3.842 ....10/04/2024 .. 05/31/2027 ...
91282C-EU-1 ..... US Treasury Note . LA ...99.4070 |...covvnnnnnns 1,988,140 |.... .... 1,995,546 0 e 9,600 e o0 e 2.875 |...... 3.375 ...06/21/2022 ...|....06/15/2025 ...
912820-FB-2 ..... US Treasury Note . LA ...96.3260 |.............. 3,853,040 |.... .... 3,926,487 O e 7,728 o0 [0 2.750 |...... 3.498 ....00/20/2024 ...|....07/31/2027 ...
91282C-GE-5 ..... US Treasury Note . LA ...99.6760 |.....ceunnnnnn 4,585,096 |.... .... 4,599,520 O [ 445 0 0 e 3.875 |...... 3.885 ....04/27/2023 ...|....01/15/2026 ...
912820-GG-0 ..... US Treasury Note . LA ...99.9780 |.....ovvnnnnns 4,998,900 |.... .... 4,998,530 O [ 17,764 |0 [0 e 4125 |...... 4.494 ....02/10/2023 ...}|....01/31/2025 ...
91282C-GL-9 ..... US Treasury Note . LA ...99.7520 |...covnnnnnnns 2,992,560 |.... ....3,010,475 0 [ (8,906) |0 [0 e 4.000 |...... 4.105 ....06/12/2023 ...|....02/15/2026 ...
912820-GL-9 ..... US Treasury Note . LA . ...99.7520 |.....oonnnnnns 2,493,800 |.... ....2,483,193 O e 14234 |0 [0 4.000 |...... 4.105 ....06/29/2023 ...|....02/15/2026 ...
91282C-GR-6 ..... US Treasury Note . LA .. 4,080,013 |. 100.4470 |.............. 4,017,880 |.... ....4,033,717 0 feeeennn(26,960) |oeeeneeeeeeen0 o0 e 4.625 |...... 3.899 ...08/31/2023 ...|....03/15/2026 ...
912820-GV-7 ..... US Treasury Note . LA .. 1,963,600 |...99.3810 |......ovvnnens 1,987,620 |.... ... 1,974,422 0 ] 10,821 |0 [0 e 3.750 |...... 4.789 ....06/07/2024 ...|....04/15/2026 ...
91282C-HB-0 . US Treasury Note . LA ...99.1900 |. .. 1,983,800 |. 1,970,352 |.. .0 .3.625 |......4.756 ....08/21/2023 .. 05/15/2026
91282C-HH-7 . US Treasury Note . LA ...99.8430 |. .. 2,496,075 |. . 2,491,027 |.. .0 .4.125 |......4.383 ....06/27/2023 .. 06/15/2026
91282C-HU-8 . US Treasury Note . LA . 100.2000 |. ..1,603,200 |. .1,59,468 |.. .0 .4.375 |......4.518 ...03/26/2024 .. 08/15/2026
91282C-HY-0 . US Treasury Note . LA . 100.6110 |. .. 4,024,440 |. .4,067,665 |.. .0 ..(10,630) |. .4.625 |...... 3.591 ....00/20/2024 .. 09/15/2026 ...
91282C-JE-2 . US Treasury Note . LA . 100.5850 |. ..2,514,625 |. .2,500,000 . 2,505,574 |.. .0 (2,833) |- ......5.000 |......4.722 ...07/16/2024 .. 10/31/2025 ...
912820-JT7-9 ... US Treasury Note . LA ...99.5230 |....ooennnnnns 3,980,920 |.... .4,000,000 |.. ....4,035,873 O [ (4483) [0 [0 4.000 |...... 3.540 ....00/20/2024 ...|....01/15/2027 ...
91282C-KB-6 ..... US Treasury Note . LA . 100.4200 |.............. 3,012,600 |.... .3,000,000 |.. ....2,997,681 O e 1187 0 o0 e 4.625 |...... 4.694 ...06/07/2024 ...|....02/28/2026 ...
91282C-1B-5 ..... US Treasury Note . LA . 100.1800 |.....cevnnnnns 4,007,200 |.... .4,000,000 |.. ... 4,025,974 JLUI PO €< N[} FUUUUUUURURUTROR | I IR | B R 4.375 |...... 3.946 ....10/04/2024 ...|....07/31/2026 ...
91282C-LG-4 ..... US Treasury Note . LA ...98.7450 |....ooonnnnnns 3,949,800 |.... .4,000,000 |.. .... 4,023,630 O e (2,164) |0 [0 e 3.750 |...... 3.512 ....00/26/2024 ...|....08/15/2027 ...
91282C-LL-3 ..... US Treasury Note . LA ) 977370 [ 3,909,480 |.... .4,000,000 |.. .... 3,987,456 O s 1198 |0 [0 3.375 |...... 3.498 ....00/26/2024 ...|....09/15/2027 ...
91282C-MA-6 ..... US Treasury Note L LA e 8,485,138 [...98.8790 [.....c.eeunnnt 8,503,594 |...covvnnnnnns 8,600,000 |.eevvunnnnnnns 8,485,611 0 fooeereeeeene 478 |0 0 [ 4125 |...... 4.429 ....12/23/2024 ...|....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 103,342,819 | XXX 103,358,445 105,300,000 104,106,301 0 XXX XXX 988,375 1,568,875 XXX XXX
38383F-HT-3 ..... GNMA 2021-223 QA RWBS T I LA .. 954,816 |...88.9390 |... ..945,362 |.. ....953,4% O e 927 0 [0 e 2.500 |...... 2.352 . 23,634 |....02/01/2022 ...|....10/20/2051 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RWBS .. B LA ...85.9830 |... ... 744,901 L R [61c N N N R | B SN 2.500 |...... 2.336 . 18,507 |....02/02/2022 ...|....12/20/2051 ...
38383T-HC-0 ..... GNMA GNR 2022-100 BA RMBS ... N LA ...99.3140 |... 768,900 |.... L.T74, 774,793 O e 81 0 0 e 4.000 |...... 3.793 . 30,968 |....08/12/2022 ...|....11/20/2041 ...
38384H-AA-6 ..... [GNMA GNR 2023-183 A RMBS .. 4 1.4 .. ...99.1970 |. ..2,276,216 |. . 2,294,641 .2,284,001 |.. .0 ......4.500 |......5.039 . . 17,210 |....10/02/2024 .. 11/20/2049 ...
38384J-U3-6 ..... GNMA GNR 2024-24 CA RMBS .. L4 ... LA ...99.9450 |.......eennnns 2,282,700 |.... .2,283,963 |.. ... 2,252,677 O e 831 |0 0 5.000 |...... 6.947 [MON ..... . 57,099 |....06/26/2024 ...|....01/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 7,012,500 [ XXX 6,805,115 7,038,445 7,009,868 0 2,841 0 0 XXX XXX XXX 24,215 147,418 XXX XXX
0109999999. Total - U.S. Government Bonds 110,355,319 | XXX 110, 163, 560 112,338,445 111,116, 169 0 493,173 0 0 XXX XXX XXX 1,012,590 1,716,293 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
130320-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call ‘ ...... ‘ ....... ‘2 ......... | TDFE |t 130,127 |. 101.4810 |oeevvennerennnnn 111,629 [ 110,000 |vvvennvivinnnnn 111,988 |oevvenneennnnd 0 |eeeens (2,228) |ovvveneeeennnnnd (0 0 |..... 5.000 |...... 2.880 [N ..ot |eennnniiiiininnns (0T 5,500 |....11/06/2015 ...|....11/15/2029 ...
186352-QW-3 ..... CLEVELAND OH ARP Rev Bond Cont Call .....coeoevvevens fooeven]innnnns 2 teeeennnn |- TEFE |t 137,405 |. 100.0800 [....cevvuureeeees 115,002 | 115,000 |.oeeenieeennnn 115,000 |.oeveeneeennnnd (V] R (2,787) [ oeeeenniens (U 0 |...... 5.000 |...... 2.531 [ coiiien e PR TN 5,750 |....02/10/2016 ...|....01/01/2028 ...
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186352-QX-1 ..... CLEVELAND OH ARP Rev Bond Cont Call .................. LLEFE e 195,850 |. 100.0790 |.........eee..... 165,130 |ooeeeeeiiiiiins 165,000 |......cceeeeens 165,000 |....oooeveeeennn0 fernnnnnnnn (3,850) |0 feniiiiiiiinnnnnn 015,000 ... 2,621 [JJ wovvees oo 4125 8,250 [....02/10/2016 ...|....01/01/2029 ...
50447T-GT-4 ..... MICHIGAN ST FIN Rev Bond Cont Call ... oo |- 1L.DFE ... . 102.1620 |... . 610,000 |.. ...628,991 [0 | (12,999) [0 00000050000 . 2.741 (D ....... .30,500 |....01/13/2016 ... [....12/01/2030 ...
59447T-GU-1 ..... MICHIGAN ST FIN Rev Bond Cont Call ... e | 1.DFE ... . 102.1150 |... . 380,000 |.. ....391,403 [0 | (7,798) [0 00000050000 2.821 (D ....... . 19,000 |....01/13/2016 ... [....12/01/2031 ...
68607V-N9-2 ..... OREGON ST DEPT 0 Rev Bond Cont Call .. e |- 1.CFE ... . 100.4500 |... .1,500,000 |.. 1,510,867 [oeeniiiii0 | (48,569) [oeveiiiiiiiinnnn0 00000050000 . 2.040 (A0 ...... . 75,000 |....01/29/2016 ... [....04/01/2028 ...
709224-LP-2 ..... PENNSYLVANIA ST Rev Bond Cont Call .... e | LFFE L) . 101.3800 |... .1,500,000 |.. 1,629,027 [0 | (80,915) [0 00000050000 2.841 . 75,000 |....02/11/2016 ... |[....06/01/2030 ...
812643-MY-7 ..... SEATTLE WA MUNI LIGHT & PWR RE Rev Bond Cont Call e |- 1.CFE ... . 102.4220 |... .1,270,000 |.. BT [0 | (34,593) [0 0 ]00005.000 2.161 . 63,500 |....01/19/2016 ... [....04/01/2028 ...
83786P-CN-8 ..... S FL WTR MGMT DI Rev Bond Cont Call .................. e |- 1.CFE ... . 102.2610 |... ..265,000 |.. 272,716 |ovvvvvvvvninnnnnn0 et (6,020) [ovveveeiiiinnnnnd0 o0 000005.000 . 2.611 . 13,250 |....01/13/2016 ... |[....10/01/2029 ...
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Call .| 1.CFE ... . 102.1620 |... ..315,000 |.. 328,975 [0 | (6,999) [0 0 0000050000 2.661 . 15,750 |....01/13/2016 ... [....10/01/2030 ...
83786P-CW-8 ..... [S FL WTR MGMT DI Rev Bond Cont Call .. .1.CFE .. . 102.0880 |. ..385,000 .306,491 |.. ......2.761 . 19,250 |....01/13/2016 .. 10/01/2031 ...
89602N-5H-3 ..... TRIBOROUGH NY BR Rev Bond Cont Call .. PO PP .. 1.DFE ..|... .. 1,618,265 [. 102.4870 |... . 1,305,000 |. L 1,861,151 [0 (32,795) [0 nnnnl0 0050000 2.361 . 65,250 |....01/22/2016 ... |[....11/15/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer 9,672,883 | XXX 8,054,581 7,920,000 8,109,726 (192,726) XXX 396,000 XXX XXX
S132HI-IL-1 ... FHLMC Pool Q11551 MBS ... 1A .. 124,901 [...91.1400 |... 106,887 |.... .o 117,278 .. 122,195 o (284) [0 0 ]0000080500 . 2.974 ....04/25/2013 ... |[....09/01/2042 ...
3133L8-TZ-8 ..... FHLMC Pool RC2368 MBS ... 1.A .. ...86.2670 |. 1,172,337 |. . 1,368,966 1,364,928 |.. .1.215 ...10720/2021 .. 10/01/2036
3136AP-CJ-9 . FNMA FNMA 2015-33 P RMBS 1.A .. ...95.6580 |. ..309,613 319,725 |.. .1.368 ...09/08/2020 .. 06/25/2045
3138A6-2L-9 ..... FNMA Pool AHA346 MBS .... 1.A .. ...99.1280 |. 21,081 ..21,257 |.. ......1.530 ...00/13/2011 .. 02/01/2026 ...
3138AC-AQ-0 ..... FNMA Pool AH9914 MBS .... 1A ...99.0410 |... 26,284 [ 26,444 |.oooviviiiiin0 [ 91 0 a0 ]1108.500 e 1.631 ...06/09/2011 ... |....04/01/2026 ...
313809-TV-2 ..... FNMA Pool AS0563 MBS .... 1A .. 105,572 ...96.0510 |... ...99,041 |.. 103,445 [0 | (818) [0 0 [l 40500 3.947 ....09/23/2013 ... [....09/01/2043 ...
3138D-5T-4 ..... FNMA Pool AS4457 MBS .... 1A 117,111 [...89.7610 ... 111,419 | 116,201 [0 704 [0 0 0100080500 2.602 ....03/24/2015 ... |[....02/01/2045 ...
3138X0-MT-2 ..... FNMA Pool AU1269 MBS .... 1A ... 82,116 [...97.5780 |... 79,924 [ 80,632 [0 e (148) [0 00000030000 2.310 ....07/12/2013 ... |....07/01/2028 ...
3140J9-UP-4 ..... FNMA Pool BM5089 MBS .... 1A .. 174,490 . 100.7400 |... 162,980 [o.nnniiini 169,559 [uiiiiiiiiiiinn0 e (O71) [0 o0 000050500 . 3.348 ....01/03/2019 ... [....02/01/2030 ...
3140J9-US-8 ..... FNMA Pool BM5092 MBS .... 1A .. 153,834 [...97.8130 |... 150,357 [ 162,855 [0 e (144 [0 0 0040000 3.562 ....12/11/2018 ...[....11/01/2033 ...
3140M5-U0-6 ..... FNMA Pool BU4190 MBS .... 1A 2,178,419 |. 101.5250 |... .2,122,6% |.. 2,177,583 [0 | (81 [0 0 ]l06.000 5.595 ...12/19/2023 ... |....10/01/2053 ...
3140QR-XT-5 ..... FNMA Pool CBE089 MBS ... 1A 1,631,617 |. 101.8610 |... . 1,487,458 |.. .. 1,530,953 [0 e (609) [0 0 ]000006.000 5.480 ....12/18/2023 ... |....04/01/2083 ...
3140X7-YM-5 ... FNMA Pool FM4315 MBS . 1.A .. 561,622 |...88.1330 |. ..521,152 .557,560 |.. ......1.902 ...00/24/2020 .. 11/01/2046 ...
31417Y-WJ-2 ... FNMA Pool MA0648 MBS . TP 4 e | 1AL ...3,3563(...99.2180 |... ... 3,202 |.. 3.2 [0 | (D 0 0 0000.3.500 1.091 ...08/12/2011 ... |....02/01/2026 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 6,773,049 | XXX 6,339,357 6,571,408 6,746,322 0 (1,980) 0 0 XXX XXX XXX 24,331 291,974 XXX XXX
3137BL-AC-2 ..... |FHLMC FHMS K048 A2 CMBS ..........cevvvvvvenennnnnnnnnnnes | ...... | ....... |4 ......... | 1A i, 1,309,732 [...99.3480 |.............. 1,346,914 |.............. 1,355,758 |..ooeeeennnns 1,344,429 |l [V P 24,032 |oooeeeieennnll [ PO 0 ... 3.284 |...... 5.592 |MON ... |oeeeevvvinnnnns 3,710 [oeennnnnneees 44,523 |....07/31/2028 ...)....06/25/2025 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,309,782 | XXX 1,346,914 1,365,753 1,344,429 0 24,032 0 0 XXX XXX XXX 3,710 44,523 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 17,755,664 | XXX 15,740,852 15,847, 156 16,200,477 0 101,146 XXX XXX
023135-CE-4 ..... AMAZON.COM INC Corp Note MW .......euveeeeiiiiiieoee e [ e 2 e LAIDFE L 1,597,456 |...99.6050 |.............. 1,593,680 |..ooeveeennnns 1,600,000 |.............. 1,599,753 |oovveeeeeeennnd (V1 U | : 0 SR | [ R (B AR /N 1</ 1) R N 10,400 ...04/11/2022 ... |....04/13/2025 ...
025816-DE-6 ..... AVERICAN EXPRESS CO Corp Note Call . A2 .. .. 1.FFE ..|... . 100.0400 |... ..1,000,400 |.... ....906,892 O [ 1782 [0 0 [40990 | 5L235 [MN Ll [, 8,317 |... ...03/25/2024 ... |....05/01/2026 ...
025816-DP-1 ..... AMERICAN EXPRESS CO Corp Note Call . 2 1FFE .. . 100.5940 |. ..804,752 |. .815,098 |.. .0 . 15,294 ....00/25/2024 .. 02/16/2028
025816-DS-5 . AVERICAN EXPRESS CO Corp Note Call . 2 1.FFE .. . 100.2080 |. ..1,002,080 |. .1,000,000 |.. .0 . 10,485 ....04/22/2024 .. 04/23/2027
031162-DN-7 ... AMGEN INC Corp Note Call MV .......... 1 L2.AFE .. . 100.0050 |. ..1,000,050 |. .998,453 |.. .0 ...06/26/2024 .. 03/02/2026
036752-AG-8 ..... ELEVANCE HEALTH INC Corp Note Call MW .........ccccoofeun ot 1 L2.AFE .. ...97.7610 |. .508,039 |.. .0 ....00/26/2024 .. 03/01/2028 ...
037833-EB-2 ..... APPLE INC Corp Note MW Call ....... .. 1.BFE .. ...96.1350 |. .1,300,000 01,200,345 |.. .0 ...02/01/2021 .. 02/08/2026 ...
06406R-BJ-5 ..... BANK OF NY MELLO Corp Note Call . | LR FE L) ...99.7550 |... ... 700,000 |.. 700,000 0 | K ....07/19/2022 ... |....07/24/2026 ...
06428C-AA-2 ..... BANK OF AMERICA NA Corp Note Call MW .| 1.CFE ... . 101.3850 |... ... 700,000 |.. ....705,586 O e (2,548) [oeeeeenl0 |0 [l 50526 ... 4,985 [FA ... ....03/25/2024 ... |....08/18/2026 ...
09261H-AK-3 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV . .|.2.CFE ..|... ...95.7610 |... .1,000,000 |.. ....936,659 O [ 13,719 | ....06/26/2024 ... |....03/15/2027 ...
110122-ED-6 ..... BRISTOL-MYERS SQUIBB CO Corp Note Non Call .. . |- 1.FFE .]... . 100.5430 |... ..920,000 |.. ....919,720 .0 . ...02/14/2024 ... |....02/20/2026 ...
11135F-CA-7 ..... BROADCOM INC Corp Note Call MW A1 |- 2B FE ... , ...98.3340 |... , . 488,000 |.. ....487,329 0 | ....09/26/2024 ... |....02/15/2028 ...
120568-BD-1 ..... BUNGE LTD FINANCE CORP Corp Note Call MW ............]o..f.ceees 1. L2AFE L 999,650 [...97.9770 |.......ooeeennns 979,770 |.oeeeeeennnns 1,000,000 |......ceennnnnn 999,650 |................ 0 ...09/10/2024 ... |....01/07/2028 ...
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125523-CR-9 ...... CIGNA CORP Corp Note Call M ......eeveiiviininiiinins foee e | s T L 2AFE L 299,994 |. 100.0320 |....eevneeennn.300,096 [ooniiiiinnnnnns 300,000 |oeeevrnnnennnns 300,000 |oeeeevunnniinnns (VN R N R | I R | B SO 1. 1< < I FN 5.685 [MS ... |eviriniiiiiins 5,022 ....02/28/2023 ...|....03/15/2026 ...
141781-BY-9 ..... CARGILL INC Corp Note Call MW 144A . 1.F FE ..|... .. 239,789 |. 100.2390 |... ..240,000 |.. ....239,943 O e 71 0 0 el 40875 | 4.907 (A0 ...... e 2,633 |... ...10/05/2022 ...|....10/10/2025 ...
149123-BF-7 ..... CATERPILLAR INC Corp Note Non Call . 1.F FE ..|... .. 870,480 |. 105.6080 |... . 800,000 |.. ....865,835 O e (4,645) oeneninl0 [0 00060625 |l 4102 [ ....... e 24,439 ... ....00/20/2024 ...|....07/15/2028 ...
14913U-AN-0 ..... CATERPILLAR FINL SERVICE Corp Note Non Call . o | LEFE L ,398,908 |. 100.0960 |... .1,400,000 |.. .... 1,399,090 O e 182 [0 0 el 40450 | 4.483 (A0 ...... ... 23,363 |... ....08/12/2024 ...|....10/16/2026 ...
17275R-B0-4 ..... CISCO SYSTEMS INC Corp Note Call MW B L .. 1.EFE ..|... ,997,400 |. 100.7430 |... .2,000,000 |.. .... 1,998,008 O 898 o0 [0 00004800 |- 4.847 [FA ...... ...l 33,333 ... ...02/21/2024 ... |....02/26/2027 ...
17327C-AM-5 ... CITIGROUP INC Corp Note Call ... 2 .. 1.6 FE ..|... .. 764,240 |...96.0560 |... ... 800,000 |.. 768,427 O e 4187 0 0 10122 | 3.102 (W ....... e 3,815 |... ....09/18/2024 ...|....01/28/2027 ...
17327C-AN-3 ..... CITIGROUP INC Corp Note Call MW e [T LG FE L 1,956,160 |...99.7800 |... ....1,970,172 O e 14,012 L0 [0l 2014 3.453 ....06/26/2024 ...|....01/25/2026 ...
194162-AM-5 ..... COLGATE-PALMOL IVE CO Corp Note MW ......ccoveeeeveeeensfonn e e 20 .. 1.EFE ..|... ,498,620 |...99.1960 |... .... 1,499,706 O e 461 0 k00022230100 |- 3.13%2 ...08/01/2022 ...|....08/15/2025 ...
19828A-AA-5 ... COLUMBIA PIPELINE HOLDCO Corp Note Call MW 144A . 1 .2.BFE .. ..69,999 |. 101.4870 |. ... 71,041 ). ...70,000 ..70,000 |.. .0 .6.055 ....08/02/2023 ..
20030N-BS-9 ..... [COMCAST CORP Corp Note Call MW ... 2 . 1.GFE .. ,934,820 |...98.5180 |. ..1,970,360 |. .2,000,000 1,954,271 |.. .0 .5.204 ...06/27/2024 ..
21871X-AB-5 ..... [COREBRIDGE FIN Corp Note Call MV ... 1 L2.AFE .. 179,910 |...99.6530 |. ..179,375 |. . 180,000 179,988 |.. .0 ... 3.526 ....06/24/2023 .. .
24422E-\F-2 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .. B .. 1.EFE ..|... ..789,818 |...99.5160 |... . 790,000 |.. ....789,973 O e 62 o0 [0 0002030400 |- 3.408 ...06/01/2022 ...|....06/06/2025 ...
254687-FV-3 ..... WALT DISNEY COMPANY/THE Corp Note MV . A LR FE L 1,898,880 |...97.3750 |... ... 1,931,425 O 32,545 L0 [0l 10750 | 5.205 ....06/27/2024 ...|....01/13/2026 ...
260543-CY-7 ..... DOW CHEMICAL CO Corp Note Call MW ceveenn |2 i |- 2.BFE L. ..511,795 |...99.5270 |... JLO I AU ' | D PSR | R AP | I AU 9% - 4[4 ) AU 4.143 ....09/25/2024 ...|....11/30/2028 ...
20379V-BH-5 ... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[|... ... e |2 i LG FE L .. 1,948,760 |...99.0900 |... LU R [P 1.Y 2 R N RPN | I A i (1[4 I AN 5.356 ....06/26/2024 ...|....02/15/2026 ...
29379V-CE-1 ..... ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........[... ... e [ e | LG FE L ...1,598,352 |. 100.0380 |... . .. O e 510 0 e l0 |l 40600 |- 4.637 ...01/02/2024 ...|....01/11/2027 ...
37045X-DD-5 ... GENERAL MOTORS FINL CO Corp Note Call MW . 2 e [ 2B FE L .. 935,990 |...96.3830 |... .1,000,000 |.. . JLOJ R/ 1811V I R N RPN | I S <4 I AN 5.675 ...06/26/2024 ...|....01/08/2026 ...
38141G-YG-3 ..... GOLDMAN SACHS GP Corp Note Call MW N2 e | LFFE L .. 756,936 |...94.5920 |... 756,736 |.... ... 800,000 |.. ... 760,918 0 3,982 [0 0 el 1542 | 3.462 ....09/18/2024 ...|....09/10/2027 ...
404119-BS-7 HCA INC Corp Note Call MW 2. .. 2.CFE ..|... .. 1,001,000 |. 100.5360 |... 1,005,360 |.... .1,000,000 |.. .... 1,000,601 O e (399) veeinnl0 [0 0000.5.875 |l 5.775 ....06/26/2024 ...|....02/15/2026 ...
40428H-VL-3 ..... [HSBC USA INC Corp Note Non Call .. .. 1.F FE .. . 100.1910 |. .. 1,502,865 |. .1,500,000 1,501,299 |.. .0 .5.19% ...02/09/2024 .. 03/17/2025
42824C-BR-9 ..... [HP ENTERPRISE CO Corp Note Non Call . ..2.BFE .. ...99.5650 |. ..1,207,728 |. . 1,213,000 01,212,957 |.. .0 . 4.452 ....00/12/2024 .. 09/25/2026
437076-CM-2 ..... [HOME DEPOT INC Corp Note Call MW ... 2 1.F FE . ...99.5080 |. . 800,000 .799,865 |.. .0 .2.760 ....03/24/2022 .. 04/15/2025
46647P-CV-6 ..... JPMORGAN CHASE Corp Note Call MW -2 1.F FE .. ...99.6620 |. . .1,000,000 |.. .0 .2.59%5 ....02/16/2022 .. 02/24/2026 ...
49327M-3E-2 ..... [KEY BANK NA Corp Note MWl ........ .2 L2.AFE .. ...99.5140 |. . .389,977 |.. .0 ......4.160 ...08/03/2022 .. 08/08/2025 ...
532457-CP-1 ... ELI LILLY & CO Corp Note Call MW ... e |1 | LEFE L ...99.4730 |... ....189,437 L Y A PO N RPN | I SR Sy (<4 I AN 4.179 ....08/12/2024 ...|....08/14/2027 ...
55903V-AZ-6 ..... WARNERMEDIA HOLDINGS INC Corp Note MW ..........ccoeeefenn on . |--2.CFE ..|... ...99.6870 |... ....420,000 JO I ORI | I FORRPRRRRY | R FEUUPRPRRRIN | N SO < N AU 3.638 ....04/28/2023 ...|....08/15/2025 ...
58769J-AE-7 ..... MERCEDES-BENZ FIN NA Corp Note Non Call 144A .......|... ... .| LFFE ... . 100.0310 |... ....369,988 O 49 0 [0 004950 |l 4.964 ...08/27/2023 ...|....03/30/2025 ...
61744Y-AK-4 ..... MORGAN STANLEY Corp Note Call MW |- 1.GFE ... ...96.4660 |... .. ....184,581 O e 1,165 [0 00080591 | 4.180 ....09/18/2024 ...|....07/22/2028 ...
63743H-FH-0 ..... NATIONAL RURAL UTIL COOP Corp Note Call MW .. | 1R FE L ...99.8360 |... . 900,000 |.. ....899,762 O 190 0 [0l 40450 .l 4.473 ....02/02/2023 ...|....03/13/2026 ...
637639-AL-9 ..... NATIONAL SECS CLEARING Corp Note Non Call 144A .... [... ... .. 1.BFE ..|... . 100.9420 |... .... 1,393,937 O e 21 0 [0 el 50150 | 5.153 ...06/17/2024 ...|....06/26/2026 ...
6533%K-BS-8 ..... NEXTERA ENERGY CAPITAL Corp Note Non Call ... . .. 2.AFE .. . 100.6450 |. 419,966 |.. .0 .5.762 ...08/07/2023 .. 09/01/2025 ...
682680-CB-7 ..... ONEOK INC Corp Note Call MW .... 1 .2.BFE .. ...98.5610 |. .999,671 |.. .0 .4.263 ....09/10/2024 .. 09/24/2027
69371R-R7-3 ..... PACCAR FINANCIAL CORP Corp Note Non Call 1.EFE. ...99.5520 |. .999,976 |.. .0 .2.859 ...08/31/2022 .. 04/07/2025
T4256L-FA-2 ..... PRINCIPAL LFE Il Corp Note Non-Call 144A . .. 1.EFE .. ...99.7750 |. .579,600 |.. .0 .4.628 ....08/12/2024 .. 08/19/2027
T44573-AP-1 ... PUBLIC SERVICE ENTERPRIS Corp Note Call MW 2 .2.BFE .. ...97.5860 |. .1,686,398 |.. .0 ... 2.102 ...01721/2022 .. 08/15/2025 ...
74834L-BE-9 ..... QUEST DIAGNOSTICS INC Corp Note Call MW e [ 2.AFE L ...99.8840 |... . . 414,909 O 0 0 [0 .. 40600 |- 4.609 ....08/15/2024 ...|....12/15/2027 ...
78355H-KII-8 ..... RYDER SYSTEM INC Corp Note Call MW . B L .. 2.AFE ..|... . 101.1190 |... . 500,000 |.. ....515,566 O e (19 0 [0 0000050250 | 4.239 ....00/25/2024 ...|....06/01/2028 ...
857477-BR-3 ..... STATE STREET CORP Corp Note Call ... N2 e | LFFE L ...99.6780 |... . 750,000 |.. ... 750,000 O 0 0 0 el 10746 | 1.746 ....02/02/2022 ...|....02/06/2026 ...
857477-CB-7 ..... STATE STREET CORP Corp Note Call 2. .. 1.DFE ..|... . 100.1690 |... .. 800,000 |.. O e (887) [0 o0 0l 50104 | 4.634 ....00/26/2024 ...|....05/18/2026 ...
89236T-JV-8 ..... TOYOTA MOTOR CREDIT CORP Corp Note MW ... N2 e | LEFE L ...94.8710 |... 0 e 28,357 o0 e l0 12900 |- 5.057 ....06/27/2024 ...|....01/13/2027 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP Corp Note Call MW ... 2 e [ 2AFE L ...99.6340 |... O 0 0 00000040260 .l 4.260 ....07/25/2022 ...|....07/28/2026 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC Corp Note Call MW .... T [ 2.AFE ... . 100.0960 |... . .... 1,499,377 O 882 o0 e l0 40750 |- 4.792 ...01/09/2023 ...|....01/09/2026 ...
931142-FA-6 ..... WALMART INC Corp Note Call 2. .. 1.CFE ..|... ...99.5750 |... 1,991,500 |[.... .... 1,999,606 O 298 L0 [0 00204.000 |- 4.016 ....04/12/2023 ...|....04/15/2026 ...
94988J-6D-4 ... WELLS FARGO BANK NA Corp Note Call MW 1 .1.DFE .. . 101.2490 |. .. 2,024,980 |. .2,011,823 |.. .0 (5,437) |- ......5.043 ....08/25/2024 .. 08/07/2026 ...
06368D-35-1 ..... BANK OF MONTREAL Corp Note Non Call ..... . 1.FFE ..|.. e 995,560 |.... .1,000,000 |. ....992,989 0. L 12,499 [0 0110030700 5.369 ...03/14/2024 ...|....06/07/2025 ...
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20250N-BL-8 ..... ENBRIDGE INC Corp Note MV ............coooeeiiiinniiii e e Ao 2 e L2BFE L 319,789 [...99.7100 |................319,072 |......ccoinnld 320,000 fevvvvvvnnnnnnnnnn 319,091 |0 [ 72 |0 [0 2.500 FA covier o 3,044 ....02/15/2022 ... |....02/14/2025 ...
63307A-2T-1 ..... NATIONAL BANK OF CANADA Corp Note Non Call .. A...... . |- 1.FFE .]... .. 999,230 . 100.0230 |... .1,000,000 |.. O o394 [0 [0 5.250 oo ... 23,917 |... ....01/09/2023 ... |[....01/17/2025 ...
780082-AK-9 ..... ROYAL BK CANADA Corp Note Non Call 144A Ao w. |- 1TAFE ... 1,000,000 |...99.4370 |... .1,000,000 |.. LU PPN | B RO | ) RPN | B R 3.400 Do o 2,078 |... ....06/01/2022 ... [....06/09/2025 ...
80115A-2A-9 ..... TORONTO-DOMINION BANK Corp Note M A...... 2 e | LFFE L) ..500,000 |...99.6460 |... ... 500,000 |.. LU PPN | B R | [ FOPPRRRPNN | B RS 3.766 Do [ 1,308 |... ....06/01/2022 ... |....06/06/2025 ...
22550L-2H-3 ... CREDIT SUISSE NEW YORK Corp Note Non Call ... D...... coeeeeeen | LEFE L 1,498,140 [...99.8060 |... . .1,500,000 |.. LU PO -1:T. S RO | N M | B R 3.700 FA ...... .... 20,042 |... ....04/04/2022 ... |....02/21/2025 ...
60920L-AS-3 ..... MONDELEZ INTL HLDINGS NE Corp Note MW 144A .........|... ... D...... 2 s L2BFE L 996,830 [...99.6750 |..........oee...t 996,750 |..ooeeeeennns 1,000,000 |.....ceeennnnnn 999,223 0 e 1,071 [0 0 e, 4.250 [ 12,514 ...09/06/2022 ... |....09/15/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 63,823,385 [ XXX 63,969,314 64,450,000 64,047,726 0 XXX XXX 764,453 ,499,384 XXX XXX

19688T-AA-3 ... |COLT Funding LLC COLT 2024-1 A1 RMBS 144A ........... | ...... | ....... |4 ......... | TAFE |, 671,870 . 100.3380 |..........cenn. 674,149 |..oooveeeee... 671,878 [...ooeeeeen.. 671,945 |.vvvvveinnnnnn0 e 76 0 e, 0. 5.83% MON ... foeeiiiiiinnnes 3,267 |ouvverinannnnes 35,945 |....01/31/2024 ...)....02/25/2069 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 671,870 [ XXX 674,149 671,878 671,945 XXX 3,267 35,945 XXX XXX
04965J-AA-1 ..... ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A ... AR L) ...97.8280 [.....oevennnen 1,034,761 |.... 1,067,735 |.. ... 1,057,735 MON ..... . 69,194 |....05/15/2024 ... |....12/15/2036 ...
06054A-AX-T7 ..... Banc of America BACM 2015-UBS7 A4 CMBS v |4 | TARM L ...99.0140 [o.evvvvrnnnnns 1,980,280 |.... .2,000,000 |.. .... 1,978,936 MON ..... . 74,100 |....02/01/2023 ... |....09/15/2048 ...
08163J-AB-0 ..... BENCHWARK Mor tgage Trust BMARK 2021-B29 A2 CMBS ...|......[....... 4 e CLARM 2,059,999 |...92.1550 |.............. 1,843,100 |...ooeeennnn. 2,000,000 f............ 2,019,681 MON ..... 40,488 |....09/17/2021 ...|....09/15/2054 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 5,047,656 | XXX 4,858,141 5,057,735 5,056,352 XXX 12,358 183,782 XXX XXX
02007N-AC-2 ..... Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS .. [... ...|....... 4 s LLAFE L 279,971 [...99.3570 |....eevevennnn 278,200 |oeeviennnnnnens 280,000 |..ccoeeeiiiiennnn 279,973 L0 N 515 [ 2,512 |....00/24/2024 ... |....07/16/2029 ...
02582J-JX-9 ..... American Express Credit Accoun AMXCA 2022-4 A ABS |... ... S| LAFE L) 672,967 |. 100.3930 |... . 673,000 |.. ....672,990 MON ..... . 33,314 |....10/27/2022 ... |....10/15/2027 ...
03066J-AC-7 ..... AmeriCredit Auto AMCAR 2021-3 A3 ABS .........ccevvuusfonn e .. 1.AFE ..|... ...3,398 |...99.8090 |... 30398 3,398 ...11/00/2021 ... |....08/18/2026 ...
Avis Budget Rental Car Funding AESOP 2023-4A A ABS

05377R-GY-4 ..... RN R N 4 s LTAFE e 1,143,633 [. 101.7220 |.............. 1,144,373 | 1,125,000 [o.oevvvvnnnes 1,143,147 ... 11/26/2024 ... |....06/20/2029 ...
Bank of America Credit Card Tr BACCT 2023-A1 A1

05522R-DG-0 ..... ABS .. 1.AFE ..|... 1,987,188 |. 100.4830 |... .2,000,000 |.. .... 1,990,554 ...06/25/2024 ... |....05/15/2028 ...

05593A-AC-3 . BWW Vehicle Lease Trust BMILT 2023-1 A3 ABS 1AFE . . 57,025 [. 100.0740 |. ..57,021 |.. ....02/07/2023 .. 11/25/2025 ...

05613M-AD-1 ... BWW Vehicle Lease Trust BMILT 2024-2 A3 ABS ... .. 1.AFE ..|... .. 262,976 |...99.2660 |... ....262,978 ...10/01/2024 ... |....10/25/2027 ...
Bank of America Auto Trust BAAT 2023-2A A2 ABS

06054Y-AB-3 ..... 144A .. .. 1.AFE ..|... .. 682,794 [. 100.3040 |... .. 682,768 [0 | (A7) [0 0 5.850 ... 11/15/2023 ... |....08/17/2026 ...
Capi tal

1404IN-FZ-9 ..... Prv Plc S| AFE L) 1,379,896 |...99.6330 |... L 1379,792 [0 e (40) [0 0 2.800 ....03/23/2022 ... |....03/15/2027 ...

14318I-AD-9 ..... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS v |4 i | TAFE L .. 598,852 [. 100.5990 |.................603,594 |................ 600,000 [..........tn.599,266 |.oevvvvvvvnnnnnnn fooeeeeiieini 414 |0 0 4.920 ...03/13/2024 ... |....10/16/2028 ...

14687A-AP-3 ..... Carvana Auto Rec CRVNA 2020-P1 A4 ABS ........ccccovveufoee ven]vnnnnns 4 s LLAFE e 8,090 |...99.6360 |.........cevvnnnnnn 8,083 |oeveiiiiiinnnnnnnn 8,093 | 08,093 [0 0 [0 0 e 0.610 ...12/03/2020 ... |....10/08/2026 ...
Carvana Auto Receivables Trust CRVNA 2024-P3 A3

146919-AC-9 ..... ) FP LTAFE e 700,711 ...99.0640 |.................693,448 [...........oeee. 700,000 [...coeeeeeennnn 700,620 |..oooeeeeeeeennnd0 Jveeeeienee (1) [0 0 e, 4.260 ....09/19/2024 ... |....10/10/2029 ...

16144C-AC-0 ..... Chase Auto Owner Trust CHAOT 2024-2A A3 ABS 144A ..|... ... .. 1T.AFE .|... .. 515,037 [. 101.6010 |... . 516,000 |.. 515,045 [0 B 0 0 e 5.520 ...04/18/2024 ... |....06/25/2029 ...

16144Y-AD-0 ..... Chase Auto Ouner Trust CHAOT 2024-4A A4 ABS 144A ..[... ... .. 1.AFE ..|... .. 511,504 [. 100.5530 |... . 500,000 |.. 510,754 [0 | (750) [0 |0 4.950 ....10/03/2024 ... |....03/25/2030 ...

161571-HS-6 ..... Chase Issuance Trust CHAIT 2022-A1 A ABS .... .. 1T.AFE .|... ..560,906 ...99.7010 |... .. 561,000 [o.eeeinnnnnnnnnn860,976 |ovvvviiiiiinnnnnn0 oot 31 0 el s 3.970 ....09/00/2022 ... |....09/15/2027 ...

161571-HV-9 ..... Chase Issuance Trust CHAIT 2024-A1 A ABS .... .. 1.AFE ..|... 2,249,657 |. 100.3160 |... .2,250,000 |.. 2,249,751 [0 e 93 [0 0 4.600 ...01/24/2024 ... |....01/16/2029 ...
Enterprise Fleet Financing LLC EFF 2023-3 A2 ABS

29374L-AB-6 ..... RN R N 4 s LTAFE e 2,071,388 |. 101.9200 |.............. 2,078,280 |.....ccennnnnn 2,039,128 |...........n 2,061,063 |.oevvvvevvennnnnn foeeeeennn (10,325) |0 e 0 ... 6.400 ...03/25/2024 ... |....03/20/2030 ...
Ford Credit Floorplan Master O FORDF 2024-1 A1 ABS

345280-JA-3 ..... R I I 4 s LAFE L 1,566,277 |. 101.4730 [.eeveeeeennn 1,565,728 |.oeeeeennnnn 1,543,000 [oovvvvvnnnnnns 1,565,403 |oovevveeeieenn [ (874) |0 e 0 ... 5.290 ....11/26/2024 ... |....04/15/2029 ...

345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS ........ccoovvves |oenven | eeeens L LTAFE e 691,341 [. 100.4550 |......cceeeennns 694,585 [.....cceeennnns 691,439 ...l (1 IR N | B R . N AU | B RN 0 ... 5.270 L 17/2022 L ....06/17/2027 ..
Ford Credit Auto Owner Trust/F FORDR 2020-2 A ABS

34532J-AA-2 ... R IR [N L LTAFE e 1,147,406 |...97.3660 |.............. 1,168,392 |.....cceeens 1,200,000 |.............. 1,164,023 |....oovvvennnnnn0 |l 16,616 [oeveiiiiiinnnnnn0 |l 0 ... 1.060 ...08/15/2024 ... |....04/15/2033 ...
GECU Auto Receivables Trust GECU 2023-1A A2 ABS

36169E-AB-6 ..... 144A .. L 1AFE ... .. 137,414 [. 100.3010 |... 137,835 |.... . 137,421 |.. L A87,407 [0 e (B) [0 0 5.950 ...08/07/2023 ... |....03/15/2027 ...
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361886-DF-8 ..... General Motors GFORT 2024-2 A ABS 144A ...........cot foee e unnnns 4 s CAFE e 811,781 . 101.0640 |.....ovverennnnn 808,512 |ouvveniiiiiinnnn 800,000 |.oeevvvunnnnens 811,647 [.oooeiennnnnns (U (722 P (0 0 |..... 5.060 |...... 4727 [MON oooe oeviiiiiieeees 1,799 [oiiiiiiiiinnnns 3,373 |....11/26/2024 ...|....03/17/2031 ...
GM Financial Automobile Leasin GMALT 2023-1 A3 ABS
362541-AD-6 ..... [+eeeeriieeeii e [ .. 1.AFE ..|... .. 302,814 |. 100.1350 |... 303,273 |.... ....302,864 |.. 302,851 [coviieiiiiiiennnd0 Jvviiiiiin 22 [0 [0 5.160 |...... 5.222 | MON ..... . 15,628 |....02/08/2023 ... |....04/20/2026 ...
362650-AE-6 ..... GM Financial Securitized Term GMCAR 2022-4 A4 ABS 1AFE . 2,013,594 |. 100.6410 |. ..2,012,820 |. .2,000,000 .2,006,628 |.. ......4.880 |......4.701 . . 97,600 |....03/31/2023 .. 08/16/2028 ...
36268G-AD-7 ..... GM Financial Securitized Term GMCAR 2024-1 A3 ABS |... ... .. 1.AFE ..|... .. 598,523 |. 100.5600 |... 603,360 |.... ... 600,000 |.. 599,029 |..evveiiiiiinnn0 foeiiiiiinnnn 505 |0 0 4.850 |...... 5.018 |MON ..... . 24,250 |....03/13/2024 ...|....12/18/2028 ...
GM Financial Automobile Leasin GMALT 2023-3 A3 ABS
379920-AD-4 ... [ eeeeiee e [ e 4 s LAFE L 1,104,770 |. 100.5440 [.............. 1,105,984 |.............. 1,100,000 |...oeevennen 1,102,89% |.oovvveieeeeenn0 [ (1,876) |0 [0 s 5.380 |...... 4,958 [MON ..... [oeeeevennnnns 1,808 |.oovveeinnnnns 24,658 |....08/15/2024 ...|....11/20/2026 ...
GM Financial Automobile Leasin GMALT 2024-3 A3 ABS
3B0120-AD-0 v e e oo [ s 4 | TAFE oo 230,973 |...99.4920 |.ooovininnee 229,827 |evueiiienes 231,000 [ovioceinnne 230,974 |oevervreeneenn0 Joenicnieend o0 o0 o 4.210 |...... 4251 [MON e foveciinene 297 [ 2,134 |....00/24/2024 ... |....10/20/2027 ...
Honda Auto Receivables Owner T HAROT 2023-1 A4 ABS
A3815d-AD-5 ..o [ eeeeei e [ | TAFE L . 101.0000 |.......eennnns 1,472,580 |.... e 1,456,501 [0 il T34 0 0 4.970 |...... 5.079 [MON ..... . 72,463 |....12/06/2023 ...|....06/21/2029 ...
44933X-AD-9 ..... Hyundai Auto Receivables Trust HART 2023-B A3 ABS |... ... .. 1.AFE ..|... L 101.1210 |ooeeeennnnnnns 1,516,815 |.... e 1,497,632 [0 e 2,014 |0 [0 e 5.480 |...... 5.694 [MON ..... . 82,200 |....11/02/2023 ...|....04/17/2028 ...
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS
B8T69F-AC-9 ..ooe [eevrrniiiiii e [ e 4 i |- 1.A FE .. . 101.8880 |...ccvvnnnnnns 2,037,760 |c.ueeeeennnnn 2,000,000 |eeeeunneanns 2,031,219 |oeeeeeeennnnnn0 o (25,088) |0 o0 e 5.950 |...... 4.641 [MON ...o. oeeennnneeeeenns 5,289 |oeeueieeene 119,000 |....12/21/2023 ...|....11/15/2028 ...
706874-AC-8 ..... PenFed Auto Rece PNFED 2022-A A3 ABS 144A ...........feee o] eeennns 4 s .. 1.AFE .. ...99.9460 |......ooniiiens 82,034 |..ooviiiiiiiinnnn 82,078 [..ocovvvnnnnnns 82,069 [...ccvvvvieennn0 e (4) [0 0 3.960 |...... 3.999 |MON ... fernniiiiiininnnns 144 | 3,250 |....08/19/2022 ...|....04/15/2026 ...
Porsche Innovative Lease Owner PILOT 2024-2A A3
T3328N-AE-1 ..... ABS 144A ..o foe e | s 4 s .. 1.AFE .. ...99.8200 |......ovuninnns 287,482 |oveenieeiiinnnn 288,000 |.oeevvvnnninnnnns 287,997 [oovieiiiiiennnnd0 o (D 0 [0 e 4.350 |...... 4.388 [MON ..... [oeeeeeeeiniininns 383 | 2,471 |....10/01/2024 ...|....10/20/2027 ...
Santander Drive Auto Receivabl SDART 2024-3 A3 ABS
80287L-AC-3 ..... .. 1.AFE ..|... . 101.2860 |... 716,092 |.... 006,933 |oeeeiiiiinnn0 B 0 0 5.630 |...... 5.699 [MON ..... . 19,349 |....06/11/2024 ...|....01/16/2029 ...
87267R-AA-3 ..... T-Mobile US Trust TMUST 2024-1A A ABS 144A . .. 1.AFE ..|... . 100.7650 |... 423,213 |.... 819,952 |0 D 0 0 5.050 |...... 5.105 [MON ..... . 18,029 |....02/05/2024 ...|....09/20/2029 ...
891940-AC-2 ..... Toyota Auto Receivables Ouner TAOT 2023-A A3 ABS ..[.. ... .. 1.AFE ..|... . 100.0830 |.....cevnnnnns 1,048,635 |.... e 1,045,590 [oenniiiiinnnl0 el 771 0 0 4.630 |...... 4.911 [MON ..... ... 16,171 |....08/15/2024 ...|....09/15/2027 ...
90291V-AC-4 ..... USAA Auto Owner Trust USAOT 2023-A A3 ABS 144A ....[... ... .. 1.AFE ..|... . 100.9810 |..cevvvnnnnnns 2,019,620 |.... 02,007,230 foueneeeeeennnenn0 e (7,883) [0 o0 e 5.580 |...... 5.226 [MON ..... .. 111,600 |....12/06/2023 ... |....05/15/2028 ...
92348K-BG-7 ..... Verizon Master Trust VZMT 2023-1 A ABS .... .. 1.AFE ..|... . 100.0690 |... ..2,001,380 |.... . .. 1,981,503 [0 e 5175 [0 0 4.490 |...... 5.101 . 44,900 |....06/25/2024 ...|....01/22/2029 ...
92348K-C0-4 ..... Verizon Master Trust VZMT 2024-3 A1A ABS . .. 1.AFE ..|... . 101.7760 |... 835,581 |.... ... 821,000 |.. 820,838 |....ceevvnneeena0 e e 20 [0 o0 e 5.340 |...... 5.405 . 28,862 |....04/16/2024 ...|....04/22/2030 ...
Volkswagen Auto Loan Enhanced VALET 2023-2 A2A ABS
92867Y-AB-0 ..o [ eerieiiiiiii e [ |- TAFE L . 100.5360 |... 573,944 |.... ..570,884 |.. 570,852 [coeeeeeeenieeena0 e el 0 [0 e 5.720 |...... 5.789 . 32,655 |....11/14/2023 ...|....08/22/2027 ...
981464-HU-7 ..... World Financial Network Credit WFNMT 2024-B A ABS |... ... .. 1.AFE ..|... ...99.8230 |... .. 1,397,522 |.... .1,400,000 |.. 1,397,464 |0 89 [0 0 4.620 |...... 4.742 ...5,390 |....11/26/2024 ...|....05/15/2031 ...
World Omni Auto Receivables Tr WOART 2023-B A3 ABS
981640-AD-0 ... [+eeeereeerieiiee e [ | e 4 .. .. 1.AFE ..|... . 100.1360 |.....cevnnnnns 1,101,496 |.... 1,098,129 [0 836 [0 [0 4.660 |...... 4.923 . 17,087 |....08/15/2024 ...|....05/15/2028 ...
380881-FP-2 ..... Golden Credit Ca GCCT 2022-4A A ABS 144A A4 C1AFE .. ...99.8520 |. 1,644,562 |. . 1,646,926 |.. .4.310 |...... 4.355 . 70,986 |....09/09/2022 .. 09/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 39,365,840 [ XXX 39,505, 145 39,285,946 39,342,046 0 (20,696) 0 0 XXX XXX XXX 75,630 1,305,479 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 108,908,751 [ XXX 109,006,749 109,465,559 109, 118,069 0 168,673 0 0 [ XXX XXX XXX 855,708 3,024,590 XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 176,839,087 | XXX 175,382,340 177,670,000 176,263,753 0 473,136 0 0 XXX XXX XXX 1,825,933 3,464,259 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 14,457,419 | XXX 13,818,621 14,281,726 14,428,135 0 937 0 0 XXX XXX XXX 51,813 475,337 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 6,357,388 | XXX 6,205,055 6,413,488 6,400,781 0 37,7% 0 0 [ XXX XXX XXX 16,068 228,305 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 39,365,840 | XXX 39,505, 145 39,285,946 39,342,046 0 (20,696) 0 0 [ XXX XXX XXX 75,630 1,305,479 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans o XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 237,019,734 | XXX 234,911, 161 237,651,160 236,434,715 0 491,172 0 0 XXX XXX XXX 1,969,444 5,473,380 XXX XXX
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE
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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

38384H-AA-6 ......... GNMA GNR 2023-183 A RMBS ~ 4.500% 11/20/49 ... o|+--10702/2024 ... [ Stifel Nicolaus & C0. ......ccoiiiuuiiiriiiiiiiiiiie ittt e e nn e e e e [rree e e e e ans [eeeee e 2,283,168 |.. ... 2,204,641 |..
38384J-U3-6 ......... GNMA GNR 2024-24 CA RMBS ~ 5.000% 01/20/52 ... ....06/26/2024 ... [Keybanc Capital Markets . ... 2,251,845 |.. .. 2,283,963 |..
912828-2A-7 ......... US Treasury Note  1.500% 08/15/26 .. ...03/14/2024 ... [Citadel Securities .. 1,395,415 |.. 1,500,000 |..
912828-3i-8 ......... US Treasury Note  2.750% 02/15/28 .. .|BNP Paribar Securities Corp .. 3,901,263 |.. 4,000,000 |..
912828-4N-7 ......... US Treasury Note  2.875% 05/15/28 .. .| JP Morgan Chase 3,910,482 |.. 4,000,000 |..
912828-4V-9 . ..|US Treasury Note  2.875% 08/15/28 .|Mitsubishi Bank LTD . 3,904,701 . 4,000,000
912828-U2-4 . ..|US Treasury Note ~ 2.000% 11/15/26 . |Nomura Securities . 3,871,888 . 4,000,000
912828-X8-8 . .|US Treasury Note  2.375% 05/15/27 09/20/2024 ... |Morgan Stanley .... . 3,884,857 . 4,000,000

91282C-ET-4 ......... US Treasury Note  2.625% 05/31/27 ..

€13

....10/04/2024 ... [Mitsubishi Bank LTD ... 3,878,451 |.. ... 4,000,000 [..
912820-FB-2 ......... US Treasury Note  2.750% 07/31/27 .. «or|-...09/20/2024 ... [Morgan Stanley 3,918,763 |.. ... 4,000,000 [..
912820-GV-7 ......... US Treasury Note  3.750% 04/15/26 .. ..|....06/07/2024 ... [Bank of Nova Scotia . 1,963,600 |.. ....2,000,000 [..
91282C-HU-8 ......... US Treasury Note  4.375% 08/15/26 .. .|....03/26/2024 ... | JP Morgan Chase ... 1,504,818 |.. .... 1,600,000 [..
91282C-HY-0 ......... US Treasury Note  4.625% 09/15/26 .. .|-...08/20/2024 ... |CitiGroup 4,078,295 |.. ... 4,000,000 [..
912820-JE-2 ......... US Treasury Note ~ 5.000% 10/31/25 .. ....07/16/2024 ... Morgan Stanley .... 2,508,407 |.. ... 2,500,000 [..
912826-JT-9 ......... US Treasury Note ~ 4.000% 01/15/27 .. ....00/20/2024 ... [ JP Morgan Chase ... 4,040,326 |.. ....4,000,000 [..
912826-KB-6 ......... US Treasury Note  4.625% 02/28/26 .. 2206/07/2024 ... [VAFTOUS ...ttt e s e ee e e e s s e e e e s s eae e e e s s e nnnn e e e s s nnnneessesennns [eeeeesannnnneeessinreeeeesannnnns [ereeeeiianeee e s 2,996,49 |.. ... 3,000,000 [..
91282C-1B-5 . ..|US Treasury Note  4.375% 07/31/26 . |Nomura Securities ... ..4,029,545 . 4,000,000
91282C-L6-4 . ..|US Treasury Note  3.750% 08/15/27 . |KNIGHT CLEARING SERVICE . . 4,025,795 . 4,000,000
91282C-LL-3 . ..|US Treasury Note  3.375% 09/15/27 .| JP Morgan Chase ... . 3,986,263 . 4,000,000
91282C-MA-6 ......... US Treasury Note  4.125% 11/30/29 .. .. oo |....12/23/2024 ... |Merrill Lynch .. . .... 8,485,138 |[.. .... 8,600,000 |[..
0109999999. Subtotal - Bonds - U.S. Governments 70,909,514 71,778,604
02007N-AC-2 . .| Al'ly Auto Receivables Trust ALLYA 2024-2 A3 ABS ~ 4.140% 07/16/29 .. 09/24/2024 ... |Merrill Lynch .. .279,971 .280,000

025816-DE-6 . ..| AMERICAN EXPRESS CO Corp Note Call ~ 4.990% 05/01/26 .. 03/25/2024 ... |BNP Paribar Securities Corp .995,150 . 1,000,000
025816-DP-1 ......... AMERICAN EXPRESS CO Corp Note Call  5.098% 02/16/28 ..

....00/25/2024 ... Goldman Sachs ...816.864 |.. 800,000 |..
025816-DS-5 ......... AMERICAN EXPRESS CO Corp Note Call  5.280% 04/23/27 ....04/22/2024 ... Barclays Group Inc. ,000,000 |.. .... 1,000,000 [..
031162-DN-7 ......... AMGEN INC Corp Note Call MW 5.507% 03/02/26 .|----06/26/2024 ... | Goldman Sachs 997,710 |.. .... 1,000,000 [..
036752-AG-8 ......... ELEVANCE HEALTH INC Corp Note Call MW 4.101% 03/01/28 -|--..00/26/2024 ... Merrill Lynch ...597,876 |.. .600,000 |..
04965J-AA-1 ......... ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A  5.624% 12/15/36 . .|--..05/15/2024 ...| Interest Capitalization .... .. ..
05377R-GY-4 ......... Avis Budget Rental Car Funding AESOP 2023-4A A ABS 144A  5.490% 06/20/29 ... -|-...11/26/2024 ... |Bank of Nova Scotia . 1,143,633 |.. .... 1,125,000 |..
05522R-DG-0 ......... Bank of America Credit Card Tr BACCT 2023-A1 A1 ABS ~ 4.790% 05/15/28 ....06/25/2024 ... [BNP Paribar Securities Corp .. ,987,188 |.. ....2,000,000 [..
05613\-AD-1 BMIi Vehicle Lease Trust BMALT 2024-2 A3 ABS ~ 4.180% 10/25/27 ... ...10/01/2024 ... [CitiGroup ... 262,976 |.. ....263,000 |..
06428C-AA-2 . .|BANK OF AMERICA NA Corp Note Call MW  5.526% 08/18/26 .... 03/25/2024 ... | Goldman Sachs .708,134 .700,000

.. | BLACKSTONE PRIVATE CRE Corp Note Call MW 3.250% 03/15/27 ..
..|BRISTOL-MYERS SQUIBB CO Corp Note Non Call  4.950% 02/20/26
11135F-CA-7 . ..| BROADCOM INC Corp Note Call MW 4.150% 02/15/28 ....
120568-8D-1 . ..|BUNGE LTD FINANCE CORP Corp Note Call MW  4.100% 01/07/28
143180-AD-9 ......... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS ~ 4.920% 10/16/28 ....

09261H-AK-3 .
110122-ED-6 .

06/26/2024 ... |Goldman Sachs
.|CitiGroup .....
. [Toronto Dominion Sec
09/10/2024 ... |Pershing ...
....03/13/2024 ... [US Bank ..
...09/19/2024 ... |BNP Paribar Securities Corp ..

. 922,940
.919,522
. 487,292
. 999,650
....598,852 |..
...700,711 |..

. 1,000,000
.920,000
.488,000
. 1,000,000
600,000 |..

146919-AC-9 ......... Carvana Auto Receivables Trust CRVNA 2024-P3 A3 ABS  4.260% 10/10/29 .| . ....700,000 |..
149123-BF-7 ......... CATERPILLAR INC Corp Note Non Call  6.625% 07/15/28 - |--.-09/20/2024 ... | Goldman Sachs ....870,480 |.. ....800,000 |..
14913U-AN-0 ......... CATERPILLAR FINL SERVICE Corp Note Non Call ~ 4.450% 10/16/26 ...08/12/2024 ... [CitiGroup .... 1,398,908 |.. 1,400,000 |..

...04/18/2024 ... | JP Morgan Chase ...

16144C-AC-0 ......... Chase Auto Ouner Trust CHAQT 2024-2A A3 ABS 144A  5.520% 06/25/29 . .| .. ..
16144Y-AD-0 Chase Auto Owner Trust CHAOT 2024-4A A4 ABS 144A  4.950% 03/25/30 . ...10/03/2024 ... Merrill Lynch 511,504 |.. 500,000 |..
161571-HV-9 . .|Chase Issuance Trust CHAIT 2024-A1 A ABS ~ 4.600% 01/16/29 .. 01/24/2024 ... | JP Morgan Chase . 2,249,657 . 2,250,000

..| CISCO SYSTEMS INC Corp Note Call MW 4.800% 02/26/27
..|CITIGROUP INC Corp Note Call  1.122% 01/28/27 ....
17327C-AN-3 . ..|CITIGROUP INC Corp Note Call MW 2.014% 01/25/26
19688T-AA-3 . ..| COLT Funding LLC COLT 2024-1 A1 RMBS 144A  5.835% 02/25/69 .
20030N-BS-9 ......... COMCAST CORP Corp Note Call MW 3.150% 03/01/26

17275R-B0-4 .
17327C-AN-5 .

. 1,997,400
. 764,240
. 1,956,160
.671,870

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

.671,878
....2,000,000 [..

02/21/2024 ... |Barclays Group Inc.
09/18/2024 ... |Barclays Group Inc
06/26/2024 ... |Merrill Lynch ..
01/31/2024 ... |Barclays Group Inc

....06/27/2024 ... [ JP Morgan Chase .. 1,934,820 |..
254687-FV-3 ......... WALT DISNEY COMPANY/THE Corp Note MW 1.750% 01/13/26 ....06/27/2024 ... Pershing 1,898,880 |.. ....2,000,000 |..
260543-CY-7 ......... DOW CHEMICAL CO Corp Note Call MW 4.800% 11/30/28 ... wor|-...00/25/2024 ... [Morgan Stanley .
20374L-AB-6 ......... Enterprise Fleet Financing LLC EFF 2023-3 A2 ABS 144A  6.400% 03/20/30 - |....03/25/2024 ... [MUFG Securities ...
20379V-BH-5 ......... ENTERPRISE PRODUCTS OPER Corp Note Call MW 3.700% 02/15/26 .|----06/26/2024 ... |CitiGroup ..
29379V-CE-1 . .| ENTERPRISE PRODUCTS OPER Corp Note Call MW 4.600% 01/11/27 ...01/02/2024 ... [MUFG Securities ... .. 1,508,352 |..

...11/26/2024 ... |Various .... 1,566,277 |.. .... 1,543,000 [..

34528Q-JA-3 .. . [Ford Credit Floorplan Master O FORDF 2024-1 A1 ABS 144A  5.290% 04/15/29 ... . .
-..08/15/2024 ... [ JP MOrgan CHES@ ...........eeeiiiiiiuseeiiiiiitieiteeiiitt ettt ettt et ettt et e ettt e e e st e e e e s e e eeens foeeeee e i e e e o 1,147,406 |.ovvveeeeeiiiiee 1,200,000

34532J-AA-2 ......... Ford Credit Auto Owner Trust/F FORDR 2020-2 A ABS 144A  1.060% 04/15/33 .....oooviiiuvniieiiiiinniennn.
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361886-DF-8 ......... General Motors GFORT 2024-2 A ABS 144A  5.060% 03/17/31 .|....11/26/2024 ... | Toronto Dominion Sec ....811,781 |.. ....800,000 |..
36268G-AD-7 ......... GM Financial Securitized Term GMCAR 2024-1 A3 ABS ~ 4.850% 12/18/28 .. . |--..08/13/2024 ... |MUFG Securities ...598,523 |.. ....600,000 |..
37045X-DD-5 . .. | GENERAL MOTORS FINL CO Corp Note Call MW 1.250% 01/08/26 ...06/26/2024 ... [Credit USA 935,990 |.. .... 1,000,000 |..
379929-AD-4 .. .|GM Financial Automobile Leasin GMALT 2023-3 A3 ABS ~ 5.380% 11/20/26 . . |MUFG Securities ,104,770 |.. .... 1,100,000 |..
380120-AD-0 GM Financial Automobile Leasin GMALT 2024-3 A3 ABS  4.210% 10/20/27 . .| Wachovia Bank ....230,973 |.. ....231,000 |..
38141G-YG-3 . ..| GOLDMAN SACHS GP Corp Note Call MW 1.542% 09/10/27 .. . |Barclays Group Inc . 756,936 .800,000
404119-BS-7 . ..|HCA INC Corp Note Call MW 5.875% 02/15/26 .. .| JP Morgan Chase ... . 1,001,000 . 1,000,000
40428H-VL-3 . ..|HSBC USA INC Corp Note Non Call 5.625% 03/17/25 02/09/2024 ... |HSBC Securities Inc . . 1,506,675 . 1,500,000
42824C-BR-9 .. .. |HP ENTERPRISE CO Corp Note Non Call 4.450% 09/25/26 . .|-...09/12/2024 ... | JP Morgan Chase ... 1,212,951 |.. .... 1,213,000 |..
532457-CP-1 ......... |ELI LILLY & CO Corp Note Call MW  4.150% 08/14/27 .... veer|....08/12/2024 ... [Morgan Stanley .... .... 789,360 |.. .790,000 |..
61744Y-AK-4 .........|MORGAN STANLEY Corp Note Call MW  3.591% 07/22/28 .... ..|....09/18/2024 ... [Morgan Stanley .... ... 783,416 |.. ....800,000 |..
637639-AL-9 ......... NATIONAL SECS CLEARING Corp Note Non Call 144A  5.150% 06/26/26 . .|--..06/17/2024 ... |Wachovia Bank ... ,393,916 |.. .... 1,394,000 |..
682680-CB-7 ......... ONEOK INC Corp Note Call M 4.250% 09/24/27 .|-...09/10/2024 ... | JP Morgan Chase 999,640 |.. .... 1,000,000 |..
T3328N-AE-1 ......... Porsche Innovative Lease Owner PILOT 2024-2A A3 ABS 144A  4.350% 10/20/27 .. .|--..10/01/2024 ... |Wachovia Bank ... ... 287,997 |.. ....288,000 |..
T4256L-FA-2 ......... PRINCIPAL LFE Il Corp Note Non-Call 144A  4.600% 08/19/27 .|....08/12/2024 ... |Morgan Stanley . ....579,548 |.. ....580,000 |..
74834L-BE-9 ......... QUEST DIAGNOSTICS INC Corp Note Call MW 4.600% 12/15/27 .... ...08/15/2024 ... [Morgan Stanley .... ... 414,909 |.. ....415,000 |..
78355H-KII-8 . ..|RYDER SYSTEM INC Corp Note Call MW 5.250% 06/01/28 .......... 09/25/2024 ... [ JP Morgan Chase ... .516,685 .500,000
80287L-AC-3 . ..| Santander Drive Auto Receivabl SDART 2024-3 A3 ABS ~ 5.630% 01/16/29 . 06/11/2024 ...|BNP Paribar Securities Corp . 706,927 .707,000
857477-CB-7 . ..| STATE STREET CORP Corp Note Call 5.104% 05/18/26 ............. 09/26/2024 ... [HSBC Securities Inc ... .802,200 .800,000
87267R-AA-3 ......... T-Mobile US Trust TMUST 2024-1A A ABS 144A  5.050% 09/20/29 . |--..02/05/2024 ... |RBC Capital Markets ... ....419,946 |.. ....420,000 |..
891940-AC-2 ......... Toyota Auto Receivables Ouwner TAOT 2023-A A3 ABS  4.630% 09/15/27 . .|....08/15/2024 ... [ JP Morgan Chase ... ... 1,044,819 |.. .... 1,047,766 |..
89236T-JV-8 ......... TOYOTA MOTOR CREDIT CORP Corp Note MW 1.900% 01/13/27 .|--..06/27/2024 ... |CitiGroup .... 1,851,140 |.. .... 2,000,000 |..
92348K-BG-7 .........[Verizon Master Trust VZMT 2023-1 A ABS ~ 4.490% 01/22/29 .|....06/25/2024 ... |US Bank ... 1,976,328 |.. .... 2,000,000 |..
92348K-CQ-4 .........[Verizon Master Trust VZMT 2024-3 A1A ABS  5.340% 04/22/30 .. . |--..04/16/2024 ... |Wachovia Bank
94988J-6D-4 ......... WELLS FARGO BANK NA Corp Note Call MW  5.450% 08/07/26 .|....03/25/2024 ... | Goldman Sachs ... .. ..
981464-HU-7 ......... World Financial Network Credit WFNMT 2024-B A ABS ~ 4.620% 05/15/31 .. .|--..11/26/2024 ... |Merrill Lynch .. ... 1,397,375 |.. .... 1,400,000 |..
981640-AD-0 ......... World Omni Auto Receivables Tr WOART 2023-B A3 ABS  4.660% 05/15/28 . .|....08/15/2024 ... | Toronto Dominion Sec .. ... 1,007,298 |.. .... 1,100,000 |..
06368D-38-1 .........[BANK OF MONTREAL Corp Note Non Call 3.700% 06/07/25 ...03/14/2024 ... [Harris Nesbitt Corp ... 980,490 |.. .... 1,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 64,071,969 64,602,772 315,862
2509999997. Total - Bonds - Part 3 134,981,483 136,381,376 688,365
2509999998. Total - Bonds - Part 5 67,777,991 68,714,743 250,235
2509999999. Total - Bonds 202,759,474 205,096,119 938,600
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 202,759,474 XXX 938,600
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38383F-HT-3 .. | GNMA 2021-223 QA RMBS ~ 2.500% 10/20/51 ... |....... .. 12/01/2024 . [Paydown ........ccevvvvviiii]eniiiniiiiiniiiennns | A KN A RN 95,660 [.....ounnnnnen 95,435 |....ooeeeiiel [V FORRRRR (073 S (VN F (W72 ) [V EUORRR 94713 | (VN [V [V O 1,318 ..10/20/2051 .
GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51
38383G-AV-3 .. | erenreeeieiie s [ s .. 12/01/2024 . [Paydown .......ccevvvvveiiii]enniniiiiiiiinninens o 102,953 [vvvvvvnnnns 102,953 |............ 103,789 |............ 103,574 |oeevevviiiienns [V FORRRRR [(C74)] IO (VN F ({740 [N FSURR 102,953 |..ooeeeeeenns (VN [V [V O 1,668 |..12/20/2051 .
GNMA GNR 2022-100 BA RMBS ~ 4.000% 11/20/41
38383T-HC-0 .. ..12/01/2024 . [ Paydown 395,382 .... 396,494 395,382 |.... ..11/20/2041 .
912828-27-8 .. |US Treasury Note  1.500% 01/31/27 .. ..03/22/2024 . |Citadel Securities .... .... 1,100,000 .... 991,379 ..1,008,813 |.... ..01/31/2027 .
91282C-BV-2 .. |US Treasury Note  0.375% 04/15/24 .. ..04/15/2024 . [ Maturity ... .... 3,000,000 |......... 2,995,908 ..3,000,000 |.... ..04/15/2024 .
91282C-CL-3 ...|US Treasury Note  0.375% 07/15/24 .. ..07/15/2024 . [ Maturity ... .... 3,000,000 |.......... 2,993,799 ..3,000,000 |.... ..07/15/2024 .
91282C-CX-7 .. |US Treasury Note  0.375% 09/15/24 ..........|....... ..09/15/2024 . [Maturity .... 6,000,000 |......... 5,760,372 ..6,000,000 |.... ..09/15/2024 .
91282C-HY-0 .. |US Treasury Note  4.625% 09/15/26 ..........|....... ..03/22/2024 . [ JP Morgan Chase .... 1,600,000 .. 1,503,835 |.... ..09/15/2026 .
91282C-JC-6 ...|US Treasury Note  4.625% 10/15/26 ..........|....... ..03/22/2024 . [Barclays Group Inc. ... .... 2,000,000 . . . ..10/15/2026 .
91282C-JK-8 .. |US Treasury Note  4.625% 11/15/26 ..........|....... ..09/16/2024 . | Pershing [ R veeeee... 4,100,000 . e 0 [l (3,348)).. . ....(3,348))... 20 . ..11/15/2026 .
91282C-P-7 ...|US Treasury Note  4.375% 12/15/26 ..........|....... ..09/17/2024 .| P Morgan Chase ......... |oeeeeeeeeeeeeeeieees |oveeeens 3,056,016 |.......... 3,000,000 ]......... 3,020,283 |......... 3 020,038 [....uvvvnnnnnnnes 0eeeennns (4,618)...ccceeeeenn.. 0 eeieennns (4,618) |.uvvvvvvnnnnnnns 0., 3 015,420 .. 12/15/2026 .
0109999999 Subtotal - Bonds - U.S. Governments 24,472,145 24,393,048 24,061,245 24,229,788 0 89,069 0 89,069 0 24,318,868 XXX
AUSTIN TX RENTAL Rev Bond  0.639% 11/15/24
052451-AU-5 .| evvrriiiiiiiiiiiiiiriiireereeeere e [ e .. 11/15/2024 . [Maturity ..ooooooeeiiiiiiiis e e 425,000 [..ovvennnnnee 425,000 | 425,000 ..11/15/2024 .
CALIFORNIA ST MUNI FIN AUTH RE Rev Bond M
13048V-ZM-3 .. | 1.361% 02/01/24 ....ovvvnnninniniiiiniiis | e ..02/01/2024 . [Maturity ..ooooooeviiiiiiis e e 500,000 |............. 500,000 |.....cce... 500,000 ..02/01/2024 .
3132HU-WL-1 .. |FHLMC Pool Q11551 MBS ~ 3.500% 09/01/42 ... |....... .. 12/01/2024 . [Paydown ........ccevvvvvviii]oenneniiiiiiiinnennns |, 5,670 |eeveeeeennnns 5,670 [cuvvvvrnnnnnnns 6,039 ..09/01/2042 .
3133L8-TZ-8 .. | FHLMC Pool RC2368 MBS ~ 1.500% 10/01/36 ... |....... ..12/01/2024 . [Paydown ... ...352,003 |... .. 352,003 .. 353,639 ..10/01/2036 .
FAMA FNMA 2015-33 P RMBS ~ 2.500% 06/25/45
B136AP-CJ-9 .| eerrriririiiiiiiiiiii i ..12/01/2024 . [Paydown ... ...162,435 |... ... 162,435 ....170,861 ....(4,485) ... .0 . ..06/25/2045 .
3137BL-AC-2 .. |FHLMC FHMS K048 A2 CMBS ~ 3.284% 06/25/25 . ..12/01/2024 . [Paydown . 144,247 144,247 ). . 139,350 |.. .. 3,762 .0 ..06/25/2025 .
3138A5-ZL-9 .. | FNMA Pool AH4346 MBS ~ 3.500% 02/01/26 ... ..12/01/2024 . [Paydown . . 35,509 (448) .0 ..02/01/2026 .
3138AC-AQ-0 .. | FNMA Pool AH9914 MBS ~ 3.500% 04/01/26 .....|....... ..12/01/2024 . [Paydown ... ....40,805 |... ... (185) ... .0 . ..04/01/2026 .
31389-TV-2 .. | FNMA Pool AS0563 MBS ~ 4.500% 09/01/43 .....{....... ..12/01/2024 . [Paydown ... .. 7,609 ... ... (401))... .0 . ..09/01/2043 .
3138D-5T-4 .. |FNMA Pool AS4457 MBS ~ 3.500% 02/01/45 .....|....... ..12/01/2024 . [Paydown ... ..9,375 ... .. (351))... .0 . ..02/01/2045 .
3138X0-MT-2 .. | FNMA Pool AU1269 MBS ~ 3.000% 07/01/28 .....|....... ..12/01/2024 . [Paydown ... ....38,166 |... (409) ... .0 . ..07/01/2028 .
3140J9-UP-4 ...|FNMA Pool BM5089 MBS ~ 5.500% 02/01/30 .....{....... ..12/01/2024 . [Paydown ... ....87,206 |... .. (4,040) ... .0 . ..02/01/2030 .
3140J9-US-8 ...|FNMA Pool BM5092 MBS ~ 4.000% 11/01/33 .....|....... ..12/01/2024 . [Paydown ... ...34,700 |... (541))... .0 . ..11/01/2033 .
3140M5-UQ-6 .. | FNMA Pool BU4190 MBS ~ 6.000% 10/01/53 .....|....... ..12/01/2024 . [Paydown ... .. 147,176 .. 151,039 ....(3,859) ... .0 . ..10/01/2063 .
31400R-XT-5 .. | FNMA Pool CB6089 MBS ~ 6.000% 04/01/53 .....|....... ..12/01/2024 . [Paydown ... ....(4,636) ... 0. ..04/01/2053 .
3140X7-YM-5 .. | FNMA Pool FM4315 MBS ~ 3.000% 11/01/46 ... ..12/01/2024 . [Paydown . . (4,194) .0 ..11/01/2046 .
3140XL-XE-3 .. | FNMA Pool FS5176 MBS ~ 5.000% 06/01/43 ... ..03/22/2024 . |Pershing 5,740 |. ..06/01/2043 .
3140XL-XE-3 .. | FNMA Pool FS5176 MBS ~ 5.000% 06/01/43 ... ..03/01/2024 . [Paydown . .0 ..06/01/2043 .
31417Y-WJ-2 .. | FNMA Pool MA0648 MBS ~ 3.500% 02/01/26 .....|....... ..12/01/2024 . [Paydown ... .0 ..02/01/2026 .
UNIV OF CALIFORNIA CA REVENUES Rev Bond MW
91412H-JK-0 .. ]0.367% 05/15/24 ....ooovvvveeiniiniiiiiniiieeeeeeee [ e ..05/15/2024 . [Maturity ...ocoooooeiiiiis oonneiiiieeeens e 1,135,000 |........... 1,135,000 ......... 1,135,000 |......... 1,135,000 [................. [ [ PP [V [ [ 1,135,000 |....ooeeennnnns [V P [0 PP [V 2,083 |..05/15/2024 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,716,473 3,719,607 3,740,900 3,731,870 0 (21,136). 0 (21,136) 0 3,710,733 0 5,740 5,740 43,369 XXX
AMERICAN EXPRESS CO Corp Note Cal | 6.338%
025816-DL-0 .. | 10/30/26 .....evvvvvvrvrrirniiiiiiriiiienrinnennninnns [ eeeees ..03/22/2024 . |UBS Financial Services |........ccccooeenns |oeeennns 1,015,180 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |............... (VN [V [V [ SO 0l....... 1,000,000 f..eevvvvnnnnnnns (VN F, 15,180 |........... 15,180 |.ooeeeeeens 25,704 ..10/30/2026 .
AMERICAN HONDA FINANCE Corp Note MW
026650-DY-4 .. |0.750% 08/09/24 ........eevvvvvvvevrrrrrirrinnannnns [ eeeeen ..08/09/2024 . [Maturity ... ...890,000 |... ...890,000 ...889,413 .889,877 |.. .. 890,000 |.... ..08/09/2024 .
AMERICAN TONER Corp Note .
03027X-BH-2 .. |01/16/24 .ooovveeeiiieiiiii ..01/15/2024 . [Maturity ..oooooeiiiiiiiias e s 1,300,000 |.......... 1,300,000 |......... 1,207,726 |.......... 1,209,972 |l [V 220 A (VN P2 PO 0l....... 1,300,000 ..01/15/2024 .
AmeriCredit Auto AMCAR 2021-3 A3 ABS
03066J-AC-7 .. |0.760% 08/18/26 .....ccoeeeeeeeeeeeeeeeeeeeeeeeeens [ ..12/18/2024 . [ Paydown ... ...193,264 |... .. 193,264 .. 193,241 . 193,259 |.. 0 ..193,264 |.... ..08/18/2026 .
ASTRAZENECA F INANCE
04636N-AC-7 .. |0.700% 05/28/24 ........evvvvvvervirernrinirinninnns [ eeeeen ..05/28/2024 . [Maturity ..cocooeveiiiiiiis eeenniiie e 1,300,000 |.......... 1,300,000 |......... 1,299,883 |.......... 1,209,984 |................. [V L (VN 6 | 0l....... 1,300,000 ..05/28/2024 .
ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A
04965J-AA-1 .. ]5.624% 12/15/36 ...oooeveeeeeeeeeeeeeeeeeeeeeeeeee [ e ..06/15/2024 . | Paydown .....eevvvvvviiiiiii]eiiiiiiiiiiiiiiiiees e 104,936 |...vvveeinees 104,936 1............ 104,935 |............ 104,935 |..ovvvveiinennes [V ooy [0 oy [0 ooy [ [ OO 104,935 ..12/15/2036 .
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BUW US CAPITAL LLC Corp Note MW 144A
05565E-BU-8 .. |0.750% 08/12/24 .......evvvveeiiiiiiiiiiiiiiiiiiians [ eeeen ..08/12/2024 . [Maturity ..ocooooeveiiiiiis e e 580,000 |............. 580,000 |.....ccc... 579,948 |............ 579,989 |...ooeeeiiiiens [V L1 R (VN L1 P (VN 580,000 |..oooeeieeennns (VN (1 PO [V 4,350 |..08/12/2024 .
BWW Vehicle Lease Trust BMILT 2023-1 A3 ABS
05593A-AC-3 ...]5.160% 11/25/25 ...ooovvvvviiiiiiiiiiiiiiiien [ e .. 12/25/2024 . [Paydown ........ccoeevviiiiioniiiiniiiiiins e 164,974 |............. 164,974 |............ 164,970 |............ 164,967 |.....ovvnnnnnnnee (VN [ PP [V [ [N . 164,974 |.............L (VN (1 PO [V O 6,397 .. 11/25/2025 .
BWW Vehicle Lease Trust BMILT 2022-1 A3 ABS
05601X-AC-3 .. | 1.100% 03/25/25 ..03/25/2024 . [Paydown ... L211123 ). ..211,128 ...211,001 L211,118 |.. L211,123 ... ..03/25/2025 .
BANK OF AMER CRP Corp Note Call MW
06051G-KG-3 .. |02/04/25 ......ooooviiiiiiiiiiii ..02/04/2024 . [Cal | 100.0000 ..... |oeeeeeeeeriiiiiiiiens fernnennns 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...ccoeeeeennnns (VN (1 PO [V [V 0 ... 1,000,000 ..02/04/2025 .
Bank of America Auto Trust BAAT 2023-2A A2
06054Y-AB-3 .. | ABS 144A  5.850% 08/17/26 ... ..12/15/2024 . [Paydown ... ...817,151|... ...817,151 ...817,086 .817,076 |.. .. 817,151 |.... ..08/17/2026 .
BANK OF AMERICA NA Corp Note Non Ca
06428C-AC-8 .. |5.650% 08/18/25 ......eevvvvveeiiiiiiiiiiniiiiiiinns [ eeeeens ..03/22/2024 . [Morgan Stanley ...........loeeeeeeiiiiiiiiiiiins |, (27X 700,000 |......cc.... 700,000 |......cc.... 700,000 |...cooeeeeennnns (VN (1 PO [V [V (VN 700,000 |...oevvvveennnns (VN F 4,823 | [ 7T 23,950 |..08/18/2025 .
BAXTER INTL Corp Note MW 1.322% 11/29/24
071813-CH-0 .. | evvvrereiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeneees [ eeeees ..11/20/2024 . [Maturity ..oooooooiiiiiiiis o s 1,300,000 |.......... 1,300,000 |......... 1,300,000 |......... 1,300,000 [...ovvvvvnnnnnnee (VN (1 PO [V [V 0 ... 1,300,000 |...ccoeeeennnns (VN (1 PO (1 O 17,186 |.. 11/29/2024 .
BENCHWARK Mor tga BMARK 2020-B19 A1 CMBS
0816211-AY-2 .. |0.628% 09/15/53 ....coovvvviiiiiiiiiiiiiiiiinies [ e ..03/01/2024 . [Paydown ........ccevvvvvveii]oniinniiiiniiniinns o, 49,504 |...evvvinnnnns 49,504 |............. 49,504 |....oovvvnnns 49,494 ... [V L1 R (VN L1 P [V F 49,504 f....oevvnnnnnnne (VN (1 PO [V 73..09/15/2053 .
CIGNA CORP Corp Note Call MV 0.613%
125523-CN-8 ...| 03/15/24 .....oovvvviiiiiiiiiiiiiiiiiiiieeeeeeeeeeeees | e ..03/15/2024 . [Maturity ...ccoooevviiiiiis oeneniiins e, 1,300,000 |.......... 1,300,000 |......... 1,300,000 |......... 1,300,000 ...oevvvvnnnnnnee (VN (1 PO [V [V 0 ... 1,300,000 |...ccoeeeennnns (VN (1 PO [V O 3,085 |..03/15/2024 .
CNH Equipment Tr CNH 2022-B A2 ABS ~ 3.940%
12663J-AB~7 .. | 12/15/25 ..oovvvviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeees | e ..06/15/2024 . [Paydown ........cceevvvvviis]oriiiiiniiininnins o, 190,999 [...evvvennnee 190,999 |............ 190,994 |............ 190,992 .oevvvviiiinennns (VN [ PP [V [ [N . 190,999 |t (VN (1 PO [V 2,324 |..12/15/2025 .
CNH Equipment Tr 2022-C A3 ABS ~ 5.150%
12664J-AC-4 .. | 04/17/28 ...ovvvnnnniiniiiiis | e ..03/22/2024 . [HILLTOP SECURITIES ... |oeeeeeeiiiiiiiiiieies | 1,554,028 |........... 1,565,000 |......... 1,539,969 |.......... 1,541,355 |, [V 664 |l [V 664 |...eevviinnnnnne 0 ... 1,542,019 [o.eeennnnnnnee (VN F, 12,010 |........... 12,010 |eeeeeeeenns 22,468 |..04/17/2028 .
CAPITAL ONE FINANCIAL CO Corp Note Call
14040H-C0-6 .. | 6.190% 05/09/25 .......evvvvrvememnmnnnnnnnnnnnnnnns | vvenns ..05/00/2024 . [Cal | 100.0000 ..... |oeeeeeeeeeiiniiiinnns fervenninnnns 700,000 |............. 700,000 |......cc.... 700,000 |......cc.... 700,000 |...cooeeeeennnns (VN (1 PO [V [V (VN 700,000 |...oevvvveennnns (VN (1 PO (1 O 14,581 [..05/09/2025 .
Capital One Multi-Asset Execut COMET 2019-A3
14041N-FV-8 .. | A3 ABS  2.060% 08/15/28 . . ..12/12/2024 . [Harris Nesbitt Corp ... .. 1,442,109 |.......... 1,500,000 |......... 1,373,789 |......... 1,379,005 |.. ..1,420,742 |.... ..08/15/2028 .
CARGILL INC Corp Note Call MW 144A  0.400%
141781-BP-8 .. | 02/02/24 .....coovvvviiiiiiiiiiiiiiiiiiiiieeieeieeeees | e ..02/02/2024 . [Maturity ...cooooeviiiiiiis orniiini s 743,000 [..evveennnnes 743,000 | 742,205 |............ 78,977 |l [V 2 | (VN P P [N . 743,000 |oooiiiiiinnnns (VN (1 PO [V O 1,486 |..02/02/2024 .

14316H-AC-6 ..
14316N-AC-3 ..
14319B-AC-6 ..
14687A-AP-3 ..
161571-HT-4 ..
172967-ND-9 ..
244226-V0-9 ...
244226-VU-0 ...
24422E-WV-8 ..
24702H-AE-3 ..
203644-BK-3 ..
20375C-AC-3 ...
31620M-80-8 ..

33845A-AA-5 ..

CarMax Auto Owne CARMX 2020-4 A3 ABS
0.500% 08/15/25
CarMax Auto Owne CARM
0.340% 12/15/25
CarMax Auto Owner Trust CARMX 2023-3 A3 ABS
5.280% 05/15/28
Carvana Auto Rec CRVN
0.610% 10/08/26
Chase Issuance Trust CHAIT 2023-A1 A ABS
5.160% 09/15/28
CITIGROUP INC Corp Note Call M
11/03/25
JOHN DEERE CAPITAL CORP Corp Note Non Call
0.450% 06/07/24
JOHN DEERE CAPITAL CORP Corp Note Non Call
0.625% 09/10/24
JOHN DEERE CAPITAL CORP Corp Note Non Call
5.030% 10/11/24
Dell Equipment Finance Trust DEFT 2023-1 A3
ABS 144A  5.650% 09/22/28
ENTERGY LOUISIANA LLC Corp Note Call
0.950% 10/01/24
Enterprise Fleet Financing LLC EFF 2023-1 A3
ABS 144A  5.420% 10/22/29
FIDELITY NATL IN Corp Note M
03/01/24
Flagship Credit FCAT 2021-4 A ABS 144A
0.810% 07/17/26

e ; 231%
....... 0500%

05/15/2024 .

..00/15/2024 .

03/25/2024 .

..12/08/2024 .

03/22/2024 .

..11/03/2024 .

..06/07/2024 .

..09/10/2024 .

10/15/2024 .

..03/25/2024 .

..08/19/2024 .

..03/22/2024 .

..03/01/2024 .

..00/15/2024 .

Paydown ....

Paydown

Wachovia Bank

Paydown

Harris Nesbitt Corp ....

Call 100.0000

Maturity

Maturity

Maturity

US Bank

Call

MUFG Securities

Maturity

Paydown

......... 1,710,681
............ 450,000
......... 1,050,000
............ 300,000
............ 360,000
......... 1,108,137
............ 530,000
............ 701,184
............ 620,000

............ 225,830

...82,608 |...

........... 1,699,000
............. 450,000
.......... 1,050,000
............. 300,000
............. 360,000
.......... 1,100,000
............. 530,000
............. 699,000
............. 620,000

............. 225,830

......... 1,048,688
............ 299,805
............ 360,000
......... 1,090,590
............ 529,205
............ 691,710

............ 619,634

............ 225,812

............ 299,955
............ 360,000
......... 1,091,702
............ 529,799
............ 691,969
............ 619,980

............ 225,826

........ 1,698,602
........... 450,000
........ 1,050,000
.......... 300,000
.......... 360,000
........ 1,002,377
........... 529,968
........... 692,339
.......... 620,000

........... 225,830

..08/15/2025 .

.. 12/15/2025 .

..05/15/2028 .

..10/08/2026 .

..00/15/2028 .

.. 11/03/2025 .

..06/07/2024 .

..00/10/2024 .

..10/11/2024 .

..09/22/2028 .

..10/01/2024 .

..10/22/2029 .

..03/01/2024 .

..07/17/2026 .
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Ford Credit Auto FORDO 2022-D A3 ABS
345295-AD-1 ...|5.270% 05/17/27 .eeeeeeeeeieeeeeeeeeeeeeeeeeee e .. 12/15/2024 .| Paydown .....eeeeeeemnnnies foeeennee s e 308,561 |............. 308,561 |............ 308,517 |.eeeeeennnnn 308,526 |-..uueeeeennnnnn (U1 PR [ (U 35 | [V PO 308,561 |oevveeneeeennes [V [V [V AU 13,088 |..05/17/2027 .
Ford Credit Auto FORDR 2019-1 A ABS 144A
34532P-AA-8 ... 3.520% 07/15/30 evveeeeeeeeniieeeeeeeeeeeeennn | e ..01/15/2024 .| Paydown .....eeeeeeeennnensfoeeennniee e s 2,000,000 |.......... 2,000,000 |......... 2,065,469 |......... 2,030,185 [..euueeeeennnnns [V (30,185)ceeeeeeiees (U (30,185) |-vveeeeeeeennn [V PO 2,000,000 ..07/15/2030 .
Ford Credit Auto FORDO 2020-C A3 ABS
34533Y-AD-2 ...|0.410% 07/15/25 ..05/15/2024 .| Paydown ... ...53,237 |... ...53,237 .. 53,237 |.. ...58,237 |.... ..07/15/2025 .
Ford Credit Auto Owner Trust FORDO 2022-C A4
34535A-AE-0 .. |ABS  4.590% 12/15/27 .eeeeeeeeeiniieeeeeeen | e ..03/25/2024 . |Pershing .......ccceeveeees foevemmmnnneecennnns Joneens 1,485,645 |.......... 1,500,000 |......... 1,464,199 |......... 1,467,818 |eeveeneeeeee (V) N 1,990 [ooeeieiiiiies (1) 1,990 |eerriiiiieeees [V PO 1,469,808 .. 12/15/2027 .
GECU Auto Receivables Trust GECU 2023-1A A2
36169E-AB-6 .. | ABS 144A  5.950% 03/15/27 .eveeeeeeennneeee | s .12/15/2024 . |Paydown ... ...222,579 (... .. 222,579 . 222,564 |.. ..222,579 |.... ..03/15/2027 .
GM Financial Automobile Leasin G
362541-AD-6 .. |A3 ABS  5.160% 04/20/26 .........eeeereeennnn]ceeeens ..12/20/2024 .| Paydown .....eiveeeennnies |oeeenne e e 364,136 |......cc..... 364,136 |..cvvnnnnnnn 364,076 |............ 364,094 |....oiieeinnnnnn (U1 PR L7 (U B2 | [V PO 364,136 [....ccvvnnnnnnns [V [V [V AU 15,383 |..04/20/2026 .
GM Financial Sec GMCAR 2020-4 A3 ABS
36260K-AC-8 .. |0.380% 08/18/25 ....ccevvreeieeeeenneeeeeeennees e ..04/16/2024 .| Paydown ... ... 59,557 |... .. 59,556 |.. L0 ...59,557 |.... ..08/18/2025 .
GM Financial Sec GMC
36261L-AC-5 .. |0.350% 10/16/25 .....ceeeeeeeeeeeeeineiieeeceeenn e ..07/16/2024 .| Paydown ....eeeeeeemnnnesfoeeeennieeeeeenes e 56,810 [...ccvvnennnns 56,810 |.cevvnnnnnnns 56,801 |evveennnnnns 56,809 [...uueeeeeennnnnn [ T s [ ) N PO [ PP 56,810 |ceeueeeeeennnnns [V [V (U 60 [..10/16/2025 .
GENERAL MOTORS FINL CO Corp Note Non Call
37045X-DN-3 ...|5.440% 10/15/24 ..ooeveeeeeieiieeeeeeeeeeeeen | e .10/15/2024 . IMaturity ...ocooeveieeeees foeremneeeeeeees e 840,000 [-eevvvnnnnnns 840,000 [.......c.... 840,000 |....cevnnnnn 840,000 [..cceeeeennnnnnns [ [V [ [V O [V PO 840,000 |oeeveunieeennns [V [V [V AU 50,683 |..10/15/2024 .
GLOBAL PAYMENTS INC Corp Note Call MW
37940X-AF-9 .. | 1.500% 11/15/24 ....iiieiiiiieeeeiieeeeeeeee e .. 11/15/2024 . IMaturity ....ooovenieeeeees foermmnieeeeeeiees o 930,000 |......ccve 930,000 |..cevnnnnnnn 929,349 |..ooeennnnnn 929,807 |ovvvueeeeennnnns [ PR XN [ PR 193 |oeeeiieeeees [V PO 930,000 |eeveuuneeaennns [V [V [V AU 13,950 |..11/15/2024 .
GOLDMAN SACHS GP Corp Note Call MW 5.306%
38141G-YL-2 .. | 10/21/24 .o e .09/21/2024 .| Call 100.0000 ..... |eeeeeeeeeeniiieeee ferreeeennan 750,000 [+eeeennnnnnns 750,000 [...eeeeenee 750,000 |..eeevnnnnns 750,000 [.oeeeeeeinnnnnnns [ [V [ [V O [V PO 750,000 |eeveeneeaennns [V [V [V AU 40,900 |..10/21/2024 .
GOLDMAN SACHS GP Corp Note MW 3.000%
38141G-ZP-2 .. |03/15/24 .o | e ..03/15/2024 . IMaturity ....ccooveieereees foeremmnieeeeeennes s 1,000,000 |.......... 1,000,000 |............ 999,110 |............ 999,907 |ovvvueeeeennnnnn (U1 PR [ IO (U T I [V PO 1,000,000 |...ccvvvnnnnnnnn [V [V [V AU 15,000 |..03/15/2024 .
Hertz Vehicle Financing LLC HERTZ 2022-3A A
42806M-AS-8 .. | ABS 144A  3.370% 03/25/25 .....evveveeeennns | s .03/25/2024 . | Paydown .....eueeeeeemnnnns|oeeenneeeeeees e 500,000 [-eeevvnnnnnns 500,000 [....eeenee 490,273 |............ 498,052 |eeuueeeeinnnnns (V) N 1,948 [ (1) 1,948 | [V PO 500,000 |eeveuunieaenns [V [V [V A 2,808 |..03/25/2025 .
Hertz Vehicle Financing LLC HERTZ 2023-3A A
42806M-CA-5 .. | ABS 144A  5.940% 02/25/28 ....ovvveeveeennnns | eeens ..03/25/2024 .| US Bank .....oeeeeeemenieeeefoeeemnieeeeeenies s 1,524,288 |.......... 1,500,000 |......... 1,496,426 |......... 1,496,705 |....ccevnnnnnnnes [ PR AR I [ PR AR R [V PO 1,496,919 |oooveeeieeenee [V 27,339 |oeeennns 27,339 |oeeens 22,523 |..02/25/2028 .
Honda Auto Receivables Owner T HAROT 2022-2
43815P-AB-5 .. |A2 ABS  3.810% 03/18/25 ....ccevvreeeeeeennnn | s ..05/18/2024 .| Paydown ......oveeeennnnies|oeeenne e e 125,676 |.ccevnnnnnnns 125,676 |.cevennnnnee 125,670 |oeevennnnnne 125,668 [....ccvvvnnnnnnns [ - [ 8 | [V PO 125,676 |ceeeeeeeeennnnns [V [V [V A 1,088 |..03/18/2025 .
HORMEL FOODS CRP Corp Note Call MW 0.650%
440452-AG-5 ...| 08/03/24 .....ceeieeiiiee e e ..06/03/2024 . IMaturity .....cooeeeeeeenn foermmmnieeeeeenees o 850,000 [-eevvvnnnnnns 850,000 [...ueeeeeee 849,847 |............ 849,978 |....ieieeinnnnnn (U1 PR 2 (U 2 | [V PO 850,000 |eeveunnieeennns [V [V [V A 2,763 |..06/03/2024 .
Hyundai Auto Rec HART 2020-C A3 ABS
44891R-AC-4 ...| 0.380% 05/15/25 .....eeeeeeeneeeeeeeeieeeeeennn e .03/15/2024 .| Paydown .....euuereeemnnnsfeeeeenneeeeeens e 55,690 [...oeeeeennnn 55,690 [....ccvnnnnnn 55,677 [.eeeeeennnnns 55,690 [ceeuueeeinnnnnnn [ [V [ [V O [ PP 55,690 |..ccevnnnnnnnnns [V [V (U 34 1..05/15/2025 .
Hyundai Auto Lea HALST 2022-A A3 ABS 144A
44891W-AC-3 .. | 1.160% 01/15/25 ...eeeeereeeeeeeeee e e ..04/15/2024 .| Paydown ......oeeeeemnnnies|oerennie e e 258,366 |............. 258,366 |............ 258,360 |............ 258,365 |veuueeeeeennnnn [ [V [ [V O [V PO 258,366 [.....ceevnunnnns [V [V (U AP 623 [..01/15/2025 .
Hyundai Auto Lease Securitizat HALST 2022-B
44934L-AD-4 ...| A3 ABS 144A  3.350% 06/16/25 .....ceeevevnnen | eenns ..08/15/2024 . |Paydown ......eeeeeeeennnansfoeeennee e s 1,722,383 |........... 1,722,383 |......... 1,690,358 |......... 1,714,000 [....ccevnennnnnes (V) N 8,285 [ (1) 8,285 |.oeeeenins [V PO 1,722,383 |oeeveiaeeeeenee [V [V [V AU 20,675 |..06/16/2025 .
JPMORGAN CHASE Corp Note Call MW 1.040%
46647P-BN-5 .. | 02/04/27 ..o eeeeenn | s ..09/17/2024 .| Goldman Sachs ............|eeeemeeireeeeennnnns Jounenens 1,432,890 |.......... 1,500,000 |.......... 1,334,445 |.......... 1,345,865 |.....cevvnnnnnnns (U 33,730 [ceeeneeeeennnnns (V) 33,730 [oooeeiiiiiinnnns [V PO 1,379,596 |oeevvuneeaennee [V 53,294 |...connnnnn 53,204 |oeeveenenn 17,507 |..02/04/2027 .
JPMORGAN CHASE Corp Note Call MW 0.768%
46647P-CM-6 .. | 08/09/25 .....cceeeeeeeieeeeenne e eeenn e eeennn | e ..08/09/2024 .| Cal | 100.0000 ..... |eeeueeeeeeniiiineee fereeeeennnan 280,000 [-eevvnnnnnnns 280,000 ... 280,000 |..eeevnnnnns 280,000 [.oeveeeeeennnnnns [ [V [ [V O [V PO 280,000 |eeveuneeeennns [V [V [V A 2,150 ..08/09/2025 .
Key Commercial Mortgage Trust KCM 2020-S3 A1
49308V-AA-5 .. |CMBS 144A  1.246% 09/16/52 .....cevvevevenaes | eeeens ..10/01/2024 .| Paydown ....eeveeeemnnnees|oeeemniieeeeeeniees e 202,743 |.ceeeneeeen 202,743 |............ 202,743 |............ 202,652 |oeeeeeeeeennnnns (U1 PR [ O (U LI O [V PO 202,743 |oooeeeiiines [V [V [V A 1,191 [..09/16/2052 .
MARRIOTT INTL Corp Note Call MW 3.600%
571900-BB-4 .. |04/15/24 ..o | e ..04/15/2024 . IMaturity .....ooovieereeen foermmmnieeeeeeenes s 1,000,000 |.......... 1,000,000 |............ 991,720 |............ 998,506 |-.vvuueeeeennnnns (V) N 1,49 [t (1) 1,494 |, [V PO 1,000,000 |...ccvvvnnnnnnnn [V [V [V AU 18,000 |..04/15/2024 .
MCKESSON CORP Corp Note Call MW 5.250%
581557-BS-3 .. |02/15/26 ....eoeeeeeeeeeeeeeeeee e | s ..09/16/2024 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee ferreeeennnn 700,000 [-eeeevnnnnnns 700,000 [...eeeeenee 698,600 |............ 698,988 [.....cevvvnnnnnns [ IR K I [ PR 2 [V PO 699,314 [....coenennnnes [V IR (617 687 |eeeennnnnns 39,915 |..02/15/2026 .
MET LIFE GLOB FUNDING | Corp Note Non Call
59217G-EQ-8 .. |5.140% 09/27/24 ..ooeeeeeeeeeieeeeeeeeeeeeeeen e ..09/27/2024 . IMaturity ....ooovveieeeeenn foevmmmnieeeeeeees s 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [-eeeeeerennnnnnns [ [V [ [V O [V PO 2,000,000 [eeeueeeeennnnns [V [V [V AU 86,307 [..09/27/2024 .
MET LIFE GLOB FUNDING | Corp Note Non Call
59217G-GV-5 .. | 144A  0.400% 01/07/24 ... U . ..01/07/2024 . |Maturity ... ..1,000,000 |.......... 1,000,000 ... 999,640 .999,998 |.. ..1,000,000 |.... ..01/07/2024 .
MORGAN STANLEY Corp Note Call
B174TY-EJ-0 .. |01/24/25 .o | s ..01/24/2024 .| Cal | 100.0000 ..... |eeeeeeeeeeniieeeee fereeeeennen 380,000 [-eevvnnnnnnns 380,000 [....eeeeeee 380,000 |..ccevnnnnnn 380,000 [.eeeeeeeeieeee O oo O [ 0 et 0 e 0 e 380,000 |eeveunneeaenns [V [V [V AP 5,813 (..01/24/2025 .
NATIONAL RURAL UTIL COOP Corp Note MW
63743H-EY-4 .. | 1.000% 10/18/24 ....cevvvuiiiiiiiiiiiaieeiiniiaaeee | caeees .10/18/2024 . |Maturity ... ..1,080,000 |.......... 1,080,000 |......... 1,079,017 |......... 1,079,735 |.. ..1,080,000 |.... ..10/18/2024 .
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NESTLE HOLDINGS INC Corp Note Call MW 144A
641062-AU-8 .. | 0.606% 09/14/24 .....cceveereaiieeeieiiieeeeeen e ..09/14/2024 . IMaturity ....coovveieeeeeen foeremmnieeeeeeenes s 1,400,000 |.......... 1,400,000 |......... 1,400,000 |......... 1,400,000 |-eeevvennraaenee [ [V [ [V O [V PO 1,400,000 |...ceveeeennnnns [V [V [V A 8,484 [..09/14/2024 .
NEW YORK LIFE GL Corp Note Non Call 144A
6495211-EJ-8 .. |0.900% 10/29/24 ......coeeeeiiiieeeeeeeeeeeeee | s ..10/29/2024 . IMaturity ....oooeveieveeenn foevmmmnieeeeeenees e 830,000 [+eevevnnnnnns 830,000 ... 828,921 |............ 829,700 .. 10/29/2024 .
NVIDIA CORP Corp Note Call MW 0.584%
B7066G-AL-8 .. |08/14/24 ....ceeeeeeeieeeeeeee e e ..06/14/2024 . |Maturity ... ..1,700,000 |.......... 1,700,000 |......... 1,700,000 |......... 1,700,000 |.. ..06/14/2024 .
Public Service N PSNH 2018-1 A1 ABS
69363P-AA-8 .. | 3.004% 02/01/26 ..eeeeeeeeeeeeeeeeeeeeeeeeeennn e ..02/01/2024 .| Paydown ......oeveeemnnnees foeenneeeeeennees e e FA K7 182 s 7,732 |oeeeeeiees 7,732 ..02/01/2026 .
PACCAR FINANCIAL CORP Corp Note Non Call
69371R-R4-0 .. |0.500% 08/09/24 ......ceeeereeeeeeeinenieeeeeeeen e ..08/09/2024 . |Maturity ... ..1,000,000 |.......... 1,000,000 ... 999,460 ..08/09/2024 .
PACIFIC LIFE GF 11 Corp Note Non Ca
6944PL-2T-5 ...|5.320% 06/16/25 .....eeeeeeeeeeeeeeenneeeeeennn e ..03/22/2024 . | Market AXeSS .....ceeeeeesoeremmmninieeeenniins s 2,817,777 |eeeeeet 2,800,000 |......... 2,800,000 |......... 2,800,000 [-.eeeerrennnnnnns [ [V [ [V O [V PO 2,800,000 [oeeuuereeennnnns [V 17,777 e 7,777 | 47,821 ..06/16/2025 .
PenFed Auto Rece PNFED 2022-A A3 ABS 144A
706874-AC-8 .. |3.960% 04/15/26 .....eoeeeeeeeeeeeeeeeeeeeeeeennn e .12/15/2024 . |Paydown ... ...671,544 |... .. 671,544 ...671,439 671,497 |.. L0 ..671,544 |.... ..04/15/2026 .
PHILLIPS 66 Corp Note Ca
T18546-AY-0 .. |02/15/24 ..oeeeeieeeiee e | s ..02/15/2024 . IMaturity ....ooooveereeenn foermmnnieeeeeenes e 270,000 [+eeeennnnnnns 270,000 ... 269,708 |...ccvnnnnnn 269,989 |.eeuiiieinnnnns (U1 PR LA PO (U LA [V PO 270,000 |eeveuneeaennns [V [V [V A 1,215 [..02/15/2024 .
PRICOA GLOBAL FUNDING 1 Corp Note Non Cal |
741531-C0-0 .. | 144A 1.150% 12/06/24 .ooeeeeeeeeeeeeeeeeen | e .12/06/2024 . \Maturity .....ooooeieeeeeen foevemnniieeeeeees s 1,600,000 |.......... 1,600,000 |......... 1,598,352 |.......... 1,599,483 |....oeieeennnnns [ IR 518 [ [ PR 518 |overeeieeeennn [V PO 1,600,000 |...ccvvvnnnnnnne [V [V [V AU 18,400 |.. 12/06/2024 .
PRINCIPAL LFE Il Corp Note Non Call 144A
T4256L-EJ-4 .. |0.500% 01/08/24 .....ccovvmeieeeiinnieeeecennees e ..01/08/2024 . IMaturity .....ooeveeeeeeens |oemmmmnieeeeennees o 720,000 [oeevennnnnnns 720,000 [...eeeeenee 719,431 |............ 719,996 |oovveeieeinnnnns [ L3 [ 4 | [V PO 720,000 |eeveuneeaennns [V [V [V A 1,800 |..01/08/2024 .
PRINCIPAL LFE 11 Corp Note Floating
T4256L-ER-6 .. |5.690% 08/23/24 .....oeeieeeeeiniieeeeeeneeeeeeen | .08/23/2024 . IMaturity ....ooooeeieveees |oevemnnieeeeeenes e 190,000 |-.veuenneeees 190,000 |............ 190,000 |evveennnnns 190,000 [-ooeeevennnnnnnes [ [V [ [V O [V PO 190,000 [oveeeeeeennnnns [V [V [V A 8,268 |..08/23/2024 .
SALESFORCE INC Corp Note Call MW 0.625%
T9466L-AG-9 .. |07/15/24 ..o e ..07/15/2024 . IMaturity ....ooooveieveeenn foermmmnieeeeennees e 640,000 |-eevvvnnnnnns 640,000 [............ 639,674 |............ 639,941 |ooeeeiiieinnnnns (U1 PR [T O (U ST [V PO 640,000 |eeveunnieeennne [V [V [V A 4,000 [..07/15/2024 .
7-ELEVEN INC Corp Note Call MW 144A
817826-AB-6 .. |0.800% 02/10/24 .....ccevveeieeeeinneeeeecennees e ..02/10/2024 . IMaturity ....oooovniereeenn foermmnnieeeeennes e 331,000 |.....ccennnnn 331,000 |.cevennnnnes 330,725 |............ 330,990 |oeeeuneeeeennnns (U1 PR 10 |oeeeeeeeeeeenes (U 10 foeeeeeeeiiinns [V PO 331,000 |oeeeenneeeennes [V [V [V A 1,324 |..02/10/2024 .
SOUTHERN CAL EDISON Corp Note MW 0.975%
842400-HK-2 .. |08/01/24 ....eeeeeeeeeeeeeeee e e ..08/01/2024 . IMaturity ....coovveeereeeen Joermmmnieeeeenniees e 530,000 |......cc..... 530,000 |......unn... 529,952 |eevuunnnnnn 529,990 [..oeevvvnnnnnns (U1 PR 10 |eeeeeeeeeeee (U 10 foeeeeeeeiiinns [V PO 530,000 |eeveuneeeennns [V [V [V A 5,168 |..08/01/2024 .
SOUTHERN CO Corp Note Call MW 0.600%
842587-DG-9 .. |02/26/24 ... | .02/26/2024 . IMaturity .....oooveoeeeeeen foovemmnieeeeeees e 485,000 |............. 485,000 |............ 484,96 |............ 484,998 |....oeeeeinnnnnn [ 2 [ [ 2 | [V PO 485,000 |eeveunneeeennns [V [V [V A 1,455 |..02/26/2024 .
STARBUCKS CORP Corp Note Call 5.730%
855244-BB-4 ...|02/14/24 ... | ..02/14/2024 . IMaturity ....oooeeeeveeens foemmmnnieeeeeenees o 340,000 |............. 340,000 |............ 340,000 |..eeevnnnnns 340,000 [.oeeeeeeeennnnnns [ [V [ [V O [V PO 340,000 |eeveuneeaenns [V [V [V 5,133 |..02/14/2024 .
Toyota Auto Receivables Owner TAOT 2022-C
89231C-AB-3 .. |A2A ABS  3.830% 08/15/25 .....ccevvvuuiereaenn | eeeeens ..07/15/2024 .| Paydown ......oeeeeemnnnins foeeennieeeeeenes e 312,696 |............. 312,696 |...eennnnnn. 312,667 |..ceevnnnnnn 312,682 |oeeueieeeinnnnnn (U1 PR L3 (U L3 AT [V PO 312,696 |[....coevvnnnnnns [V [V [V A 3,858 |..08/15/2025 .
Toyota Auto Loan Extended Note TALNT 2022-1A BNP Paribar Securities
89231E-AA-1 .. | A ABS 144A  3.820% 04/25/35 ......cceveeevenne]ceeens ..03/25/2024 .| COIP weveeeeeeennnneeeeenn foeeemnnineeeeennies s 1,453,125 |.......... 1,500,000 |......... 1,418,208 |......... 1,420,080 |.eevvvenneeenee (V) N 2,225 |oeeeiieeeeee (1) 2 [V PO 1,422,304 |...ccovnnnnnnnns [V 30,821 |........... 30,821 [.oeeeee 14,484 ..04/25/2035 .
Toyota Auto Loan TALNT 2019-1A A ABS 144A
89231X-AA-9 .. |2.560% 11/25/31 oeveeeeeeeiieeeeeeeee e e ..05/25/2024 . | Paydown ......oeeeeeennnansfoeeennniee e s 2,000,000 |-......... 2,000,000 |......... 1,930,391 |.......... 1,956,339 |oeeeeeeeeennnnns (U 43,661 [..ccevvnnnnnnnnns (V) 43,661 |oeeeeeeeeeennn [V PO 2,000,000 [eeeueeeeennnnns [V [V [V AU 21,333 |..11/25/2031 .
TAOT 2021-A A3 TAOT 2021-A A3 ABS  0.260%
89240B-AC-2 .. |05/15/25 ...eeeeiieeeeeieeeeeeeee e eeeen | s ..06/15/2024 .| Paydown .....oeeeeemnnnies|oeeenne s e 121,528 |.oeeeenennnns 121,528 |.eeeeennneee 121,505 |...ccevnenn 121,527 oo [ T s [ ) N PO [V PO 121,528 |oeeeeeeeeenee [V [V (U 81..05/15/2025 .
TRUIST FINANCIAL CORP Corp Note Cal |
89788M-AF-9 .. |4.930% 06/09/25 ...oovvneeeeeeeneeeeeennieeeeeen | eeeees ..06/10/2024 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee ferreeeennnd 800,000 [-eevvvnnnnnns 800,000 [.....ceewee 800,000 [....oeeeeee 800,000 |-eevveennraenes [ [V [ [V O [V PO 800,000 [-.eeeeeeeeennnns [V [V [V AU 23,268 |..06/09/2025 .
UNILEVER CAPITAL CORP Corp Note Call MW
904764-BN-6 .. | 0.626% 08/12/24 .....ceeeeeeeeeeeeeieeeeeeeeee e ..08/12/2024 . IMaturity .....oooeneereeenn foermmmnieeeeeenies e 460,000 |-eeevnnnnnnns 460,000 [............ 460,000 |............ 460,000 [....cevvnennnnnns [ [V [ [V O [V PO 460,000 |eeveunnieeennne [V [V [V A 2,880 ..08/12/2024 .
VERIZON COMM INC Corp Note MW 0.750%
92843V-GF-5 ...|03/22/24 ..correeieeieeeeeeeee e | ..03/22/2024 . IMaturity ....coooeieveeenn foermmnieeeeeenes e 545,000 |............. 545,000 |............ 544,967 |............ 544,998 |....ccvvvnnnnnnns [ 2 [ [ 2 | [V PO 545,000 |......ceennnnnns [V [V [V 2,044 |..03/22/2024 .
Verizon Master Trust VZMT 2022-6 A ABS
92348K-AZ-6 .. | 3.670% 01/22/29 .....eoeeeeeeieeeeeeeeeeeeeeennn e ..03/22/2024 .| CitiGroup ....eeeeeemmenes foeeemmnnneeeeennins Jeenens 1,763,719 |.......... 1,800,000 |......... 1,737,633 |......... 1741797 e (V) N K I IO (1) 3,311 | [V PO 1,745,107 |ooeereeennnnnns [V 18,612 |.eeeen 18,612 |ovveeeeees 17,616 |..01/22/2029 .
VMWARE INC Corp Note Call MW 1.000%
928563-AH-8 .. |08/15/24 .....oeeeeeeeee e e ..08/15/2024 . IMaturity .....ooeveieveeenn foermmmniieeeeeenees e 730,000 [+eeeennnnnnns 730,000 [...neeeenee 729,650 |............ 729,927 |oveeeeeeeennnnnn (U1 PR FL T (U [T PPN [V PO 730,000 |eeveuneeaannns [V [V [V A 7,300 |..08/15/2024 .
Volkswagen Auto Loan Enhanced VALET 2023-2
92867Y-AB-0 .. |A2A ABS  5.720% 03/22/27 .. [V .12/20/2024 . |Paydown ... ...429,116 |... .. 429,116 ... 429,091 . 429,089 |.. ..429,116 |.... ..03/22/2027 .
WELLS FARGO BANK NA Corp Note Call M
94988J-6F-9 .. |5.254% 12/11/26 oeeveeeeeeeeeiiieeeeeeeeeeeeen e ..03/22/2024 .| JP Morgan Chase ......... |oeeeeeeeieeeeeemnnnns Joununens 2,012,260 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [-eeeerrennnnes (U [V [ [V O [V PO 2,000,000 .. 12/11/2026 .
World Financial Network Credit WFNMT 2023-A
981464-HL-7 .. |A ABS  5.020% 03/15/30 .....cevvruuinaeeemnnuns |oaneens .12/12/2024 .| P Morgan Chase ... ...2,010,938.......... 2,000,000 |......... 1,978,828 |......... 1,981,198 |.. .0 ..1,988,438 |.... ..03/15/2030 .
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WOART 2021-A C WOART 2021-A A3 ABS ~ 0.300%
98164E-AC-9 .. |01/15/26 ....oovevivviiiiiiiiiiiiiiiiiieeeeceeeeeeeens [ e | 10/15/2024 . |Paydown ...ocooveeeeiiiniis [ s 202,197 |..evveenneee 202,197 ...l 202,183 |............ 202,195 |..ooooeeeeens (VN P PO [V 2 fooiiiiiiinns [N . 202,197 [oeeeeninnnnnee (VN (1 PO [V O 263 |..01/15/2026 .
ZINMMER BIOMET HOLDINGS Corp Note Call MW
98956P-AU-6 .. | 1.450% 11/22/24 ........oooooiiiiiiiiiiii [ | 11/22/2024 . [Maturity ..o fonnniiiiiiiiiiiiiiens [ 1,180,000 |.......... 1,180,000 |......... 1,180,000 |......... 1,180,000 |......cceeennnns (VN (1 PO [V [V 0 ... 1,180,000 f[....evvvnennneee (VN (1 PO (1 O 17,110 |.. 11/22/2024 .
BANK OF NOVA SCOTIA Corp Note MW 0.650%
064159-6E-1 .. | 07/31/24 ... ..07/31/2024 . | Maturity ... ...730,000 |... ... 730,000 ... 729,350 . 729,878 |.. .. 730,000 |.... ..07/31/2024 .
CANADIAN IMPERIAL BANK Corp Note Mi
13607H-YF-3 .. | 1.000% 10/18/24 ..o A | 1071872024 . |Maturity ......ooevvvevenns fooiis s 2,000,000 |.......... 2,000,000 |......... 1,999,580 |......... 1,999,888 |....cevvvrrennnns [V LT P [V M3 [t 0 ... 2,000,000 ..10/18/2024 .
CARDS 11 Trust CARD2 2021-1A A ABS 144A
14161G-BY-5 .. | 0.602% 04/15/27 ..04/15/2024 . [ Paydown ... ...2,500,000 |........... 2,500,000 |......... 2,360,352 |......... 2,468,171 |.. ..2,500,000 |.... ..04/15/2027 .
ROYAL BANK OF CANADA Corp Note Non Ca
78016E-2V-2 .. |5.690% 07/29/24 ......coooeeeiiiiiiinninn A 07/29/2024 . [Maturity ...ocooovvviiiiias oenniiiiiiis s 1,200,000 |.......... 1,200,000 |......... 1,200,000 |......... 1,200,000 |....oevvvnnnnnnee (VN (1 PO [V [V 0 ... 1,200,000 |....ccoeeennnns (VN (1 PO (1 O 52,026 |..07/29/2024 .
TORONTO-DOMINION BANK Corp Note MW 1.250%
89114T-ZK-1 .. | 12/13/24 ... ..12/13/2024 . | Maturity ... ...800,000 |... ...800,000 ... 799,416 799,813 |.. L0 .. 800,000 |.... .. 12/13/2024 .
AERCAP |REL,
00774M-BF-1 .. | 144A  6.450% 04/15/27 .....coovvvvveveeeennnnns [Duviiis e 04/15/2024 . | Tax Free Exchange .......|.cooooviiniiiiniins |, 491,586 |......cevee. 485,000 |............ 492,435 |............ 492,202 |...ovvnnnnnnnnnne [ P, [(RK)) P [V F [(RK) ) [N . 491,589 [...eeennnnnnneee (VN (1 PO (1 O 12,426 |..04/15/2027 .
SIEMENS FINANCIERINGSMAT Corp Note MW 144A
82620K-AX-1 .. 10.650% 03/11/24 .......covvvvvvviiviiiiiiiiinnenenns [ Duviiin |0 03/11/2024 . [Maturity .......oooeeiiiis fovnnnniiiiiiiiiiiiins [ 745,000 [..ovvvennees 745,000 |............ 744,821 |............ 744,988 |................. [V L2 P, (VN L2 [N . 745,000 |ooooeeiiinnnns (VN (1 PO [V 2,421..03/11/2024 .
UBS AG LONDON Corp Note Non Call 144A
902674-YL-8 .. |5.780% 08/09/24 ........cevvvvvriiiiiiiiiiiiiiienns D...... ..08/00/2024 . [Maturity ...ccocoeveiiiiiis onnnniniii e 740,000 |............. 740,000 |............ 740,000 |............ 740,000 [o.vvvvvennnnnnnee (VN (1 PO [V [V (VN 740,000 |oooooeieniennns (VN (1 PO (1 O 32,711 |..08/09/2024 .
WESTPAC BANKING CORP Corp Note Non Cal |
961214-EU-3 .. | 1.019% 11/18/24 .....evvvvvvvnniiniiiiiiiiiiinnnees D...... .. 11/18/2024 . [Maturity ...cooooooeeiiieas e | 740,000 |............. 740,000 |............ 740,000 |...oonnnnn 740,000 [....eevnnnnnneees [ [ PP [V [ [ 740,000 |..oooeeeeennnn. [V P [0 PP [V 7,541 [..11/18/2024 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 82,173,496 82,286,843 81,547,159 81,730,423 0 152,369 0 152,369 0 81,882,792 0 290,705 290,705 1,273,686 XXX
2509999997. Total - Bonds - Part 4 110,362, 114 110,399,498 109, 349,304 109,692,081 0 220,302 0 220,302 0 109,912,393 0 449,728 449,728 1,717,880 XXX
2509999998. Total - Bonds - Part 5 69,183,431 68,714,743 67,777,991 0 0 140,300 0 140,300 0 67,918,291 0 1,265,140 1,265,140 1,370,556 XXX
2509999999. Total - Bonds 179,545,545 179,114,241 177,127,295 109,692,081 0 360,602 0 360,602 0 177,830,684 0 1,714,868 1,714,868 3,088,436 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
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 179,545,545 XXX 177,127,295 109,692,081 0 360,602 0 360,602 0 177,830,684 0 1,714,868 1,714,868 3,088,436 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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
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GNMA GNR 2023-183 A RMBS ~ 4.500%
38384H-AA-6 .. [11/20/49 .....ooooeiiiiiii s ..10/02/2024 .|Stifel Nicolaus & Co. ........... ..12/01/2024 . |Paydoun .......ccoovviiiiiins |oeniiiininns 221,432 |.......... 220,325 |..eeeeeee 221,432 |.ccovveeennn 221,432 0 feeeeeeeee s 1,107 e 0 0 et O e 0 s 1,26 [oovvvennnnnnnee 55
GNMA GNR 2024-24 CA RMBS ~ 5.000%
38384J-U3-6 ...[01/20/52 ...coooeeiiiiiiiii ..06/26/2024 .|Keybanc Capital Markets ... ..12/01/2024 .| Paydoun .... 521,719 |..........514,383 |.......... 521,719 |.... 521,719 |.... ..8,764 |... .. 1,884
912828-X8-8 .. [US Treasury Note  2.375% 05/15/27 .. .06/26/2024 .|Bank of Nova Scotia 09/16/2024 . |Pershing 2,000,000 1,882,819 |....... 1,944,453 |. 1,891,397 |. 5,550
912828-2V-5 .. [US Treasury Note  0.500% 06/30/27 .... .06/26/2024 . |Merrill Lynch .... 09/17/2024 . |Credit USA 2,500,000 .2,220,419 |....... 2,306,152 |. 2,240,232 |. 6,147
91282C-EC-1 .. [US Treasury Note  1.875% 02/28/27 .... ..03/14/2024 .|Citadel Securities . 09/16/2024 . |Pershing 1,500,000 1,392,837 |.. 1,410,213 |. 1,146
91282C-EN-7 .. [US Treasury Note  2.750% 04/30/27 .... ..06/27/2024 .|CitiGroup .......... 09/16/2024 .|Pershing ... 2,900,000 .2,764,639 |.. ..2,774,610 |. 12,786

91282C-ET-4 .. [US Treasury Note  2.625% 05/31/27 .... |....... ..06/26/2024 .|Barclays Group Inc.

g1

.. 0.
0
0
0
0
. |-.09/17/2024 .| Northern Trust . ...2,000,000 |....... 1,895,554 |....... 1,957,656 |......... 1,903,217 |.... .. 0. ...3,873
91282C-HY-0 .. |US Treasury Note  4.625% 09/15/26 .... |....... ..06/27/2024 . [Merrill Lynch . . |..00/17/2024 .| JP Morgan Chase .. ...2,700,000 |....... 2,697,267 |....... 2,755,085 |......... 2,697,689 |.... .. 0. ..35,630
91282C-JC-6 ...|US Treasury Note  4.625% 10/15/26 .... |....... ..06/27/2024 . [CitiGroup ..|..00/17/2024 .[Credit USA ...2,700,000 |....... 2,698,638 |....... 2,758,008 0.
91282C-JP-7 ...|US Treasury Note — 4.375% 12/15/26 .... |....... ..04/16/2024 . [HSBC Securities Inc .. ..09/17/2024 .| JP Morgan Chase .. ...2,000,000 |....... 1,975,397 |....... 2,037,344 |.... .. 0. .
91282C-JT-9 ...|US Treasury Note  4.000% 01/15/27 .... |....... ..06/07/2024 . |Various ..00/17/2024 . |Credit USA ...3,000,000 [....... 2,941,221 |....... 3,033,516 |......... 0. .. 36,593
91282C-KE-0 .. |US Treasury Note  4.250% 03/15/27 .... |....... ..03/26/2024 . [Morgan Stanley ... ..09/17/2024 . [ JP Morgan Chase ..2,400,000 |....... 2,387,774 |....... 2,445,281 |......... 2,389,710 |.... .. 0. 1,386
91282C-KJ-9 ...|US Treasury Note  4.500% 04/15/27 .. .04/16/2024 .| JP Morgan Chase 09/17/2024 .| JP Morgan Chase 2,000,000 1,982,116 |....... 2,050,625 |. 1,984,486 |. 0 .492
91282C-KR-1 .. |US Treasury Note  4.500% 05/15/27 .. .06/07/2024 .|Various . 09/17/2024 .|Northern Trust . 3,000,000 .2,987,471.......3,078,398 |. 2,988,755 |. 0 5,380
91282C-KV-2 .. |US Treasury Note  4.625% 06/15/27 . ..06/26/2024 . [Morgan Stanley ... ..09/17/2024 . [Credit USA oo feeeee..... 2,000,000 |....... 2,005,319 |....... 2,061,484 2,004,948 |.... 0. e . .. ...3,033
0109999999. Subtotal - Bonds - U.S. Governments 31,443,151 30,566, 179 31,464,189 30,655,731 0 808 455 808 455 521 388 168,848
AmeriCredit Automobile Receiva AMCAR
023947-AD-6 .. | 2024-1 A3 ABS ~ 5.430% 01/18/29 ........ | .eceenn ..05/21/2024 . Wachovia Bank ...............c... .. 12/12/2024 .[US Bank .........cccoeeeries |oeriiiinnns 237,000 |.......... 236,978 |.......... 239,527 |ooeeenneen 236,979 [c.eeeeeiiiins [N O L1 O [N O L1} O (I IO [ RO 2,549 | 2,549 | 6,935 | 0
American Express Credit Accoun AMXCA
02582J-KH-2 ...|2024-1 A ABS ~ 5.230% 04/16/29 ......... |..ccc.n ..06/25/2024 . [MUFG Securities ............cc... ..12/12/2024 . |Harris Nesbitt Corp ......|......... 2,865,000 |....... 2,891,076 |....... 2,915,249 |......... 2,887,008 [...oeeeeeenns [N O (4,073)].cciieene [N OO (4,073)]-cccciiieenns (I IO [ R 28,246 |........... 28,246 |........... 74,087 |............ 4,578
Avis Budget Rental Car Funding AESOP
05377R-GU-2 .. | 2023-3A A ABS 144A  5.440% 02/22/28 . |....... ..03/26/2024 . [MUFG Securities ...........cccee. ..12/12/2024 . [MUFG Securities .........c.|ooeiccuenns 990,000 |.......... 995,839 |....... 1,002,491 |............ 994,355 |.eeeeiiiiiieenns [N O (1,485)]....eieeennne [N OO (1,485)]-.ciienns (I O [ RO 8,136 [....cnnnee 8,136 |........... 39,345 |............ 1,197

BANK OF AMER CRP Corp Note Call M
060516-JD-2 .. | 1.319% 06/19/26
Bank of America Auto Trust BAAT 2023-; 2A
06054Y-AD-9 .. | A4 ABS 144A  5.660% 11/15/29 .......... |.eeeens ..06/27/2024 . [US Bank .........ccoceeeerriiiuinnnns ..09/17/2024 . JP Morgan Chase ........... |.ecceueee 2,500,000 |....... 2,528,711 |....... 2,584,570 |......... 2,526,695 |...ccoouuneenns [N O (2,016).ceeeens [N OO (2,016)..cceeennnes (I O [ R 57,876 |........... 57,876 |........... 36,554 |............ 5,110
CarMax Auto Owner Trust CARMX 2023-3 A3

....... ..06/27/2024 . [Merrill Lynch .... ..12/12/2024 . (Merrill Lynch .. ..2,000,000 |....... 1,916,060 |....... 1,964,880 |......... 1,935,155 |.... ..19,005 |....

14319B-AC-6 .. |ABS  5.280% 05/15/28 .......eeevervunnnns [nnnes ..03/25/2024 . [US Bank . ..12/11/2024 . [Mizuho Investor Sec Co .. |.......... 2,500,000 |....... 2,507,129 |....... 2,522,882 |......... 2,504,456 |.... (2,672) .. (2,672)f.... .. 4,400
Carvana Auto Receivables Trus

14688E-AD-1 .. | 2023-P1 A4 ABS 144A  5.940% 01/10/29 |....... ..03/26/2024 . BNP Paribar Securities Corp ... |..12/12/2024 .[Mizuho Investor Sec Co .. |............. 600,000 |.......... 609,750 |.......... 613,195 |............ 607,090 [..occoiennnennns [N O (2,660)|..ccceeeeeinns [N OO (2,660)|...ccccennenns (I O [ RO 6,105 |............ 6,105 |........... 27,027 | 1,782
Carvana Auto Receivables Trust CRVNA BNP Paribar Securities

14688P-AD-6 .. | 2024-P2 A4 ABS  5.210% 06/10/30 ...... |....... ..06/27/2024 . |Wachovia Bank .. ..09/17/2024 . [ Corp .. ..2,000,000 |....... 2,004,609 |....... 2,060,000 |......... 2,004,211 |.... ..(398) ...(398)f.... .. 4,631
Chase Auto Owner Trust CHAOT 2024-1A A3

16144B-AC-2 .. | ABS 144A  5.130% 05/25/29 .......ccceee [onnnes ..06/27/2024 . Merrill Lynch .........ccccoueeeens ..09/17/2024 . JP Morgan Chase ........... |.ecceueee 2,500,000 |....... 2,498,730 |....... 2,545,9% |......... 2,498,821 |oooeeiiiiiienns 0 forrieiiiiiinns L) A [N O L) A (I O [ R 47,175 | 47,1475 | 29,569 |............ 1,069
CONH Equipment Trust CNH 2024-B A3 ABS

18978J-AD-0 .. |5.190% 09/17/29 ...cooiimiriiiiiiiiieeeee [ ..06/25/2024 . [MUFG Securities ...........ccceee. ..12/12/2024 .[SG Cowen and Company ..... |.......... 2,500,000 |....... 2,509,668 |....... 2,538,281 |......... 2,508,227 |ooeeeiiiiiaeenns [N O (1,441))- e [N OO (1,441)]ceciieees (I O [ R 30,085 |......eeun. 30,085 |....oeennns 64,154 |............ 3,965
COLT Funding LLC COLT 2024-1 A1 RMBS

19688T-AA-3 .. | 144A  5.835% 02/25/69 .......ccoeeeeeeee [nnnns ..01/31/2024 . |Barclays Group Inc. ............. ..12/01/2024 . [Paydoun .......ccceveereeiiis Joeriiiiiens 214,486 |.......... 214,483 |.......... 214,486 |............ 214,486 |....eoveeennnne [N O K2 IO [N O K2 IO (I O [V RO [N O (I I 7181 [ 1,286
Enterprise Fleet Financing LLC EFF 2023-

20374L-AB-6 .. |3 A2 ABS 144A  6.400% 03/20/30 ........ |..cc... ..03/25/2024 . [MUFG Securities ............cc... ..12/20/2024 . [Paydoun .......ccceeeeiiiiis Jeriiiiinns 460,872 |.......... 468,163 |.......... 460,872 |............ 460,872 | [N O (7,201)] e [N OO (7,291)]ceceiieens (I O [V RO [N O [\ O 16,444 |............... 574
GOLDMAN SACHS GP Corp Note Call MW

381416-XS-8 .. | 0.855% 02/12/26 ......eevveeeeiiiiieeeeinis [ eeeeens ..06/26/2024 . Merrill Lynch ..........cccoueeeens ..12/12/2024 . [Morgan Stanley ............ |.occeeeee 2,000,000 |....... 1,938,700 |....... 1,986,720 |......... 1,955,781 | [N O 17,081 | [N OO 17,081 | (I O [ R 30,939 |...oceen. 30,939 |...euennnn 14,298 |............ 6,413
Hertz Vehicle Financing LLC HERTZ 2023-

42806M-CA-5 .. | 3A A ABS 144A  5.940% 02/25/28 ........ |..cc... ..03/25/2024 . [US Bank .........cccceereiriiiuinnnns ..12/12/2024 . [MUFG Securities ........cc.|oeeeeues 2,500,000 |....... 2,538,965 |....... 2,540,723 |......... 2,529,230 |-couviieeeenne [N O (9,735)].cceeenne [N OO [CHEE))] . (I O [ R 11,493 |........... 11,493 |.......... 106,425 |......cccee... 825
HOME DEPOT INC Corp Note Non Call

437076-CZ-3 .. |5.150% 06/25/26 .......evveeeeeiirreeeeaenis | eeeens ..06/17/2024 .|Goldman Sachs ............ccceeees ..12/12/2024 . Merrill Lynch .....cooes |oerrenns 1,400,000 |....... 1,398,446 |....... 1,415,274 |......... 1,398,795 [..oeeeeeinnnns [N OO 349 [ 0 forreieiiiis 349 [ (I O [ R 16,479 |........... 16,479 |........... 33,647 | 0
JPMORGAN CHASE Corp Note Call M

46647P-DI-5 .. |5.546% 12/15/25 .....oovviiiiiiiiiieiiiiiaes | eeeens ..07/16/2024 .|Barclays Group Inc. ............. ..12/15/2024 .[Call 100.0000 ....... foueeeennne 1,500,000 |....... 1,499,715 |....... 1,500,000 |......... 1,499,855 |.....ccoennenns 0 formeeeiiiis 140 | 0 forreieiiiis 140 |ooiiies (I IO (1 RO 145 | L R 41,5% |............ 7,395
John Deere Owner Trust JDOT 2024-B A3

477861-AD-2 .. |ABS  5.200% 03/15/29 .......ccvvvereeraee | eveens ..06/11/2024 .[RBC Capital Markets .............. ..00/17/2024 . [MUFG Securities ........cc.|oeeeeunee 1,000,000 |.......... 999,805 |....... 1,026,406 |............ 999,815 [..oveeeeiiiins [N O 10 oo [N O L (V] (I IO [ R 26,592 |........... 26,592 |...ooennnn 13,000 [eevveeeeeinees 0

John Deere Owner Trust JDOT 2023-B A3
477920-AC-6 .. |ABS  5.180% 03/15/28 .......ccceeccuuenes | eueeees ..03/25/2024 . [Merrill Lynch ..........cceeeeeee. ..12/11/2024 . [Toronto Dominion Sec .....|.......... 2,500,000 |....... 2,501,855 |....... 2,521,191 |......... 2,501,192 | [ O [(12)] A [ [(132)] A [\l T [ RN 20,000 |........... 20,000 |........... 96,046 |............ 4,317
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MORGAN STANLEY Corp Note Call MW
61747Y-EM-3 .. [2.630% 02/18/26 ...covvveeeeeenneeeeeeenenn [ eevnnnn ..06/27/2024 .|Merrill Lynch ...coovvenvreeennnnns |- 12/12/2024 .|Pershing ........ccovveceenes Joevennnnns 2,000,000 |....... 1,961,100 |....... 1,991,700 |......... 1,988,395 |oevveeiieeennnn [V PO 27,295 [oeeeeeiieeeeen [V PO 27,295 |oeeeeiieen [V PO (V1 SO 3,305 [.ceeeeeennnn 3,305 |.eeeeennnn 43,103 |..ceennnns 18,994
ROCC Trust ROCC 2024-CNTR A CMBS 144A
749700-AA-8 .. [5.388% 11/13/41 .ooooreeiiieeiiieeeeeeeee [ e .. 11/26/2024 . |Merrill Lynch ..ocovvveneneeennnnns |- 12/11/2024 .| Goldman Sachs ............. |oeeeeennns 1,000,000 |.......... 999,414 |....... 1,003,750 |............ 999,408 |...cevvvnnaens [ PO ()] PO [ PO ()] PO [V PO (V1 SO 4,342 [ 4,342
Toyota Auto Receivables Owner TAOT 2023-
891940-AC-2 .. [A A3 ABS  4.630% 09/15/27 .... R R ..08/15/2024 .| JP Morgan Chase .. 12/15/2024 .|Paydoun .... ... 52,234 |...........52,087 ..52,234 ... .. 52,234 |.... .0
WELLS FARGO CO Corp Note Call MW
95000U-2H-5 ...[5.897% 10/30/25 ...cevvrneieeeeenieeeeeeenn [ eevnenn ..07/16/2024 .| Instinet ......cooevveeeinnnnnneees |- 10/30/2024 .| Call 100.0000 ....... [oeuuenees 2,000,000 |....... 1,981,940 |....... 2,000,000 |......... 2,001,808 |[...eevvvnnieeeee 0 e 19,868 [ 0 e 19,868 [ 0 |0 [ (1,808)). (1,808)]-..uneeeee 24,060 |........... 10,292
CANADIAN IMPERIAL BANK Corp Note MW
13607L-8C-0 .. |5.237% 06/28/27 ..06/24/2024 .| CIBC Wor Id Markets .... ..09/17/2024 .|Harris Nesbitt Corp ... ... 1,467,000 |....... 1,467,000 |....... 1,509,968 |......... 1,467,000 |.... ... 42,968 |.
AERCAP |RELAND CAP/Gl
00774M-BG-9 .. MW 6.450% 04/15/27 ..evvveeeieinnnnnnnns D...... ..04/15/2024 .| Tax Free Exchange ................ ..09/17/2024 .| Credit USA .....cooovvvnnnns Jovvmnnnnnnees 485,000 |.......... 491,589 |.......... 508,877 |.oevuunnnees 490,697 |eevuueieiennnn (U PO (892)]-eeevevnunaaaees (U PO (892)]-+eevvnnnaaaes [ PP 0 fooiieennnns 18,179 [........... 18,179 |..eeeeeeees 13,295 [.ooieiiiiies 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 37,271,592 37,211,812 37,719,242 37,262,560 0 50,747 0 50,747 0 0 456,685 456,685 849,168 81,387
2509999998. Total - Bonds 68,714,743 67,777,991 69,183,431 67,918,291 0 140,300 0 140,300 0 0 1,265,140 1,265, 140 1,370,556 250,235
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 67,777,991 69, 183,431 67,918,291 0 140,300 0 140,300 0 0 1,265, 140 1,265,140 1,370,556 250,235
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CcusIP
Identification

Description,
Name of Subsidiary,
Controlled
or Affiliated Company

3

Foreign

4

NAIC
Company
Code

5

6

NAIC
Valuation
Method

Book/Adjusted
Carrying Value

Total Amount of
Goodwill Included in
Book/Adjusted
Carrying Value

Nonadmitted
Amount

Stock of Such
Company Owned by
Insurer on Statement Date

10

Number
of Shares

11

% of
Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DA - PART 1

....11,550,208 1B ..

coooo
~
w

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
US Treasury Bill ... 07/16/2024 .|SG Cowen and Company 07/10/2025 . |.....e..... 1,950,835 |.... O B3 [0 e O [ 2,000,000 |....cvvnn.. 1,908,392 [civvevinniiiiinn 0 e 0] 4,606 |.. 4.837 |....NAT ....
US Treasury Bill . 10/16/2024 .| Morgan Stanley 03/06/2025 . |..eennnn... 2,877,229 |.... 026,927 [ O e O [ 2,900,000 |-..evvvnnn. 2,850,302 [oeeeeeeiieeeeeeenn O fevieeieeeiie e 0] 42376 | 4.514 | ....MAT .
US Treasury Bill . 10/31/2024 . | Morgan Stanley 05/01/2025 . |oevvvnnnnne 4,730,577 |.... 0 35,081 [l O e O [ 4,800,000 |.....ev.... 4,695,496 [....ooeevnnnniiiinnnn O e 00000 4307 e 4.464 | ....MAT .
US Treasury Note ..02/20/2024 . | Harris Nesbitt Corp 02/15/2025 . |..ccevnnnns 1,991,567 |.... 058,592 [ O e O 2,000,000 |....e...... 1,932,975 [.....ooeenn . 11,382 | 0. 12500 eeneees 5.085 |....FA ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,550,208 0 163,043 0 0 11,700,000 11,387,165 XXX XXX
0109999999. Total - U.S. Government Bonds 11,550,208 0 163,043 0 0 11,700,000 11,387, 165 XXX XXX
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0 0 XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 XXX XXX 0 0
NEW JERSEY ST TRANSPRTN TRUST Rev Bond Non Call | .......... | ........... | 10/18/2024 .|Merri 11 LYNCA e 06/15/2025 . |eevuennees 1,565,000 |.eeveeeeeiannnnnnns [ [ [ [0 1,565,000 |........... 1,565,000 |.ooeveeeeeeeenn. 3,542 i 0002, 5.093 [l 5.098 [....dD s et 11,292 |oeeeeeeeeecinnenns 0
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,565,000 0 0 0 0 1,565,000 1,565,000 3,542 0] XXX XXX XXX 11,202 0
0909999999. Total - U.S. Special Revenues Bonds 1,565,000 0 0 0 0 1,565,000 1,565,000 3,542 0of XXX XXX XXX 11,202 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 13,115,208 0 163,043 0 0 13,265,000 12,952,165 14,874 0] XXX XXX XXX 26,292 49
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 13,115,208 0 163,043 0 0 13,265,000 12,952, 165 14,874 of XXX XXX XXX 26,292 495
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 of XXX XXX XXX 0 0
7709999999 - Totals 13,115,208 0 163,043 0 0 XXX 12,952, 165 14,874 of XXX XXX XXX 26,292 495
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
D8 0 TE.$ e 0 1F.$ 1,565,000 1G .8 ..ooiiiiiiee, 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.

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

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE E - PART 1 - CASH

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

JP Morgan Chase .... ... NEW YORK, NY
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

....................... 4.380

...... 4,178

depositories XXX XXX 124 0 1,744 | XXX
0199999. Totals - Open Depositories XXX XXX 4,302 0 (12,977)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 4,302 0 (12,977)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash XXX XXX 4,302 0 (12,977)] XXX

1. January...). 56,264 4. 7. 10. October......}ccorinnnnn 2,610,497
2. February...|.ocoiiiiicne 48,561 5. 8. , 11.  November... (13,425)
3.  March 32,701 6. 9. September 52,541 12.  December (12,977)

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
US Treasury Bill 12/26/2024 ..o [ 4107 01/02/2025 .....oooe feuveniiiiiiiiiiiiieieieeeeees 9,698,893 |..oeoiiiiiiiiiiiiiiiiniein O e 6,640
US Treasury Bill . 12/26/2024 . .... 01/07/2025 ...9,793,159 [..

US Treasury Bill

e feeee. 12/26/2024 e | 4206 01/14/2025 ...

...... 9,785,103 |..

Subtotal - Bonds - U.S. Governments -

Issuer Obligations

0019999999. 29,277,155
0109999999. Total - U.S. Government Bonds 29,277,155
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 29,277,155
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 29,277,155
665279-87-3 ...... I e e ——— [ [ 12/23/2024 ... | [ T 8,479,508
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 8,479,508
711990-33-3 ...... T [ [ 12/02/2024 ........ | [ e 60,605
8309999999. Subtotal - All Other Money Market Mutual Funds 60,605
...................... [UHC Liquidity Pool Pro Rata SNAre POrtion ..o....o.eeersessesssssssssssssssssossossessessessessessensessassessesssesosessesseseessenseseesseesensesssnosssssessoseesseneenss |ersnesnssne Jooeenseneee 12/31/2028 wovverrens Joovesuereeseeroneenenenes 0.000 [ooveoseereoneness somsmsmsseses Joosneenosnosnessossossosserec53,584,560 |orerrersesrssersossossensessereenenrene 0 Jeeveeseessesesnessesseseneene. 2,818,001
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 53,584,560 2,818,091

8609999999 - Total Cash Equivalents

91,401,828

2,938,952

Line

....29,277,18

coooo

5

@ v » oo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Oxford Health Plans (NJ), 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 287,367,190 |........ 285,863,625 |.......ococvevererrnn [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 287,367,190 285,863,625 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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