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SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 14

Amount

4

Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 14

Issuer credit obligations (Schedule D, Part 1, Section 1):

1.01 U.S. government obligations............cccoeieiiiiiiiiicceeeeeees
1.02 Other U.S. government obligations .............cccooiiiiiniiiiniiieceeeeee
1.03 Non-U.S. sovereign jurisdiction securities
1.04 Municipal bonds — general obligations (direct & guaranteed) ................
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate bonds

1.08 Mandatory convertible bonds

1.09 Single entity backed obligations

-

.10 SVO-Identified bond exchange traded funds — fair value
.11 SVO-Identified bond exchange traded funds — systematic value ...........
.12 Bonds issued by funds representing operating entities...............cccccce...
A3 Bank 10ans - iSSUEM............coiiiiiiiic s

.14 Bank 10aNns - @CQUINEA.........c.couiiiiiiiiiesieeieeie e

1
1

1

1

1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans
1.16 Certificates of dEPOSIt...........cceeriiiiiiiiiii e
1.17 Other issuer credit obligations. ..o
1.18 Total issuer credit 0bligations...........cccoeiiriiiiiiiieeee e
Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating

2.02 Financial asset-backed securities — not self-liquidating ..............ccccce...
2.03 Non-financial asset-backed securities ..
2.04 Total asset-backed securities...............ccocoiiiiiiiiii
Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
Common stocks (Schedule D, Part 2, Section 2):

4.01 Industrial and miscellaneous - publicly traded (unaffiliated)

4.02 Industrial and miscellaneous - other (unaffiliated)

4.03 Parent, subsidiaries and affiliates - publicly traded ...............ccccccoennene
4.04 Parent, subsidiaries and affiliates - other
4.05 Mutual funds
4.06 Unit investment trusts
4.07 Closed-end funds
4.08 Exchange traded funds

4.09 Total common stocks

Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages

5.03 Commercial mortgages
5.04 Mezzanine real estate loans

5.05 Total valuation allowance

5.06 Total mortgage loans
Real estate (Schedule A):
6.01 Properties occupied by company

6.02 Properties held for production of income

6.03 Properties held for sale

6.04 Total real estate .............ccooiiiiiiiic
Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1)
7.02 Cash equivalents (Schedule E, Part 2)
7.03 Short-term investments (Schedule DA)

7.04 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)........ccccoeoiieiiiiieceeccee

Other invested assets (Page 2, Line 11) ...

........ 76,014,663

..14,782,901 |.

........ 76,014,663

........ 14,782,901 |..

........ 76,014,663

........ 14,782,901 |....

Total invested assets

....................... 0 e 02000 [ooeoiiccc 0 e O i 0 ... 0.000
....................... 0 e 02000 oo O e O 0 .. 0.000
....................... 0 oo 02000 oo O e O i 0 ... 0.000
....................... 0 feieeen 02000 oo O e O 0 .. 0.000
.............. 52,445 .............0.016 [........... 52,445 | ... O [ 52,445 ... 0.016
........ 32,319,934 |............10.138 |........32,319,934 |............cc.ce.ee... 0. 32,319,034 | .......... 10.138
....................... 0 feieeen 02000 oo O e O 0 .. 0.000
........ 32,372,379 |............10.154 |........32,372,379 ..o 0.0 32,372,379 |.......... 10. 154
....................... 0 02000 oo O e O e 00,000
....................... 0 feeeeeen 02000 oo O e O i 0 ....0.000
....................... 0 fieeenn 02000 oo O e O e 00,000
....................... 0 feeeeeen 02000 oo O e O i 0 c....0.000
....................... 0 ieeeen 02000 oo 0 o XXX s XK XK
0 0.000 0 0 0 0.000

318,808,293 100.000 318,808,293 0 318,808,293 100.000
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Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

Schedule BA - Verification - Other Long-Term Invested Assets

NONE

S102, SI03
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SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1

Total

2
Issuer Credit
Obligations

3
Asset-Backed
Securities

4

Preferred Stocks

5

Common Stocks

© ® N O A~ wN =

N
w N =~ o

Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI.........ccuiiiiiiiie ettt e e bt e b b e e bbb e e e b e e e b et e enenae e
Cost of bonds and stocks acquIred, Part 3, COIUMIN B...........oouiiiiiiiieeee ettt et et et e et e e st e es e e eaeesheesb e e b e e eeeabeembeeaeeeaeeeseesbee bt eseenbeanneenseenneaneennes
ACCTUAD OF ISCOUNL ... bbb bbb bbb bbb oo b e bbb bbb bbb e b e bbb bbb
Unrealized valuation iNCrEASE/(AECIEASE).........ue ittt ettt ettt ettt ae e a e e eaeeeheesbe e bt e bt eaeeeas e eaeeeaeeeaeeeh e e b e e bt e a bt eas e easeeaeeeaeeebeeebe e beebeenbeenseenneanneennas
Total gain (Ioss) on disposals, Part 4, COIUMN T8 ...ttt e e e e e e et e e e et e e b et e b et e b e bt et e b e b e b e e e e e e e e et e e e e e nee e
Consideration for bonds and stocks diSposed, Part 4, COIUMN B..........c.oiuiiiiiiiie ettt e et e bt e bt e b e e be e e e eaeeea e e saeesaeesbeebeenseenseenseennenneennen
AMOIEIZALION OF PIrEMIUM ...ttt ettt ettt e et e e bt e s bt e be e bt e bt aaseesseeseeeaeeeseesbe e seeaseemseeaseesseesseeseeebe e beeabeemseenseenseeseeesseebeeebe e baenbeenseanseenseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ...........c..oiiiiiiiiiiii ettt h et e bt e bt et e e et e abesaeesheeebeesbeenbeenbeenseenne
Current year’s other-than-temporary impairMENt FECOGNMIZEM ..........c.uiiiiiiiiii ettt bt bbbt bt bbbt bt bt bt ekt beeb et e ebeeieebenae e
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line 2 ...
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ......ceiiiiiiiiiiiiiiii e
Total NONAAMITEEA AMOUNES ...ttt h e et h e s e e s h e s e o e e s oo s h e e oo e e e s o e eh e e e e e o e s oe s e e s ae e oo e e e ee e s eeseeeeeseeeee s e e eeeseeseeseesaesenaananas

Statement value at end of current period (Line 11 minus Line 12)

....................... 236,434,715
....................... 145,823, 106
........................... 1,226,497

286,435,914

....................... 176,263,756
....................... 102,105,783
........................... 1,043,268

.............................. 229,263

......................... 68,868,937
.............................. 353,749

210,421,252

......................... 60,170,959
......................... 43,717,323
.............................. 183,229

......................... 27,979,135
.............................. 132,591

76,014,662
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .......ccceeeeviiiviiiinen,
o 2. Canada ......cccceeeiiiieeee
Governments and Municipalities 3 Other Countries
4. Total 92,122,090 92,296,824 92,080,244 92,640,000
5. United States ........ccccoevvveveeererceeeeee o 105,218,333 |.ccccevienee 106,392,783 |............... 104,813,214 |....cocoee. 105,269,000
All Other Issuer Credit Obligations B. CANAA ..ooeeeeeeeeeeeee e 848,000 ....................... 867,097 ...................... 848,000 ...................... 848,000
(unaffiliated) 7. Other COUNtrES........cocveveeiereeeereeereve o 12,232,832 |cvin 12,392,845 |................ 12,231,427 | 12,237,000
8. Total 118,299, 165 119,652,725 117,892,641 118,354,000
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 210,421,255 211,949,549 209,972,885 210,994,000
Asset-Backed Securities
" 11. United States.......coceovvvvrrenneiniee deeeiiccs 72,200,265 |.......co........ 72,406,391 |.ccvevnenne 72,272,037 |.oveee. 72,153,321
Asset'EaCked Securities 12, Canada......cccoceeieeeieeieeeeeeeeeeee e (O [V [V 0
(unaffiliated)
13.  Other Countries 3,814,394 3,812,710 3,814,770 3,800,000
14. Total 76,014,659 76,219,101 76,086,807 75,953,321
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16.  Total Asset-Backed Securities 76,014,659 76,219,101 76,086,807 75,953,321
17. Total Bonds 286,435,914 288,168,650 286,059,692 286,947,321
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total 0 0 0
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 286,435,914 288,168,650 286,059,692
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SCHEDULE D - PART 1A

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

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

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals

............. 39,441,370

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

Q0IS

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)
6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6

o

6.7 Totals

oo oo

oo o0 oo

oo oo

oo o0 oo
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)

TANAICT (e
T2NAIC 2 .o
TI3NAIC3 e

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

......................... 0.0

8. Corporate Bonds (Unaffiliated)

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..

85NAICS ...
BB NAICE ...

8.7 Totals

............. 14,386,973
............... 3,782,149

............... 7,229,523
.............. 4,048,444

............. 73,814,366
............. 23,295,467

............. 15,009,976
............... 6,326,843

9. Corporate Bonds (Affiliated)

9ANAICT (e

9.2NAIC 2 ..
9.3NAIC 3 ..

9A4NAICA ..o
95NAICS ..o
9B NAICE ...

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e

10.2NAIC 2 ...

T0.3NAIC 3 ..o
10.4NAICA ..o

10.5NAIC5 ...

T0.6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

TILANAICT e
T12NAIC2 ..o,
T13NAIC 3 e

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1
12.2 NAIC 2
123 NAIC 3.
124 NAIC 4 .
125NAICS5.
12.6 NAIC 6

12.7 Totals

0 .0

L0 .0
L0 .0

0 0
16,848,068 16,848,06 16,848,068




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13 NAIC T e
13.2NAIC 2.
13.3NAIC 3 ..
134 NAIC A .o
13.5NAIC 5. .
138 NAIC B ..o
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —
Fair Value
T4 NAIC T e
T4.2NAIC 2 ..t
T4.3NAIC 3 ..
14.4 NAIC 4 .
14.5NAIC5 . .
T4.B NAIC 6 ...
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value
151 NAIC T e
15.2NAIC 2 ..
15.3 NAIC 3.
15.4 NAIC 4 .
155 NAIC S ..o
158 NAIC 6 ..o
15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16 1NAIC T (e .

16.2NAIC 2.
16.3 NAIC 3.
16.4NAIC A .o
165 NAIC S ..o
166 NAIC B ..o
16.7 Totals

... 1,521,810 |....
2,462,397 |....

o o o

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3NAIC 3
17.4 NAIC 4
17.5NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)

18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3

18.4 NAIC 4 .
18.5NAIC 5 .

18.6 NAIC 6
18.7 Totals

o o
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

25.1 NAIC 1
25.2 NAIC 2
25.3NAIC 3
25.4 NAIC 4
25.5NAIC 5
25.6 NAIC 6
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3

26.4 NAIC 4 .
26.5NAICS5 .
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27.1 NAIC 1
27.2 NAIC 2
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5.
27.6 NAIC 6
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -

Guaranteed

28.1 NAIC 1
28.2 NAIC 2
28.3NAIC 3
28.4 NAIC 4
28.5NAIC 5
28.6 NAIC 6
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -

Guaranteed
29.1 NAIC 1
29.2 NAIC 2
29.3NAIC 3
29.4 NAIC 4
29.5NAIC 5
29.6 NAIC 6
29.7 Totals

. Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3

30.4 NAIC 4 ...
30.5NAICS ...

30.6 NAIC 6
30.7 Totals

1,822,537

1,720,800

2,086,843




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years

Through 20 Years

7

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

. Agency Commercial Mortgage-Backed Securities -

Not Guaranteed
31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

32.1 NAIC 1
32.2 NAIC 2
32.3NAIC 3
32.4 NAIC 4
32.5NAIC 5
32.6 NAIC 6
32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed
Securities (Affiliated)

33.1 NAIC 1
33.2NAIC 2
33.3NAIC 3
33.4 NAIC 4
33.5NAIC 5
33.6 NAIC 6
33.7 Totals

. Non-Agency Commercial Mortgage-Backed

Securities (Unaffiliated)
34.1NAIC1 ...
34.2NAIC2 ...
34.3NAIC3 ...

34.4 NAIC 4
34.5 NAIC 5
34.6 NAIC 6

34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3 NAIC 3
35.4 NAIC 4
35.5 NAIC 5
35.6 NAIC 6

35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)
36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3
36.4 NAIC 4 ...
36.5NAICS ...
36.6 NAIC 6

36.7 Totals

1,119,753

2,694,640

3,814,393

1,505,424

2,308,969




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as 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 52.7 Prior Year Prior Year Traded Placed (a)

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
A3 NAIC T e
43.2NAIC 2 ...
433 NAIC 3 oo
434 NAICH ..o
43.5NAICS ...
438 NAIC 6 ...

43.7 Totals

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)
441 NAIC T e
442 NAIC 2 .o
44.3NAIC 3 .o
444 NAIC 4 ...
44.5NAICS ...
448 NAIC B ..o

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)
A5 1 NAIC T o
452 NAIC 2 .ot
453 NAIC 3 ...
45.4 NAIC 4 ...
455 NAIC S ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...
ABANAIC 4 .o
AB.5NAIC S .o
AB.6 NAIC B ..o

46.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)
AT ANAIC T e
472 NAIC 2 ...
A73NAIC 3 e
ATANAIC A e
475NAICS ...
ATBNAIC B ..o

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)
48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6

1,522,890 0 0 0 XXX 1,522,890 0:5 XXX XXX 0 1,522,890

48.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.
SCHEDULE D - PART 1A (Continued)

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

53.3NAIC 3 ...
53.4NAIC4 ...
53.5NAICS ...
53.6 NAIC6 ...

4 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Traded Placed (a)
52. Total Bonds Current Year
B2 ANAIC T e 89,939,990 |........... 150,102,422 |............. 16,071,620 |............... 2,369,575 |.....o....... 2,194 442 | ..o 195,710,059 |............. 64,967,990
52.2NAIC 2 ... ) e 3,782,149 |... ..17,927,271 |.... ... 4,048,444 .19,431,021 |.. ..6,326,843
52.3NAIC 3 .o (D) e (1 [V 0 [ O e O e O e O e 000 [ XK e XXX e e 0
524ANAIC A .o (D) e (1 [V 0 [ O e O e 0 e O e 000 [ XK e XXX e e 0
525 NAICS ..ol (D) e [V [0 0 fooreeeeeeeeeeeeees 0 e O e 0 () e O e 000 [ XK o XXX e e 0
52.6 NAIC 6 ... N 0 0 0 0
B52.7 TOtalS ..o 93,722,139 |........... 168,029,693 |............. 20,120,064 |.............. 2,369,575 |............. 2,194,442 | 0 (D) ....286,435,913 [ 100.0 | XXX e XK o 215,141,080 |............. 71,294,833
52.8 Line 52.7 as a % of Col. 7 32.7 58.7 7.0 0.8 0.8 75.1 24.9
53. Total Bonds Prior Year
B3 ANAIC T e 96,997,780 |........... 161,226,813 |...............1,893,253 |............... 1,636,799 ..o 355,804 oo O [ XX e XX o 262,110,449 [ 9400 |l 242,381,278 . 19,729,171
53.2NAIC 2 .o e 5,416,145 |........... 11,300,483 [ O o O e 0 e O XK e e XK [ 16,716,628 | 6.0 o 15,647,406 ... 1,069,222

GLIS

53.7 TOtalS oo 102,413,925 |.......... 172,527,29% |...............1,893,253 |............... 1,636,799 |....ceeeen 355,804 | O e XK e XXX | (D) ....278,827,077 ... 10000 258,028,684
53.8 Line 53.7 as a % of Col. 9 36.7 61.9 0.6 92.5
54. Total Publicly Traded Bonds
B4 NAIC T oo 82,583,339 |............. 97,762,947 |............. 10,799,758 |............... 2,369,576 |.............. 2,194,442 |........c.cocvvr 195,710,062
542 NAIC 2 ... 3,712,149 |... ...11,670,428 |... .19,431,021 |..
B4.3NAIC 3 ..o e [V 0 [ O oo O e 0 e O e O e 000 o XX e e XK e o 0.
544 NAIC 4 ... 0. 0 0.
BA5NAICS ..o e [V 0 [ooeereeeeeeeeeeeee O e O e O e O e O e 000 o XX e e XK e o 0
BABNAIC 6 ..o 0 0 0
B54.7 TOaIS eoeieeieeeee e 86,295,488 |........... 109,433,375 |............. 14,848,202 |............... 2,369,576 |.............. 2,194 442 | ..o 215,141,083
548 Line54.7asa % of COL. 7 ..oooeiveveeeefeel 401 [ 50.9 | 6.9 | T 1.0 [ 0.0 |oeiiieieeeeen 10020 [ XXX e XK o XXX e oo 100.0
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 30.1 38.2 5.2 0.8 0.8 75.1 XXX
55. Total Privately Placed Bonds
551 NAIC 1 oo e 7,356,651 |............. 52,339,475 |......c........ 5,271,862 | oo (D O ot 0 064,967,987 | 22.7 [ XX e et XK e XX e o 64,967,987
55.2NAIC 2 ... ...70,000 |... 6,256,843 | O e O e O e 0 06,326,843 [ 2.2 | XK e XK o XK ..6,326,843
55.3 NAIC 3 ... 0 0 e O e O e O L O e O [ 020 XK [ XK e e XK
55.4 NAIC 4 ... 0. L0
555 NAIC S ..o e [V 0 [ O e O e 0 e O e
556 NAIC 6 ..o 0 0
55.7 TOtalS eoeeeeieieeeeeee e e 7,426,651 |............ 58,596,318 |.............. 5,271,862 |.coovoevvvreerae (1] S 0 [ O o 71,294,830 | 2829 [ XK [ XX e e XK [
55.8 Line 55.7@s@ % Of COL. 7 ..cooveneeveneeeeees e 104 | 82.2 [ Td e 0.0 |ooeieeeeeeee [V 0 0.0 [ 10020 [ XXX e e XK o XXX e e XK [
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 2.6 20.5 1.8 0.0 0.0 XXX 24.9

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

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

71,294,833 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $
0 current year, $

0;NAIC2$

0 current year, $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3
Other Short-term
Investment Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YE@I ........cuiiiiiiieet ettt e e e e et et e e o2 e s e e e e e e e e e b e s e s e e e e e e e e e s e e e e e e a2 o2 e s e e e e e s e s e s e s e e e b e s e s e e e e e e e s e s e s e e e b e b et e e et et e n e e e nnenne e nas
(00 o) Y a T a o (=Y g BTNy (g T=T gL T Lol o U (Yo RS OSPR
ACCTUAL OF AISCOUNL ...t h b e b e bbb e b e b b e b b e b e 0o b0 b oo b e b e s e b e b b e b e b e s e s eb e 0o b e e b e e e b o0 e b e h e b e b e b e b e b e b e 0o b 0o b e 0o b e b oo b e s e b e b e b e b b e b e e b e bbb bbb
(8T = = Yo R Ve (T W T ol Y=Y (o (=Yt o= T RSSO
TOtal GAIN (I0SS) ON AISPOSAIS ...ttt ettt ettt et et et e e e s e e e et s e b e s e b e e e e e s e s e s e e e e e s e s e s e s e s e e e e e s e s e e e s e e e s e s e s e s e e e e e s e e e s e s e e e e e s e s e s e e e e e s e e e s e e e e et e bt b et e e e e et e b et e e et et ettt e n e
(D 1=To [V le Qoo gty fo Lot = o g I (=T otV =Yo I o o [T T LT | SO PP URPRRPRONE
[BI=Yo [ Tor =Ta g Lol g (4= iTeTa o] i o Ty =T a0 U] o HO TSSOSO PRUPRPPRPRRRUPRIOt
Total foreign exchange change in DOOK/AAJUSEA CAITYING VAIUE ..........cc.oiiuiiiiiiiii ittt sttt e e bt et e e bt e bt eaeeeaeeea e e eh e e eE e e b e e b e e a s e 2as e e et e eH et eh e e Sh e e eh e e b £ e e e em et ean e ean e e EeeeheeeE e e b e e bt e m b e embeemseemeeemeeeheeabeenbeenseenneanne
Deduct current year’s other-than-temporary iMPaIMMENT FECOGNMIZEM ............uiiiiiiiiii ittt bttt ettt ettt e E et £ eh e eb £ ee £ eh e 48 £ 48 £ £h £ S E £ eE £ eE £ eE £ 4E £ Sh £ 4E £ eE £ 4E £ e E £ eh £ e E £ eE £ £ E £ e E £ eE £ e E £ e E £ e E e e b e eh e eh e eh £ eE e e b e e b e e bt eb e e bt e bt e bt ebeebeebenee s
Book/adjusted carrying value at end of current Period (LINES TH2+3+4H5-8-TF8-9) ........coiiiiieiiiitiiie ettt ettt e e bt e st e eaeesseesaeesheeaaeeaseeaseeabeea e e ea e e ea e e eh e e s e e A e e ea s e oAt e ea e e ee e e ea e e aR e e b e e b e en b e e mbeeabeemeeeaeenaeeabe e beenbeenbeanneans
[DT=YoTUTe el = I aToTgF=To g1 T=To I Ta g oTU g TP

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




ANNUAL STATEMENT FOR THE YEAR 2025 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

SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 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

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 91,401,828 |....ccovvnenvne 29,277,154 |.oiee 8,540,112 e 53,584,562

2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 2,909,331,697 |.covvrennn 140,280,275 |.....cccon.. 250,181,811 |........... 2,518,869,611

3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 142,571 | 142,571 | (I 0

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0

5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V 0

6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 2,968,556,162 |............... 169,700,000 |................ 245,459,339 |........... 2,553,396,823

7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O 0

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T 0

9. Deduct current year's other-than-temporary impairment recognized ............ |ooocccoriinnniccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH89) oot e 32,319,934 [ (1 PO 13,262,584 |.oovverenee. 19,057,350

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN 0

12. Statement value at end of current period (Line 10 minus Line 11) 32,319,934 0 13,262,584 19,057,350

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 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, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912828-2A-7 ..... US Treasury Note TA 1,395,415 [o..ovvnnnnnes 1,500,000 [..eevvvrennns 1,481,100 [.oevvennnnnne 1,472,008 |ooevvvvvvinnnnns [V OO X < 0 I AN | B RO | ) 1.500 |...... 4.575 ....03/14/2024 ...|....08/15/2026 ...|........... 1,511,260
912828-311-8 ..... US Treasury Note . 1.4 .. ....3,901,263 |... 4,000,000 |..cceeeennnns 3,940,200 |.... .3,936,781 |.. 0 28,245 |0 [0 2.750 |...... 3.530 ....00/26/2024 ...|....02/15/2028 ...|. .. 4,055,000
912828-4N-7 ..... US Treasury Note . 1.A .. ....3,910,482 |... ..4,000,000 |.............. 3,943,560 |.... .3,940,403 |.. e i 23,706 |0 0 2.875 |...... 3.536 ....09/26/2024 ...|....05/15/2028 ...|.
912828-4V-9 ..... US Treasury Note . 1.4 .. ....3,904,701 |... ..4,000,000 |...cceeennnns 3,936,400 |.... e e 28,543 |0 [0 2.875 |...... 3.536 ....00/26/2024 ...|....08/15/2028 ...|.
912828-R3-6 ..... US Treasury Note . 1.A .. ....2,320,516 |... ..2,500,000 |.............. 2,482,625 |.... v e 62,236 |0 0 1.625 |...... 4.234 ....05/30/2023 ...|....05/15/2026 ...|.
912828-U2-4 ..... US Treasury Note . 1.4 .. .. 3,871,888 |... ..4,000,000 |..ccceernnnns 3,047,480 |.... 0 [ 59,084 |0 [0 2.000 |...... 3.564 ...09/20/2024 ...|....11/15/2026 ...|.
912828-X8-8 ..... US Treasury Note . 1.A .. 3,884,857 |... ..4,000,000 |.............. 3,940,280 |.... v e 82,679 |0 0 2.375 |...... 3.524 ....09/20/2024 ...|....05/15/2027 ...|.
91282C-BIi-0 US Treasury Note . 1.4 .. 2,755,557 |... ..3,000,000 |..eeeeernnnns 2,972,730 |.... 0 [ 84,552 |0 [0 0.750 |...... 3.681 ....05/12/2023 ...|....04/30/2026 ...|.
91282C-CP-4 ..... [US Treasury Note . 1.A .3,563,607 4,000,000 |. ..3,933,120 |. .0 | .0.625 .. 4.448 ....06/29/2023 .. .07/31/2026 ..
91282C-ET-4 . US Treasury Note . 1.A .3,878,451 4,000,000 |. .. 3,952,800 |. .0 | .2.625 ..3.842 ....10/04/2024 .. .05/31/2027 ..
91282C-FB-2 ..... [US Treasury Note . 1.A .3,918,763 4,000,000 |. ..3,955,360 |. .0 | .2.750 .. 3.498 ...09/20/2024 .. .07/31/2027 ..
91282C-GE-5 ..... US Treasury Note . 1.4 .. 4,598,586 |... 4,600,000 |... 4,600,184 |.... e [ 462 |0 [0 3.875 |...... 3.885 ...04/27/2028 ...|....01/15/2026 ...|.
91282C-GL-9 ..... US Treasury Note . ... 1A ... 3,024,844 |... 3,000,000 |... 3,000,960 |.... e e (9,320) |0 0 4.000 |...... 4.108 ...05/12/2023 ... |....02/15/2026 ...|.
91282C-GL-9 ..... US Treasury Note . 1AL 2,461,825 |... ..2,500,000 |... 2,500,800 |.... 0 e 14048 |0 [0 4.000 |...... 4.108 ....06/29/2023 ...|....02/15/2026 ...|.
91282C-GR-6 US Treasury Note . 1.A .. .. 4,080,013 |... ..4,000,000 |... 4,007,680 |.... . e [ (27,977) |0 [0 4.625 |...... 3.899 ....03/31/2023 ...|....03/15/2026 ...|. .
91282C-GV-7 ..... [US Treasury Note . 1.A 1,963,600 2,000,000 |. ..2,001,080 |. . 1,994,204 .0 | .3.750 ..4.789 ...06/07/2024 . .04/15/2026 .. .. 2,037,500
91282C-HB-0 . US Treasury Note . 1.A .1,042,585 2,000,000 |. ..2,000,720 |. .1,901,819 .0 | .3.625 .. 4.756 ....08/21/2023 .. .05/15/2026 .. .. 2,036,250
91282C-HH-7 ..... [US Treasury Note . 1.A .2,482,235 2,500,000 |. ..2,507,225 |. . 2,497,142 .0 | .4.125 ..4.383 ....06/27/2023 .. .06/15/2026 .. 2,551,563
91282C-HU-8 ..... US Treasury Note . 1.A .. ....1,604,818 |... 1,600,000 |.........ee... 1,607,664 |.... .1,598,616 |.. v e 2,148 |0 0 4.375 |...... 4.518 ....03/26/2024 ...|....08/15/2026 ...|. .. 1,635,000
91282C-HY-0 ..... US Treasury Note . 1.4 .. ....4,078,2% |... 4,000,000 |..oceeeennnns 4,029,480 |.... e [ (39,288) |0 [0 4.625 |...... 3.591 ....09/20/2024 ...|....09/15/2026 ... |.
91282C-J1-9 ..... US Treasury Note . 1.A .. ....4,040,326 |... ..4,000,000 |.............. 4,019,560 |.... v e (A7,274) |0 [0 4.000 |...... 3.540 ....09/20/2024 ...|....01/15/2027 ...|.
91282C-KB-6 ..... US Treasury Note . 1.4 .. ....2,096,49 |... ..3,000,000 |.oeeeeeeennns 3,003,990 |.... 0 o190 0 0 4.625 |...... 4.694 ...06/07/2024 ...|....02/28/2026 ...|.
91282C-1B-5 ..... US Treasury Note . 1.A .. ....4,029,545 |... ..4,000,000 |.............. 4,018,880 |[.... e e (16,226) |0 [0 4.375 |...... 3.946 ....10/04/2024 ...|....07/31/2026 ...|.
91282C-LG4 ..... US Treasury Note . 1.4 .. ....4,025,79% |... ..4,000,000 |...cceeennnns 4,017,000 |.... e [ (8,739) |0 [0 3.750 |...... 3.512 ....00/26/2024 ...|....08/15/2027 ...|.
91282C-LL-3 ..... US Treasury Note . 1A ... ....3,986,263 |... ..4,000,000 |.............. 3,993,120 |.... . 0 o519 0 [0 3.375 |...... 3.498 ....09/26/2024 ...|....09/15/2027 ...|. .
91282C-MZ-1 ..... US Treasury Note ..........ccceeeveeeieieieeeeeieneieinieees]ovneeeesunnnnns LA e 3,773,856 |.............. 3,800,000 ..o 3,830,248 |.............. 3,776,986 [................. 0 e 3,130 fovvvvvviieieennn0 o0 e, 3.875 |...... 4.029 ...05/12/2025 ...|....04/30/2030 ...|........... 3,873,625
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 86,384,580 88,000,000 87,624,246 87,446,193 0 540,319 0 0 XXX XXX XXX 854,511 2,761,875 XXX XXX 89,417,751
130320-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call [................ L TDFE o 130,127 |ovveiiieeeeee 110,000 |.oevvveennnnne 110,540 |vvvvennnnnnne 110,000 [evvvvvvvirnnnnns 0 eeeennn (1,988) [oevveeeeiiinnn0 |0 e 5.000 |...... 5.000 [MN coooes ooeeeiiiiins 703 [oooiiiiiiiiinnn 5,500 [....11/06/2015 ...|....11/15/2029 ...
50447T-GT-4 ..... MICHIGAN ST FIN Rev Bond Cont Call ... .. 1.DFE ..|.. ... 733,452 |... ... 616,271 |.... ..615,640 |.. e [ (13,351) |0 [0 5.000 |...... 2.4 .... 30,500 |....01/13/2016 ...|....12/01/2030 ...|.
59447T-GU-1 . MICHIGAN ST FIN Rev Bond Cont Call ... .. 1.D FE .. 453,880 ..383,853 |. ..383,387 .0 | . (8,015) .5.000 ..2.821 . 19,000 |....01/13/2016 . .12/01/2031 .. .. 389,500
812643-MY-7 ..... SEATTLE WA MUNI LIGHT & PWR RE Rev Bond Cont Call .. 1.C FE .. .1,597,838 ..1,277,671 | . 1,278,821 .0 | (35,296) .5.000 ..2.161 . 63,500 |....01/19/2016 . .04/01/2028 .. .. 1,301,750
83786P-CN-8 ... S FL WTR MGMT DI Rev Bond Cont Call ..... .. 1.C FE .. 321,119 ..266,545 .0 | . (6,170) .5.000 ..2.61 . 13,250 |....01/13/2016 . .10/01/2029 ..
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Call .. 1.CFE ..|.. ..316,798 |.. 0| A% 170 1 FOUPRTPRRRIN | B R | ) AN 5.000 |...... 2.661 .... 15,750 |....01/13/2016 ...|....10/01/2030 ...|.
83786P-CII-8 ... S FL WTR MGMT DI Rev Bond Cont Call .. 1.CFE ..|.. . ..387,103 |.. v e (8,389) |0 [0 5.000 |...... 2.761 .... 19,250 |....01/13/2016 ...|....10/01/2031 ...|.
89602N-5H-3 ..... TRIBOROUGH NY BR Rev Bond Cont Call .. DFE ... .. 1,618,265 |... .1,317,601 |.. 20 [ (83,550) |0 [0 5.000 |...... 2.361 .. 65,250 |....01/22/2016 ...]....11/15/2030 ...|.
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 5,695,663 4,640,000 4,672,578 4,675,895 0 (113,936) 0 0 XXX XXX XXX 41,105 232,000 XXX XXX
010392-GE-2 ..... ALABAMA POWER CO Corp Note Call MW .. 1.EFE ..|.. 1,895,901 [... 1,900,000 |... 1,907,239 |.... w0 e 218 0 0 4.300 |...... 4.343 (NS ...... ....09/02/2025 ...|....03/15/2031 ... |.
02079K-AK-3 ... ALPHABET INC Corp Note Call M .. 1.CFE ..|.. 1,526,285 |... 1,535,000 |... .. e [ 1,080 |0 0 4.000 |...... 4.126 |IN ...... ....04/29/2025 ...|....05/15/2030 ... |.
025816-DP-1 ..... AVERICAN EXPRESS CO Corp Note Call . .. 1.FFE ..|.. . ...800,000 |... ..808,159 |.. e e (6,939) |0 0 5.09 |...... 4.160 |FA ...... ....00/25/2024 ...|....02/16/2028 ...|.
025816-DS-5 ..... AMERICAN EXPRESS CO Corp Note Call . .. 1.FFE ..|.. .. 1,000,000 |... 1,000,000 |... . .1,000,000 |.. 0 [0 0 0 4.520 |...... 4.737 | JAJO ...04/22/2024 ...|....04/23/2027 ...|.
025816-EF-2 ..... AMERICAN EXPRESS CO Corp Note Call MW .. 1.FFE ..|.. 843,050 |... ...842,000 |... ... 867,917 |.... ..842,920 |.. e e (130) |0 0 5.016 |...... 4.986 |AO ...... ....04/22/2025 ...|....04/25/2031 ...|. 863,117
026650-FY-2 ... AMERICAN HONDA FINANCE Corp Note Non Call .. 1.GFE ..|.. ....1,420,216 |... 1,400,000 |... ..1,432,298 |.... 1,418,685 |.. 0 e (1831) |0 [0 4.800 |...... 4.446 (NS ...... ...08/12/2025 ...|....03/05/2030 ... |. .. 1,433,600
026650-GK-1 ..... AMERICAN HONDA FINANCE Corp Note Non Call .........oofeeeeeeeeniniiis L1GFE | 1,899,164 ... 1,900,000 [.....ccevnenn 1,912,027 [...ooovinennns 1,899,247 [...oovivvnnnnnnns [ O - < I (PP OPPION | N FEUTUTUTUUUUTUUR | ) FVOONS 4.250 |...... 4.266 [MS ...... ...09/02/2025 ...|....09/01/2028 ...|........... 1,940,375
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036752-AG-8 ..... ELEVANCE HEALTH INC Corp Note Call MW .........oooeiiforennnnnnnniies .. 2.AFE .. 597,876 |.................600,000 |................ 600,972 [.ooovvirnnnnnnnns 598,636 ....iiiiiirnnnns [V S 7 RN | I FOURUUR | I R 4.101 |...... 4.212 ....09/26/2024 ...|....03/01/2028 ...
03769V-AF-3 ..... APOLLO GLOBAL MANAGEMENT Corp Note Call MW .. .. 1.F FE ..|.. ,526,120 |... .. 1,533,144 |.... 21,526,006 |....oeeeeennnnn oo (114) 0 [0 4.600 |...... 4.565 ....11/06/2025 ...|[....01/15/2031 ...|.
053332-BM-3 ... AUTOZONE INC Corp Note Call MW .. 2.B FE ..|. 171,890 |... e 177,468 e 171,925 0 e 35 0 0 e 5.125 |...... 5.136 ....04/10/2025 ...|....06/15/2030 ...|.
06428C-AA-2 ..... BANK OF AMERICA NA Corp Note Call MW . L 1.CFE [ 708,134 |................. 700,000 [........ce.......706,454 |...ooeeniieeennn 702,086 [oeeeeeninneennl0 e (3,549) [0 o0 e 5.52 |...... 4.985 ...03/25/2024 ... |....08/18/2026 ...|.
11135F-CA-7 ..... BROADCOM INC Corp Note Call MW .. 1.G FE ..[.. e 887,530 [0 i 200 [0 0 4.150 |...... 4.198 ....09/26/2024 ...|....02/15/2028 ...|.
11135F-CF-6 ..... BROADCOM INC Corp Note Call MW L 1.GFE . fiiinnnn.. 999,990 |.............. 1,000,000 [.....ccovennnn 1,032,060 |eevveneeeennnnn999,990 foiiiiiiiii 0 v 0 0 [ 5.050 |...... 5.052 ....01/06/2025 ...|[....04/15/2030 ...|.
120568-BD-1 ..... BUNGE LTD FINANCE CORP Corp Note Call MW L 2.AFE foiiiinnnl... 999,650 |.............. 1,000,000 [.............. 1,003,250 [..oovveeennnnnnn999,750 |oveeinniiinnnnnl i 100 |l foeniiiinl0 s 4.100 |...... 4113 ....09/10/2024 ... |....01/07/2028 ...|.
12505B-AL—4 ..... CBRE SERVICES INC Corp Note Call MW .. .. 2.A FE ..|.. 1,505,745 |...ooieeennnn 1,502,613 |0 [ (148) |0 0 [ 4.900 |...... 4.844 ....11/06/2025 ...|[....01/15/2033 ...|.
149123-BF-7 ..... CATERPILLAR INC Corp Note Non Call .... .. 1.F FE .. ..845,816 |. .6.625 ..4.102 ...09/20/2024 .. .07/15/2028 ..

....08/12/2024 ...|....10/16/2026 ..
....08/11/2025 . .08/15/2028 ..
....02/21/2024 ... |....02/26/2027 ...|.
...08/12/2025 ... |....03/20/2030 ...|.

.. 1.F FE ..
.. 1.F FE ..
.. 1.EFE ..|..

.4.450 .. 4.491
.4.100 ..4.105
...... 4.800 |......4.847

14913U-AN-0 . CATERPILLAR FINL SERVICE Corp Note Non Call .
14913U-BB-5 ..... [ CATERPILLAR FINL SERVICE Corp Note Non Call .
17275R-B0-4 ..... C1SCO SYSTEMS INC Corp Note Call Mi

..1,407,770 |.
..2,214,630 |.
2,022,940 |....

,997,400 |...

1,477,808 |..

172967-ME-8 ..... CITIGROUP INC Corp Note Call M .. 1.6 FE ..|.. ,475,400 [.............. 1,500,000 |.............. 1,486,860 [.............. 1,477,808 |.........ccceunl0 |oereeennn 2,408 [oviiiiiinieenl0 [0 s 3.980 |...... 4.411 E

17327C-AM-5 ... CITIGROUP INC Corp Note Call ... .. 1.6 FE ..|.. 764,240 |... 798,770 foveeeiii 0 80,348 [0 0 [ 1.122 ... 4.625 ....09/18/2024 ...|....01/28/2027 ...|.
19828A-AA-5 ... COLUMBIA PIPELINE HOLDCO Corp Note Call MW 144A ...|... .. 2.B FE ..|.. 70,000 [vveiieiiiiiinnd0 o0 L0 0 6.055 |...... 6.055 ...08/02/2023 ... |....08/15/2026 ...|.
20030N-BS-9 ... COMCAST CORP Corp Note Call MM ...........ccceeeeeen. .. 1.6 FE ..|.. 21,008,474 [0 89,208 [0 0 [ 3.150 |...... 5.204 ...06/27/2024 ...|....03/01/2026 ...|.

....04/29/2025 ... |....01/15/2031 ...|.
....04/29/2025 ... |....10/15/2030 ...|.
....08/12/2025 ...|....01/13/2028 ...|.
....06/27/2024 ...|....01/13/2026 ..
...09/25/2024 ..

,510,233 |...
,704,840 |...
,908,419 |...
,898,880

.. 1.EFE ..|..
.. 1.6 FE ..|..
.. 1.6 FE ..|..
.. 1.F FE ..

...... 4.500 |......4.467
...... 4.850 |......4.839
...... 4.950 |......4.739
1,750 ..5.205

210518-DY-9 ..... CONSUMERS ENERGY CO Corp Note Call MW ...
23331A-BT-5 ..... D.R. HORTON INC Corp Note Call MW e
233853-BC-3 DAIMLER TRUCK FINAN NA Corp Note Call MV 144A ....

254687-FV-3 ..... [WALT DISNEY COMPANY/THE Corp Note Mil .

141,727 ...
,929,526 |....
..1,998,840 |.

,745,322
.. 1,947,025
.. 2,017,500

.1,907,339 |..
. 1,997,804

260543-CY-7 . DOW CHEMICAL CO Corp Note Call M ..... .. 2.B FE .. 511,79 ..507,580 |. ..508,228 .4.800 4143 E 1173072028 .. ..512,000
26442C-BP-8 . DUKE ENERGY CAROLINAS Corp Note Call MW .. 1.F FE .. ,398,012 .. 1,442,8% |. .1,398,529 .4.850 ..4.878 ....01/02/2025 ...|....03/15/2030 .. ,433,950
20273V-BD-1 ENERGY TRANSFER LP Corp Note Call MW . .. 2.B FE .. 971,915 ..1,002,910 |. ..972,113 .5.200 ..5.224 ...02/19/2025 ... |....04/01/2030 .. ..998,298
20379V-BH-5 . ENTERPRISE PRODUCTS OPER Corp Note Call MW ..........]occcceeiiiiiiid .. 1.G FE .. ,948,760 ..1,998,740 |. ,996,056 .3.700 ..5.356 ...06/26/2024 ... |....02/15/2026 .. ,087,000

...01/02/2024 ... |....01/11/2027 ...|.

.. 1.6 FE ..|.. E
...01/20/2025 ... |....11/01/2031 ...|.

,598,352 |...

,612,016 |.... L1,599,410 foneeeiiin 0 88 [0 0 [ 4.600 |...... 4.837 ,636,800
..665,572 |..

29379V-CE-1 ... ENTERPRISE PRODUCTS OPER Corp Note Call MW .......... .
..624,000

36186C-BY-8 ..... ALLY FINANCIAL INC Corp Note Non Call .. .. 2.C FE ..|.. ...674,016 |... .. 681,900 [....ooieetnnnnn 865,572 [uueiiiiiii 0 | (8L444) L0 [0 8.000 |...... 5.766 R

37045V-BA-7 ..... GENERAL MOTORS CO Corp Note Call MW .. 2.B FE ..|.. ... 912,534 |... 951,720 |.... 2912586 [ouveiieiin0 [ 22 0 0 5.625 |...... 5.638 ....05/05/2025 ... |....04/15/2030 ...|. 938,678
37045%-DD-5 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... .. 2.B FE ..|.. ... 935,990 [... 999,510 |.... ..999,182 [0 [ 42,392 [0 [0 1.250 |...... 5.675 ....06/26/2024 ...|....01/08/2026 ...|. ,006,250
37045X-FJ-0 ..... GENERAL MOTORS FINL CO Corp Note Call MW .... .. 2.B FE ..|.. ... 152,841 ... 158,983 [ovvveeiiiinnnn 152,871 [0 | 30 0 0 5.450 |...... 5.471 ....06/27/2025 ...|....07/15/2030 ...|. 157,169
378272-BZ-0 ..... GLENCORE FDG LLC Corp Note Call MW 144A .. 2.AFE ..|.. .. 840,648 |... ... 864,016 |.... ..840,560 [....ooeeieiiini0 oo (88) il [0 5.186 |...... 5.168 ....08/25/2025 ... |....04/01/2030 ...|. 861,781
381416-C3-6 GOLDMAN SACHS GP Corp Note Call Ml . .. 1.F FE .. 809,000 . 836,061 |. . 809,000 .5.207 ..5.203 ...01/21/2025 ... |....01/28/2031 .. ..830,062

....09/18/2024 ..
....09/12/2024 ..
...08/25/2025 ... |....03/27/2030 ..
....08/12/2025 ...|....06/15/2030 ..
...08/12/2025 ... |....12/05/2029 ...|.

.. 1.F FE ..
.. 2.B FE ..
.. 1.G FE ..
.. 1.6 FE ..

.09/10/2027 ..
.09/25/2026 ..

.1.542
.4.450
.5.150
.2.100

.. 3.462
.. 4.452
..5.199
.. 4.353

38141G-YG-3 ..... [ GOLDMAN SACHS GP Corp Note Call Ml .
42824C-BR-9 ..... |HP ENTERPRISE CO Corp Note Non Call ..
44891A-DQ-7 ..... [HYUNDAI CAPITAL AMERICA Corp Note Call MI 144A ..
45866F-AK-0 ..... INTERCONT INENTALEXCHANGE Corp Note Call MW ..

756,936
,212,951
750,382
,444,192

..786,192 |.
..1,216,760 |.
. 771,018 |.
1,472,528 |.

,615,750 |....

..775,046
. 1,212,981

..750,604
,455,502

..806, 168
,239,989
.. 771,364
,616,800

,500,000 ...

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

46647P-AX-4 ..... JPMORGAN CHASE Corp Note Call MW .. 1.F FE ..|.. ,507,620 ... 1,506,860 [...ooeeeiiieinni0 oo (760) [0 |0 [ 4.452 |...... 4.284 R ,533,390
476556-DJ-1 ... JERSEY CENTRAL PR & LT Corp Note Call MW 144A ....|... .. 1.6 FE ..|.. ,898,366 |... ,800,000 f... ,897,359 |.... 21,898,450 [ooveeiiiiiiinnnl0 o 88 0 0 4.150 |...... 4.179 ....09/02/2025 ... |....01/15/2029 ...|. ,939,425
526057-CY-8 ..... LENNAR CORP Corp Note Call MW ...............ccciiiis .. 2.B FE ..|.. 468,855 |... 482,376 |.... ..468,931 [0 [T 0 [0 5.200 |...... 5.203 ....06/12/2025 ... |....07/30/2030 ...|. 481,194
532457-CP-1 ... ELI LILLY & CO Corp Note Call M ... .. 1.EFE ..|.. ... 789,360 |... 796,304 |.... ..789,645 [...oiiiiiiiiin0 [ 208 [0 [0 4.150 |...... 4.179 ....08/12/2024 ...|....08/14/2027 ...|. 806,393
532457-CV-8 ..... ELI LILLY & CO Corp Note Call M ... .. 1.EFE ..|.. ... 828,527 |... . 852,627 |.... ..828,603 [......ooeiii0 ool 76 [0 [0 4.750 |...... 4.763 ...02/10/2025 ... |....02/12/2030 ...|. 848,689
571676-AY-1 ..... MARS INC Corp Note Call Ml 144A .... .. 1.F FE ..|.. .. 1,918,961 |... ..1,897,000 |... ,939,038 |.... 21,017,282 [0 e (1679 [0 0 4.800 |...... 4.510 ....08/12/2025 ... |....03/01/2030 ...|. .1,042,528
576360-BF -0 ..... MASTERCARD INC Corp Note Call MW ... .. 1.EFE ..|.. 1,099,164 |... ..1,100,000 |... , 119,140 |.... 21,090,408 [ooeeeeiiinnn 0 e 244 0 0 [ 4.550 |...... 4.576 ....02/18/2025 ...|....03/15/2028 ...|. ,125,025
61744Y-AK-4 ..... MORGAN STANLEY Corp Note Call MW ... .. 1.6 FE ..|.. ... 1,868,676 |... ,800,000 f... ..1,887,517 |.... 21,876,019 [0 e 8,178 [0 0 [ 3.501 |...... 4.137 ....08/12/2025 ... |....07/22/2028 ...|. .. 1,917,247
63743H-FH-0 ..... NATL RURAL UTIL Corp Note Call MW .. .. 1.F FE .. ... 899,361 ...900,000 |. ..900,279 |. ..899,960 .4.450 .. 4.473 ....02/02/2023 ...|....03/13/2026 .. ..920,025
637639-AL-9 ..... NATIONAL SECS CLEARING Corp Note Non Call 144A .... .. 1.B FE ..|.. ....1,393,916 |... ,394,000 |...ooonennns 1,402,796 |.... 21,393,979 [0 e 42 0 0 5.150 )...... 5.153 ...06/17/2024 ...|....06/26/2026 ...|. ,429,896
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67021C-AX-5 ..... NSTAR ELECTRIC CO Corp Note Call MW .................. LIFFE L 1,430,478 |.............. 1,400,000 [..eevvvrnnnnns 1,430,324 |oeeennnnnnnne 1,428,006 [.ovvvvvvvnnnnnns 0 eeeennn (2,383) |eeeeeeeeeees 0 e 0 ... 4.850 |...... 4.309 ....08/12/2025 ...|....03/01/2030 ... |............ 1,433,950
682680-CB-7 ..... ONEOK INC Corp Note Call MW .... .. 2.BFE ..|.. 1,000,000 |.............. 1,003,850 |.... . e [ 116 0 0 4.250 |...... 4.263 ....00/10/2024 ...|....09/24/2027 ...|.
693475-CB-9 ..... PNC FINANCIAL Corp Note Call ... .. 1.G FE ..|.. ..1,408,000 |.............. 1,457,871 |.... A, e et 36 |0 0 5.222 |...... 5.224 ...01/23/2025 ... |....01/29/2031 ... |.
693475-CD-5 ..... PNC FINANCIAL Corp Note Call .........coevvvviiiiinnnns .. 1.GFE ..|.. ...700,000 |... . 0 [ (89) |0 0 4.899 |...... 4.883 ....05/07/2025 ...|....05/13/2031 ...|.
709599-CB-8 ..... PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A ...[... ..2.BFE ..|.. ,400,000 |... 1, el e 274 0 0 5.260 |...... 5.276 ....01/22/2025 ...|....02/01/2030 ...|.
74834L-BE-9 ..... QUEST DIAGNOSTICS INC Corp Note Call MW .. 2.AFE ..|.. ...415,000 |... e [ 20 0 0 4.600 |...... 4.609 ....08/15/2024 ...|....12/15/2027 ...|.
760130-AA-2 ..... RENTOKIL TERMINIX LLC Corp Note Call MW 144A ..2.BFE ..|.. e o838 |0 0 5.000 |...... 5.162 ....04/23/2025 ...|....04/28/2030 ...|.
78355H-KI-8 ..... RYDER SYSTEM INC Corp Note Call MW ... ..2.BFE ..|.. 0 [ (44 0 0 5.250 |...... 4.239 ....00/25/2024 ...|....06/01/2028 ...|.
78356H-LF-4 ..... RYDER SYSTEM INC Corp Note Call MW ... .. 2.A FE .. .0 | .4.850 .. 4.882 ...04/29/2025 .. .06/15/2030 ..
830867-AB-3 ..... DELTA AIR LINES/SKYMILES Corp Note MH 144A .. 2.A FE .. .0 | .4.750 ..5.187 ....01/14/2025 .. .10/20/2028 ..
857477-DA-8 ..... STATE STREET CRP Corp Note Call .......... .. 1.D FE .. ... 389,000 . .0 | .4.543 .. 4.543 ....04/22/2025 .. .04/24/2028 ..
89236T-V-8 ..... TOYOTA MOTOR CREDIT CORP Corp Note MW ... .. 1.EFE ..|.. . 1,851,140 |... . 1,937,265 |.. o0 [ 57,768 |0 [0 1.900 |...... 5.057 ....06/27/2024 ...|....01/13/2027 ...|.
80788J-AE-9 ..... TRUIST BANK Corp Note Call .. 1.FFE ..|.. ,500,000 |... 1,502,685 |.... .1,500,000 |.. v o0 0 0 4.671 |...... 4.659 ....05/16/2025 ...|....05/20/2027 ...|.
91150H-JV-3 ..... US BANCORP Corp Note Call MW ... .. 1.FFE ..|.. ,868,498 |... 1,901,428 |.... .1,866,695 |.. e [ (1,808) |0 [0 5.083 |...... 4.751 ....08/12/2025 ...|....05/15/2031 ...|.
92039U-AK-2 ..... WEC ENERGY GROUP INC Corp Note Call MW . .. 2.AFE ..|.. ,498,260 |... 1,500,165 |.... . 1,499,987 |.. v o810 |0 0 4.750 |...... 4.792 ....01/09/2023 ...|....01/09/2026 ...|.
931142-FA-6 ..... WALMART INC Corp Note Call .. 1.CFE ..|.. 1,999,120 |... 2,001,160 |.... 01,909,911 |.. el [l 305 |0 0 4.000 |...... 4.016 ....04/12/2023 ...|....04/15/2026 ...|.
94988J-6D-4 ... WELLS FARGO BANK NA Corp Note Call MW ................ .. 1.DFE ..|.. .. 2,017,260 |... ..2,016,900 |.... .2,004,190 |.. e e (7,834) |0 0 5.450 |...... 5.043 ....03/25/2024 ...|....08/07/2026 ...|.
286181-AP-7 ..... ELEMENT FLEET MANAGEMENT Corp Note Call MW 144A .. |... .. 2.AFE ..|.. 848,000 |... . . ... 867,007 |.... ... 848,000 |.. 0 [0 0 0 5.037 |...... 5.037 ....03/20/2025 ...|....03/25/2030 ... |.
00774M-BN-4 ..... AERCAP |RELAND CAP/GLOBA Corp Note Call MW ......... .. 2.AFE ..|.. ... 994,620 |... ,000,000 |... ..1,016,990 |.... ..996,101 |.. v e 1481 0 0 4.875 |...... 5.061 ....01/06/2025 ...|....04/01/2028 ...|.
00929J-AB-2 . AIRCASTLE / IRELAND DAC Corp Note Call MW 144A .. 2.B FE .. 713,613 ...718,000 |. ..733,940 |. ..714,383 .0 | .5.250 ..5.386 ....01/29/2025 .. .03/15/2030 ..
09659W-3C-6 . BNP PARIBAS Corp Note Call 144A .. .. 1.G FE .. 1,877,09% ,870,000 |. ..1,892,365 | .1,876,465 .0 | 4792 ..4.679 ...08/12/2025 .. .05/09/2029 ..
6295411-AS-4 . NTT FINANCE CORP Corp Note Call MW 144A ... .. 1.G FE .. .1,830,832 ,818,000 |. ..1,851,833 |. . 1,829,891 .0 | .4.876 ..4.709 ....08/12/2025 .. .07/16/2030 ..
63861V-AN-9 ..... NATIONWIDE BLDG SOCIETY Corp Note Call 144A .. 1.G FE .. 1,500,000 ,500,000 |. ..1,615,810 | .1,500,000 .0 | .4.649 .. 4.649 ....07/07/2025 . .07/14/2029 ..
656029-AP-0 ..... NORINCHUKIN BANK Corp Note Non Call 144A .. .. 1.F FE .. .1,936,265 ,931,000 |. .. 1,945,000 |. 1,935,966 .0 | .4.674 ..4.612 ....09/03/2025 .. .09/09/2030 .. .. 1,976,127
76720A-AS-5 ..... RIO TINTO FIN USA PLC Corp Note Call MW ... .. 1.FFE ..|.. ....1,499,730 |... ,500,000 ... 1,541,790 |.... 1,499,769 |.. e 39 0 0 4.875 |...... 4.879 ....03/11/2025 ...|....03/14/2030 ... |. .. 1,536,563
78081B-AT-0 ..... ROYALTY PHARMA PLC Corp Note Call MW ................. L2.CFE .|l 1,879,271 ..o 1,900,000 |.....ceeeeees 1,895,117 |.............. 1,880,258 |................. 0 o987 o0 o0 e, 4.450 |...... 4.676 ...09/02/2025 ...|....03/25/2031 ... |............ 1,942,275
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 96,740,899 , 193,000 98,219,522 ,109,831 0 XXX XXX XXX XXX 99,300,824
00138C-BF-4 ..... COREBRIDGE GLOB FUNDING Corp Note Non Call 144A ... LIFFE L 1,861,345 ,854,000 |.............. 1,879,474 ,860,897 |ovvvvviiiiiiins 0 Jooeeeeeeeee (448) [0 0 s 4.850 |...... 4.755 ....08/12/2025 ...|....06/06/2030 ...|........... 1,898,960
04685A-4E-8 ... ATHENE GLOBAL FUNDING Corp Note Non-Call 144A .... .. 1.EFE ..|.. ... 1,187,416 |... , 187,000 [ovvvvvevennns 1,195,879 |.... 1,187,216 |.. 0 [ (200) |0 0 4.950 |...... 4.931 ....01/08/2025 ...|....01/07/2027 ...|.
04685A-4R-9 ..... ATHENE GLOBAL FUNDING Corp Note Non Call 144A .... .. 1.EFE ..|.. ..1,200,000 |... .1,200,000 |.............. 1,209,684 |.... .1,200,000 |.. w0 o0 0 0 5.033 |...... 5.033 ....07/14/2025 ...|....07/17/2030 ...|.
204460-2A-0 ..... EQUITABLE AMERICA GLOBAL Corp Note Non Call 144A . |... .. 1.EFE ..|.. 1,499,505 |... ,500,000 |... . 1,499,593 |.. e [ 88 0 [0 4.650 |...... 4.662 ....06/02/2025 ...|....06/09/2028 ...|.
204490-AT-4 ... EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A . |... .. 1.E FE ..|. . ...725,000 |... ..723,718 |.. e o206 |0 0 5.000 |...... 5.047 ...03/24/2025 ... |....03/27/2030 ... |.
40139L-B-4 GUARDIAN LIFE GLOB FUND Corp Note Non Call 144A ...|... .. 1.BFE ..|.. ..1,900,000 |... ..1,900,000 |... 1,902,622 |.... .1,900,000 |.. 0 [0 0 0 4.066 |...... 4.066 ....09/02/2025 ...|....09/05/2028 ...|.
46849L-VE-8 ..... [ JACKSON NATL LIFE GLOBAL Corp Note Non Call 144A .. .. 1.F FE .. .1,446,620 1,400,000 |. .. 1,446,368 |. . 1,442,967 .0 | .5.350 .. 4.509 ....08/12/2025 .. .01/13/2030 ..
5335K-AC-5 ..... [LINCOLN FIN GLBL FUNDING Corp Note Non Call 144A .. .. 1.E FE .. ,006,611 1,007,000 |. ..1,014,361 |. .1,006,636 .0 | .4.625 ..4.634 ....08/12/2025 .. .08/18/2030 ..
57629T-BV-8 ..... [MASSMUTUAL GLOBAL FUNDIN Corp Note Non-Call 144A .. .. 1.B FE .. .1,299,376 1,300,000 |. ..1,333,072 |. . 1,299,486 .0 | .4.950 .. 4.961 ...01/03/2025 .. .01/10/2030 ..
58989V-2K-9 ..... [MET TOWER GLOBAL FUNDING Corp Note Non-Call 144A .. .. 1.D FE .. .1,099,032 1,100,000 |. ..1,118,964 |. .1,09,328 .0 | .4.800 ..4.832 ....01/07/2025 . .01/14/2028 ..
649538-BI-7 ..... NEW YORK LIFE GLOBAL FDG Corp Note Non Call 144A . .. 1.B FE .. 1,177,175 1,178,000 |. ..1,190,310 |. 1 .0 | .4.400 .. 4.425 ....04/22/2025 .. .04/25/2028 ..
T4256L-FA-2 ..... PRINCIPAL LFE Il Corp Note Non-Call 144A ............ .. 1.EFE ..|.. 579,548 |... ...580,000 |... 585,841 |.... . . e [ 146 0 [0 4.600 |...... 4.628 ....08/12/2024 ...|....08/19/2027 ...|. 593,340
T425AP-AD-7 ..... PRINCIPAL LFE GLB FND || Corp Note non-call 144A .. LIEFE L 1,871,008 |....oeeeeeeees 1,872,000 |..oevvvveeeees 1,880,836 |.............. 1,871,124 [, 0 e 116 |0 o0 s 4.250 |...... 4.269 ...08/11/2025 ...|....08/18/2028 ...]|........... 1,911,780
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 16,851, 150 16,803,000 17,015,682 16,848,066 0 (3,134) 0 0 XXX XXX XXX 256,675 238,509 XXX XXX 17,197,511
03027X-CN-8 ... AMERICAN TOWER Corp Note Call MW .....ooooovrrriniiiiis o] 2AFE | 1,497,690 | 1,500,000 [...cvvvvvnnnns 1,532,625 |..........l 1,498,026 |..oovvvevennnnnns (1 I [V 0 |..... 4.900 |...... 4.935 [MS ..ooee ferninnininnnns 21,642 [oeeeveiiinnnns 36,954 |....03/11/2025 ...|....03/15/2030 ...[........... 1,536,750
09261H-AK-3 ..... BLACKSTONE PRIVATE CRE Corp Note Call MV ............feeeeeeeveeeenn].s 2C0FE .|, 922,940 |...ovvvvenees 1,000,000 f....ccoounnennen 983,310 |.ovvvvriiienenens 964,371 |ovvvviiiiinanns 0 e 20,712 Joveeveiieiieanns 0 e 0 ... 3.250 |...... 6.382 [MS ..ooo. feeeeiiiiiiiinns 9,569 |...oovieeennns 32,500 |....06/26/2024 ...|....03/15/2027 ...|........... 1,016,250
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74340X-C0-2 ... PROLOGIS LP Corp Note Call MW ......ccooevvvvvnnnnnninns fooeenenn s L LFFE s 1,879,963 |...oeennnnns 1,858,000 [.....cceveenn 1,901,589 [.....ccoeeeen 1,878,869 [.......cceeeee. 0 Joeeeennn (1,094) [ovvvvnnnnnnnnnns 0 e 0 ... 4.750 |...... 4492 [JJ oo Lo, 57,366 |.vvvvrrrriiiininnnnns 0 ]....08/12/2025 ...|[....01/15/2031 ...]........... 1,902,128
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 4,300,593 4,358,000 4,417,524 4,341,266 0 26,954 0 0| XXX XXX XXX 88,577 69,454 XXX XXX 4,455,128
0489999999. Total - issuer credit obligations (unaffiliated) 209,972,885 210,994,000 211,949,552 210,421,251 0 705,482 0 0 XXX XXX XXX 2,514,228 5,734,139 XXX XXX 215,127,214
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 209,972,885 210,994,000 211,949,552 210,421,251 0 705,482 0 0 XXX XXX XXX 2,514,228 5,734,139 XXX XXX 215,127,214
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 87,446,193 1B..$............ 5,770,820 1C..$ ... ....6,478,579 1D .$............. 5,919,146 1E.$............ 18,128,283 1F ..$.......... 31,342,292 1G..$............. 29,578,075
1B 2A LS 12,183,962 2B .. 8. ... 3,510,201
1C 3A...% ...0 3B.. 5.
1D 4A .8 .. 0 4B.. .3
1E 5A...% ... 0 5B.. .8
1F 6..... $... 0
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38383F-HT-3 ..... GNMA 2021-223 QA RMBS .......ccvvvnnnniriinnnineneiinnnns fooeeeeee e e LA e 851,560 [.....ccvvnnnnns 843,129....ccvvennnnns 763,949|.................850,092 [....cooiiiinnnnns 0 (VR RN | B R 2.500 |...... 2.338 |MON ... [ooeeeiiiins 1,757 ....02/01/2022 ... |....10/20/2051 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RWBS 1.A .. ... 644,058 |... .638,867 ... ...571,652|... 0 0 |0 e 2.500 |...... 2.354 |MON ... [oeeeeeiieees 1,331 |.. ....02/02/2022 ... |....12/20/2051 ... |...
38383T-HC-0 ..... GNMA GNR 2022-100 BA RMBS ... 1A .. ... 432,765 |... . 431,582]... ... 431,4701... .0 ... 0 |0 4.000 |...... 3781 [MON .ooee v 1,439 |.. ....08/12/2022 ... |....11/20/2041 ...|...
38384H-AA-6 ..... GNMA GNR 2023-183 A RUBS .. 1.A .. ....1,404,322 |... 1,411,379 1,411,457 .0 ... 0 |0 e 4.500 |...... 4792 IMON .oee o 5,293 |.. ....10/02/2024 ... |....11/20/2049 ...|...
38384J-U3-6 ..... GNMA GNR 2024-24 CA RMBS .. AL ....1,450,745 |... . 1,471,437]... . 1,474,401 ... 1,455,101 |[.... 0 L0 0 [ 5.000 |...... 5.877 [MON ... vvvnnnnninnnnd 6,131 |.. ...06/26/2024 ...|....01/20/2052 ... |...
1019999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 4,783,450 4,796,364 4,652,929 4,785,006 0 XXX XXX XXX
S1S2HM-IL-T ... FHLMC Pool Q11551 MBS ......ccevvvvenviiiiiiiinieiiininns fooeeeeee s e LA e 118,575 |ovvvene 111,338 106,325 (... oiveinnnnn 115,781 (VR RN | B R 3.500 ....04/25/2013 ... |[....09/01/2042 ...
3133L8-TZ-8 ..... FHLMC Pool RC2368 MBS LA ....1,246,063 |... 1,240,297 |... ,125,872|... .. 1,244,228 |.... 0 |0 e 1.500 ....10/29/2021 ... |....10/01/2036 ...|...
3136AP-CJ-9 ..... FNMA FNMA 2015-33 P RUBS .. LA 210,880 |... ...200,480 ... 194,037 ... 0 |0 2.500 ....09/08/2020 ...|[....06/25/2045 ...|...
3138A5-ZL-9 ..... FNVA Pool AH4346 MBS ... LA .. 818]... 0 |0 e 3.500 ...09/13/2011 ...|....02/01/2026 ...|...
3138AC-AQ-0 ..... FNVA Pool AH9914 MBS . 1A 3,656 |. 0. ..3.500 |. ....06/09/2011 . .04/01/2026 .
3138W9-TV-2 ..... FNMA Pool AS0563 MBS . 1A . 90,315]. 0. ..4.500 |. ....09/23/2013 . .09/01/2043 ..
3138WD-5T-4 ..... FNVA Pool AS4457 MBS . 1A . 94,4971, 0. ......3.500 |. ...03/24/2015 . .02/01/2045 ..
3138X0-MT-2 ..... FNVA Pool AU1269 MBS .... LA ... 44,987|... 0 |0 e 3.000 ....07/12/2013 ...|[....07/01/2028 ...|...
3140J9-UP-4 ..... FNVA Pool BM5089 MBS .... LA ... 92,158 ... . 0 0 5.500 ....01/03/2019 ...|....02/01/2030 ...|...
314049-US-8 ... FNVA Pool BM5092 MBS .... LA ... 119,015/... ..120,360 |.... 0 |0 [ 4.000 ....12/11/2018 ...|[....11/01/2033 ...|...
3140M5-U0-6 ..... FNVA Pool BU4190 MBS .... LA 2,130,271 [ 2,095,553 |.... 0 0 6.000 ...12/19/2023 ...|....10/01/2053 ...|...
31400R-XT-5 ..... FNVA Pool CB6089 MBS .... 1 L 1,377,475 1,357,214 |.... 0 0 [ 6.000 ....12/18/2023 ... |....04/01/2053 ... |...
3140W3-LU-1 ..... FNVA Pool FA3038 MBS .... .. 2,416,889... 2,411,245 ... 0 0 5.500 ....12/10/2025 ... |....10/01/2055 ...|...
3140X7-YM-5 ..... FNVA Pool FM4315 MBS .... . . . . 433,074]... 499,599 |.... 0 |0 e 3.000 ...09/24/2020 ... |....11/01/2046 ...|...
31417Y-WJ-2 ... FNMA Pool MAOB48 MBS ..........ccccvvevniiiiiinnnnniniins fooneeeneieennns LA 126 | 121 s 120 [ 121 [ OO (I 3.500 ...08/12/2011 ... |....02/01/2026 ...
1039999999. Subtotal - asset-backed securities - financial asset-| backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 8,419,209 8,190,874 8,229,509 8,393,687 0 0] XXX XXX XXX 32,654 262,200 XXX XXX 139,330 | XXX
19688T-AA-3 ... |COLT Funding LLC COLT 2024-1 A1 RMBS 144A ........... | ................ | TAFE s 454,062 |.............. 454,068 )............... 457,555, ciuuinninns 453,905 [ 0 [..... 5.8% |...... 5.649 |MON ..... [ooiieeuiiinnns 2,208 |..cooiiiiinnnnn 26,495 |....01/31/2024 ...|....02/25/2069 ...|.......... 11,331 [oooeeines
1059999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 454,062 454,068 457,555 453,905 0 XXX XXX
04965J-AA-1 ..... ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A ........ L. TAFM ... 1,057,735 |... 1,057,735... .. 1,044,904/... ..1,067,73 |.... .0 . ....12/18/2017 ...|....12/15/2036 ...|... )
05493X-AA-8 ..... The BAHA Trust BAHA 2024-MAR A CMBS 144A . .. 1.AFE ... 111,293 .700,000 ... 125,424]. ..709,201 | 0. ....01/28/2025 . .12/10/2029 .. 701,080
05608M-AA-4 ..... BX Trust BX 2020-VIV4 A CMBS 144A . 1.A .. 1,068,307 1,200,000 1,115,772 ..1,085,139 |. 0. ...04/15/2025 . .03/09/2044 .. 1,200,000
08163J-AB-0 ..... BENCHVARK Mortgage Trust BMARK 2021-B29 A2 CMBS . 1.AFM .2,059,999 2,000,000 1,940,180 (. ..2,006,919 |. 0. ....09/17/2021 . .09/15/2054 .. 1,008,070
10635A-AA-7 ..... BRCK BRCK 2025-830B A CMBS 144A .. 1.AFE .. 1,000,000 1,000,000 1,001,500 |. ..1,000,000 |. 0. ....11/26/2025 . 12/10/2030 1,001,239
563136-AA-8 ..... Manhattan West OMW 2020-OMW A CMBS 144A .............foceeeeeeniiiiins . TAFM .. .1,859,922 2,000,000 1,925,040 |. .. 1,904,247 |. 0. ....02/26/2025 . .09/10/2039 2,003,550
749700-AA-8 ..... ROCC Trust ROCC 2024-CNTR A CMBS 144A ... L 1AFM ... 1,735,937 |... .. 1,720,000]... .. 1,768,573 ... 1,733,159 |.... .0 .. ...04/30/2025 ... |....11/13/2041 ...|...... 1,727,728 |..
1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 9,493,193 9,677,735 9,521,393 9,496,400 0 43,523 0 0 XXX XXX XXX 27,589 265,624 XXX XXX 7,713,693 XXX
00852K-AA-2 ..... AGL CLO Ltd. AGL 2024-35A A1 CLO 144A .......cooeviiiiforennnnn i, L TAFE o 803,520 [..ccvvvvnnnnnns 800,000 [.....ccvvvnnnns 802,647 |..uveiiiiiinnnns 803,473 [ovviiiiiiinnnns 0 Jooreeeiiens (70 . [V (VI I 5.665 |...... 5.611 [JAJO ... |eveniiis 20,648 |....ooeerennnnn 11,583 |....09/02/2025 ... |....01/21/2038 ...|.......... 48,863 |.......n..n.
Benefit Street Partners CLO Lt BSP 2024-37A A CLO
08182T-AA-7 ..... T4A i eees [eeereeee ceeeaan L LAFE s 1,506,580 |............ 1,500,000]............ 1,504,976.............. 1,505,496 [.....coovvnnnnnns 0 Jooeeeeeeennns (54) |.evvennniiiinns [ 0 |..... 5.668 |...... 5.628 [JAJO ... |ieeeiiiinnns 37,790 oueeniiiinnnns 22,201 ....09/02/2025 ...]....01/25/2038 ...|.......... 91,582 |.euennnnns
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17181N-AC-8 ..... CIFC Funding Ltd CIFC 2018-1A ATR CLO .......ccvvvniiforennnnnnnnniis LLAFE 1,505,700 |.oevunnnnnns 1,500,000]............ 1,505,088 (.............. 1,505,424 |..cooiiiiinnnnns 0 Joeeeeeeennn [P2()] [ 0 [..... 5.204 |...... 5.159 |JALO ... fooiiiiiiinnnnns 15,830 [ooiiiiiinnnnns 22,125 |....09/02/2025 ...|[....01/18/2038 ...|......... 201,132 oovennnnnns
1099999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 3,814,770 3,800,000 3,812,711 3,814,393 0 (377) 0 0 XXX XXX XXX 74,268 55,909 XXX XXX 341,577 XXX
02007N-AC-2 ..... Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS .. [................ L TAFE e 278,329 [oeiiiiiinnnns 278,358 |.cuvennins 278,881 278,336 [cevvuiiiiinnnnns [V (T O [V (VI I 4.140 |...... 4.180 [MON ..o Joeveniiiieiiinnns L1 FORRN 11,524 |....09/24/2024 ... ....07/16/2029 ...|[........... 7,694 |
Bank of America Credit Card Tr BACCT 2023-A1 A1
05522R-0G-0 ..... ABS i .. 1.AFE ..|. ... 1,087,188 |... 2,000,000... .. 2,006,860 .............. 1,997,368 |....cevvvrrnnnn0 fooeeeennnn 6,814 |0 o0 [ 4.790 |...... 5.202 ....06/25/2024 ...|....05/15/2028 ...
14318W-AD-9 ..... CarMax Auto Owner Trust CARMX 2024-1 A3 ABS ........ .. 1.AFE ..|. ...536,904|....eieeennn 541,167 [ 536,578 |0 o831 |0 [0 4.920 |...... 5.055 ...03/13/2024 ... |....10/16/2028 ...
Carvana Auto Receivables Trust CRVNA 2024-P3 A3
146919-AC-9 ..... ABS e .. 1.AFE ..|. .684,562|... 0 |0 e 4.260 |...... 4.236 ....09/19/2024 ...|....10/10/2029 ...|...
16144C-AC-0 ..... Chase Auto Owner Trust CHAOT 2024-2A A3 ABS 144A ..[... .. 1.AFE ..|. . 461,376 ... 0 0 5.520 |...... 5.585 ....04/18/2024 ...|....06/25/2029 ...|...
16144Y-AD-0 ..... Chase Auto Ouner Trust CHAOT 2024-4A A4 ABS 144A .. .. 1.AFE ..|. ...500,000... 0 |0 e 4.950 |...... 4.207 ....10/03/2024 ...|....03/25/2030 ... ..
161571-HV-9 ..... Chase Issuance Trust CHAIT 2024-A1 A ABS .. .AFE ..|. . 2,250,000 ... . . . 0 |0 4.600 |...... 4.650 ....01/24/2024 ...|....01/16/2029 ...[...... 2,258,625 |..
262103-AF-1 ..... Drive Auto Receivables Trust DRIVE 2025-2 C ABS ...[..........cccee L LFFE et 1,747,883 |.coeeeeneeen 1,748,000|............ 1,748,315(.....ccceeeet 1,747,877 (VI PR | B I 4.390 |...... 4.430 ...09/16/2025 ...|....09/15/2032 ...|......... 169,133 oo
Ford Credit Floorplan Master O FORDF 2024-1 A1 ABS
345280-JA-3 ... T4BA e L TAFE et 1,566,277 |eevennnnnen 1,543,000............ 1,571,221 (... 1,555,905 (VI PR | B A 5.290 |...... 4.665 ...11/26/2024 ... |....04/15/2029 ...|...... 1,549,802 |............
345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS .... .. 1.AFE ..|. s L172,611)... . 173,1201... 172,596 |.... 0 0 5.270 |...... 5.331 .. 171772022 .. |....05/17/2027 ... ...
361886-DF-8 ..... [General Motors GFORT 2024-2 A ABS 144A . .. 1.AFE .. 811,781 .800,000 825,448 |. ..809,004 |. 0. ..5.060 |......4.727 ....11/26/2024 . .03/17/2031 .
362650-AE-6 ..... GM Financial Securitized Term GMCAR 2022-4 A4 ABS .. T.AFE .. .2,013,5% ,000,000 2,010,840 (. ..2,002,627 |. 0. ......4.880 |......4.706 ....03/31/2023 . .08/16/2028 .
36268G-AD-7 ..... GM Financial Securitized Term GMCAR 2024-1 A3 ABS .. 1.AFE ..|. 496,162 |... ... 497,386 ... 500,520 ... 497,013 |.... 0 |0 e 4.850 |...... 5.014 ...03/13/2024 ... |....12/18/2028 ...|...
Honda Auto Receivables Owner T HAROT 2023-1 A4 ABS
43815J-AD-5 ... .. 1.AFE ..|. 1,455,722 (... ,458,000|... .. 1,466,048(... 1,457,246 |0 e 745 [0 0 4.970 |...... 5.079 ....12/06/2023 ...|....06/21/2029 ...|...
44933X-AD-9 ..... Hyundai Auto Receivables Trust HART 2023-B A3 ABS .. T.AFE ..|. 784,954 |... ... 787,414 ]... 793,029]... e 186,807 foeiiiiiiiennn0 i 836 [0 0 5.480 |...... 5.693 ...11/02/2023 ... |....04/17/2028 ...|...
M&T Bank Auto Receivables Trus MTBAT 2025-1A A3
55287X-AD-7 ..... ABS 144A ..oiiiiiiiiiiii .. 1.AFE ..|. ... 1,479,818 |... ..1,480,000(... .. 1,500,898 ... 1,479,849 [..oovvvvviinnnn0 e 31 [0 0 [ 4.730 |...... 4.780 ....02/04/2025 ...|....06/17/2030 ...|...
553400-AC-9 ..... [M&T Equipment Notes MTLRF 2025-1A A3 ABS 144A . .. 1.AFE .. .1,049,791 1,050,000 1,064, 112. ..1,049,818 |. ......4.780 |......4.833 ....05/13/2025 . .09/17/2029 ..
553400-AD-7 ..... M&T Equipment Notes MTLRF 2025-1A A4 ABS 144A ..... .. 1.AFE ..|. ....1,139,982 |... ..1,140,000(... .. 1,158,878 ... 1,139,978 [0 s (9) [0 0 [ 4.910 |...... 4.960 ...05/13/2025 ... |....03/16/2032 ... |...
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS
BB769F-AC-9 ..ooe [ eeeeeeeee e [ L TAFE s 1,385,545 |............ 1,347,437 |oceveennn 1,365,736 (.....cccvnnnnn 1,357,603 [..oovvvvinnnnnnns [ R (10,867) [-oevvvvnnnnnnns [V (VI I 5.950 |[...... 4.701 ...12/21/2023 ... |....11/15/2028 ...
SFS Auto Receivables Securitiz SFAST 2024-2A A3
78397X-AC-8 ..... ABS 44A ..o e e L TAFE s 1,593,439 |............ 1,575,043 |..ccunennnns 1,692,510 ccevennnnnnnne 1,584,068 |..oovvvnnnnnnnns 0 eeeennn (9,371) [eennneiiiiinnnnns [V (VI I 5.330 [...... 4.601 ...02/04/2025 ... |....11/20/2029 ...
Santander Drive Auto Receivabl SDART 2024-3 A3 ABS
B02B7L-AC-3 ooee [ eeeeeee e [ L TAFE e 389,562 ......ccvvnnnnn 389,602)...cuunnns 391,200 |.euveniiiiiannnn 389,570 (VR RN | B R 5.630 |...... 5.699 ...06/11/2024 ...}....01/16/2029 ...
802923-AE-2 ..... Santander Drive Auto Receivabl SDART 2025-4 C ABS .[... .. 1.F FE ..|.. ....1,499,775 |... ... 1,500,000... .. 1,504,845(.............. 1,499,777 |.... 0 |0 e 4.520 |...... 4.567 ....11/12/2025 ...|....01/15/2032 ...
87166P-AQ-4 ..... Synchrony Card Issuance Trust SYNIT 2025-A2 A ABS |... .. 1.AFE ..|. ....1,307,723 |... ..1,308,000(... 1,327,999 ccvennnnnnne 1,307,773 |.... 0 0 4.490 |...... 4.540 ...06/02/2025 ... |....05/15/2031 ...
87166P-AR-2 ..... Synchrony Card Issuance Trust SYNIT 2025-A3 A ABS |... .. 1.AFE ..|. ....1,999,973 |... 2,000,000... .. 2,011,160 ... ..1,999,970 |.... 0 |0 e 4.060 |...... 4.095 ....11/10/2025 ...|....11/17/2031 ...
891940-AC-2 ..... Toyota Auto Receivables Ouner TAOT 2023-A A3 ABS ..|... .. 1.AFE ..|. 375,610 |... ... 376,669 ... 377,551 1... 376,308 |.... 0 0 4.630 |...... 4.933 ...08/15/2024 ... |....09/15/2027 ...
Toyota Auto Loan Extended Note TALNT 2025-1A A ABS
891950-AA-5 ..... T4A o .. 1.AFE ..|. ....1,683,502 |... 1,684,000]... ... 1,720,257 ... ..1,683,540 |.... 0 0 4.650 |...... 4.700 [MON ..... ....06/05/2025 ... |....05/25/2038 ...|...
90291V-AC-4 ..... USAA Auto Owner Trust USAOT 2023-A A3 ABS 144A .. .. 1.AFE ..|. 873,214 |... ...866,579/... 872,099|... .... 867,883 [.... 0 |0 e 5.580 |...... 5.223 | MON ..... ...12/06/2023 ...|....05/15/2028 ...|...
90367V-AC-3 ..... USB Auto Owner Trust USCAR 2025-1A A3 ABS 144A .... .. 1.AFE ..|. 242,956 |... ... 243,000... 245,131]... 242,962 |.... 0 0 4.490 |...... 4.538 | MON ..... ....06/10/2025 ...|[....06/17/2030 ...
981464-HU-7 ..... World Financial Network Credit WFNMT 2024-B A ABS |... .. 1.AFE ..|. ....1,397,375 |... 1,400,000 ... ... 1,416,800|... ..1,398,427 |.... 0 |0 e 4.620 |...... 4.742 | MON ..... ...11/26/2024 ... |....05/15/2031 ...
World Omni Auto Receivables Tr WOART 2023-B A3 ABS
981640-AD-0 ..... [iieuuiiiiiiiiiiii e e e [ereereee seeeaens L LAFE 468,692 [....oovnnnnnnns 469,848)............... LY 469,481 |...coiiiiinnnnnns 0 Joeieeennnns 432 | [ 0 [..... 4.660 |...... 4.907 [MON ..o ovemnmiiaeeennnns IR TN 21,895 |....08/15/2024 ...]....05/15/2028 ...|.......... 53,490 [...cconnnnns
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Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year
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World Omni Auto Receivables Tr WOART 2025-A A3 ABS
98164Y-AD-3 ..... [iiiiiiiiiiiii e [eereenee seeeennsfe TAFE et 1,696,875 |..oeennnnens 1,697,000]............ 1,716,329(.......c...... 1,696,884 |.oovvveniiiaennes [ [ PP [ 0 [.... 4.730 |...... 4.778 [MON ..o |oevnniiieeennnns 3,567 |oieeeeennnnn 70,458 |....01/22/2025 ...]....03/15/2030 ...{.......... 75,246 |eevunnnnnns
1119999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 34,341,924 34,244,789 34,587,326 34,288,371 0 (31,047) 0 0 XXX XXX XXX 67,325 1,312,529 XXX XXX 14,061,641 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 61,306,608 61,163,830 61,261,423 61,231,762 0 9,342 0 0 XXX XXX XXX 219,995 2,114,153 XXX XXX 22,409, 401 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
Avis Budget Rental Car Funding AESOP 2023-4A A ABS
05377R-GY-4 ..... T4A e [ e L TAFE s 1,143,633 |............ 1,125,000 (............ 1,154,678 (.............. 1,137,868 |ovvvvenniiinnns 0 eeeennn (5,278) [cevnniiiiinnnnns [V (VI I 5.490 |...... 5.002 [MON ... |ovvnnniirinnnnn 1,887 |oeveriiens 61,763 |....11/26/2024 ...|....06/20/2029 ...]|......... 190,514 |........ 0.0
Avis Budget Rental Car Funding AESOP 2024-1A B ABS
05377R-HZ-0 ..... Y RSSO L LFFE o 919,898 [......ceuvnnnnn 900,000 [...eevvvnennns 933,687 [..euuiiiinnnnns 916,868 |........evunnnnns 0 eeeennn (3,080) fournnirrrnnnnnns [V (VI I 5.850 |...... 5.219 IMON ..ooo [ooreiiiiiees 1,609 [.ooooiiennnnnns 35,100 |....06/07/2025 ...|....06/20/2030 ...[......... 163,041 |........ 0.0
05613\-AD-1 ..... BMW Vehicle Lease Trust BMILT 2024-2 A3 ABS ........[occceeeinninnis L LAFE o 262,976 |..ccevnnnnnnnns 263,000 ...euuneeenee 263,884 ... 262,976 |ceeeeeeeeeennnnns [V PO (3 PO [V (VI 4.180 |...... 4.216 [MON ..o Joevmnnieeeeennnns KT R 10,993 |....10/01/2024 ...|....10/25/2027 ...|.......... 29,811 |........ 0.0
Enterprise Fleet Financing LLC EFF 2023-3 A2 ABS
29374L-AB-6 ..... T4BA e [ e TAFE foens 1,122,581 |eeeeeneeeee 1,105,008 (............ 1,118,901 | ceeeenennees 1LAN747 e (VI (5,239) |evvenneeeeeenee [V (VI 6.400 |...... 5.405 |MON ..... [eeeeeeniiieees 2,161 [oeeeeeieeennnn 70,726 |....03/25/2024 ...|....03/20/2030 ... |...... 2,513,333 |........ 0.0
GM Financial Automobile Leasin GMALT 2024-3 A3 ABS
380120-AD-0 ... [eereriniiiiiii e [ e CLAFE s 230,973 [ 231,000 |-ceeeeeeeenee 231,397 | 230,985 [oeeuieeeeennnnns [V PO L [V (VI 4.210 |...... 4.252 IMON ..o foreeeiiiieees AT PO 9,725 |....09/24/2024 ...|....10/20/2027 ...[.......... 26,577 |eeennnn 0.0
Hertz Vehicle Financing LLC HERTZ 2025-6A A ABS
42806M-DQ-9 ..... TABA e [ e L LAFE o 974,696 |.....ovvnnnnnn. 975,000 |-.ceuueeeenee 981,435]..cceeninee 974,696 |...ceeeeeennnnnn [V (VI [V (VI 4.890 |...... 4.945 IMON ... foeeeeeeiiiees 795 |oveeeeeeeeennnn 2,649 |....11/25/2025 ...|....05/25/2032 ... |......... 164,693 |........ 0.0
Porsche Innovative Lease Owner PILOT 2024-2A A3
73328N-AE-1 ..... ABS 44A ... e e freee e e L LAFE o 287,997 [oeeiiiiinnnes 288,000 -...ceeenennnns 288,616....ccevennnnnnes 287,991 |oeiiiiiiiinnnns [ T (5) |eenmnrreennnnnnn [ 0 [.... 4.350 |...... 4.388 [MON ... eeernniiieeennnns 383 |ouuiieeeeennns 12,528 |....10/01/2024 ...|....10/20/2027 ...|...ccc...n 17,450 |........ 0.0
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 4,942 754 4,887,098 4,972,508 4,923,131 0 (13,543) 0 0| XXX XXX | XXX 7,315 203,484 XXX XXX 3,005,419 | XXX
MMAF Equipment Finance LLC MMAF 2025-A A2 ABS 144A
06764M-AB-0 ..... C1AFE. .. 1,387,377 |... 1,387,394 ... .. 1,396,301]... 1,387,357 [0 e (20) [0 0 e 4.640 |...... 4.681 [MON ..... ....01/22/2025 ...|[....10/13/2028 ...[.......... 42,230 |..
87267R-AA-3 ..... T-Mobile US Trust TMUST 2024-1A A ABS 144A ..... 1AFE. 419,946 |... ...420,000... 422,663 ... 419,958 |...ooievennneen0 o7 0 0 5.050 |...... 5.105 [MON ..... ...02/05/2024 ...|....09/20/2029 ...|.......... 36,340 |..
1539999999. Subtotal - asset-backed securities - non-f|nanC|aI asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (unaffiliated) 1,807,323 1,807,394 1,818,964 1,807,315 0 (13) 0 0| XXX XXX XXX 3,867 77,359 XXX XXX 78,570 | XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 6,750,077 6,694,492 6,791,562 6,730,446 0 (13,556) 0 0| XXX XXX XXX 11,182 280,843 XXX XXX 3,173,989 | XXX
Enterprise Fleet Financing LLC EFF 2025-2 A4 ABS
29375T-AD4 ... 144A .. 1,522,886 |... .. 1,523,000]... 1,548,962]... 1,522,890 |.... ...04/29/2025 ... |....12/22/2031 ...|......... 112,267 |..
1719999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - lease-backed securities - full analysis
(unaffiliated 1,522,886 1,523,000 1,548,952 1,522,890 0 XXX XXX 112,267
92348K-BG-7 Verizon Master Trust VZMT 2023-1 A ABS . .. 1.AFE ..|. ....1,976,328 |... ..2,000,000... .. 2,000,460 f.......ccunnnn 1,991,968 |.... .0 . ....06/25/2024 ...|[....01/22/2029 ...[......... 121,648 |..
92348K-CQ-4 ..... [Verizon Master Trust VZMT 2024-3 A1A ABS . .. 1.AFE .. ...820,818 .821,000 ... 837,445). 0. ...04/16/2024 . .04/22/2030 .. . 51,629
92348K-DJ-9 ..... Verizon Master Trust VZMT 2024-7 A ABS 144A ... .. 1.AFE ..|. 1,710,235 |... 1,751,000]... ... 1,768,563 ... .0 . ...01/16/2025 ...|....08/20/2032 ...|.......... 30,234 |..
92348K-EZ-2 ..... Verizon Master Trust VZMT 2025-10 A ABS 144A ... [......cc.oeeee. L LAFE s 1,999,858 |............ 2,000,000{.....c.....0 2,010,700 0 ...11/18/2025 ...|[....10/20/2033 ...|......... 121,459
1739999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 6,507,239 6,572,000 6,617,168 6,529,565 0 17,133 0 0| XXX XXX XXX 9,027 215,754 XXX XXX 324,970 | XXX
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1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 8,030,125 8,095,000 8,166, 120 8,052,455 0 17,137 0 0 XXX XXX XXX 11,158 259, 156 XXX XXX 437,237 XXX
1889999999. Total - asset-backed securities (unaffiliated) 76,086,810 75,953,322 76,219,105 76,014,663 0 12,928 0 0| XXX XXX XXX 242,335 2,654,152 XXX XXX 26,020,627 | XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 76,086,810 75,953,322 76,219,105 76,014,663 0 12,923 0 0 XXX XXX XXX 242,335 2,654,152 XXX XXX 26,020,627 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 286,059,695 286,947,322 288,168,657 286,435,914 0 718,405 0 0 XXX XXX XXX 2,756,563 8,388,291 XXX XXX 241,147,841 XXX

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

Number
1A 1A ..

...69,438,896

'ooooo

R 2,411,245 1C ..

PR R NI R

1D..$....

..... 4,164,522 1G..$ .......




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

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

NONE

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

NONE

E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-MZ-1 .........[US Treasury Note  3.875% 04/30/30 .. ...05/12/2025 ... | P Morgan Chase ... ... 8,773,855 |.. .... 3,800,000 |..

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 3,773,855 3,800,000

010392-GE-2 ......... ALABAVA POWER CO Corp Note Call MW 4.300% 03/15/31 ...eoueiueiueieeseieieniisieniesiesie s 1009/02/2025 .. [ SUN TRUST +vviutietitete ettt e et n e nn e 1,895,991 [ovieiiiiiieinnn 1,900,000

02079K-AK-3 ALPHABET INC Corp Note Call MI  4.000% 05/15/30 ....04/29/2025 ... |Various .. .. 1,526,285 |.. 1,535,000 [..

025816-EF-2 ......... | AVERICAN EXPRESS CO Corp Note Call MI  5.016% 04/25/31 . ..04/22/2025 ... | Various .. .843,050 |.. .842,000

0266511-FY-2 . .| AMERICAN HONDA FINANCE Corp Note Non Call ~ 4.800% 03/05/30 . ..08/12/2025 ... | Wachovia Bank . . 1,420,216 |.. . 1,400,000

0266511-GK-1 AVERICAN HONDA FINANCE Corp Note Non Call — 4.250% 09/01/28 ... ....00/02/2025 ... |Mizuho Investor Sec Co ... ,899,164 |.. 1,900,000 |..

03769M-AF-3 APOLLO GLOBAL MANAGEMENT Corp Note Call Mi  4.600% 01/15/31 .. ....11/06/2025 ... |Various ,526,120 |.. 1,524,000 [..

053332-BI1-3 ......... [ AUTOZONE INC Corp Note Call MI  5.125% 06/15/30 .... ..04/10/2025 ... | JP Morgan Chase . 171,890 |.. .172,000

11135F-CF-6 .........|BROADCOM INC Corp Note Call MW 5.050% 04/15/30 ... ..01/06/2025 ... |Bank of Nova Scotia . .999,990 |.. . 1,000,000

125058-AL4 ......... | OBRE SERVICES INC Corp Note Call MW 4.900% 01/15/33 ... ..11/06/2025 ... |Wachovia Bank ... . 1,502,759 |.. . 1,498,000

14913U-BB-5 ......... | CATERPILLAR FINL SERVICE Corp Note Non Call ~ 4.100% 08/15/28 . ..08/11/2025 ... |Merrill Lynch ... .2,199,692 |.. . 2,200,000

172967-VE-8 .........|CITIGROUP INC Corp Note Call MW  3.980% 03/20/30 ........ ..08/12/2025 ... |BNP Paribar Securities Corp . 1,475,400 |.. . 1,500,000

210518-DY-9 ......... | CONSUMERS ENERGY CO Corp Note Call M 4.500% 01/15/31 . ..04/29/2025 ... | MUFG Securities . . 1,510,233 |.. . 1,508,000

23331A-BT-5 .........[D.R. HORTON INC Corp Note Call Mi  4.850% 10/15/30 ...... ..04/29/2025 ... | Various .. . 1,704,840 |.. . 1,704,000

233853-BC-3 ......... [DAIMLER TRUCK FINAN NA Corp Note Call M 144A  4.950% 01/13/28 ..08/12/2025 ... | Various .. . 1,908,419 |.. . 1,900,000

26442C-BP-8 .........|DUKE ENERGY CAROLINAS Corp Note Call MW 4.850% 03/15/30 . ..01/02/2025 ... | PNC Bank . . 1,398,012 |.. . 1,400,000

29273V-BD-1 ..| ENERGY TRANSFER LP Corp Note Call MW 5.200% 04/01/30 .. ..02/19/2025 ... | Various ..... .971,915 |.. .973,000

36186C-BY-8 .........[ALLY FINANCIAL INC Corp Note Non Call ~ 8.000% 11/01/31 ..01/29/2025 ... | JP Morgan Chase . .674,016 |.. .600,000

37045V-BA-7 .........| GENERAL MOTORS CO Corp Note Call MW 5.625% 04/15/30 ... ..05/05/2025 ... |CitiGroup ... .912,534 |.. .913,000

37045X-FJ-0 ......... | GENERAL MOTORS FINL CO Corp Note Call MW 5.450% 07/15/3 ..05/27/2025 ... |Mizuho Investor . 152,841 |.. . 153,000

378272-BZ-0 .........| GLENCORE FDG LLC Corp Note Call M 144A  5.186% 04/01/30 . ..03/25/2025 ... |Various ........ .840,648 |.. .840,000

381416-C3-6 . .| GOLDMAN SACHS GP Corp Note Call MW 5.207% 01/28/31 ....... ..01/21/2025 ... | Goldman Sachs . .809,000 |.. .809,000

44891A-D0-7 HYUNDAI CAPITAL AVERICA Corp Note Call MW 144A  5.150% 03/27/30 ... ....03/25/2025 ... |Various ...750,382 |.. 1. 752,000 |..

45866F-AK-0 INTERCONT INENTALEXCHANGE Corp Note Call MW 2.100% 06/15/30 ... ....08/12/2025 ...| P Morgan Chase ... e 1,444.192 | ,600,000 |..

46647P-AX-4 ......... | JPMORGAN CHASE Corp Note Call M 4.452% 12/05/29 ................ ..08/12/2025 ... | JP Morgan Chase . . 1,507,620 |.. . 1,500,000

476556-DJ-1 . .| JERSEY CENTRAL PR & LT Corp Note Call MW 144A  4.150% 01/15/29 ..09/02/2025 ... | JP Morgan Chase . ,898,366 |.. ,900,000

526057-CY-8 LENNAR CORP Corp Note Call Mi  5.200% 07/30/30 ....05/12/2025 ...| P Morgan Chase ... 468,855 |.. 469,000 |..

532457-CV-8 ELI LILLY & CO Corp Note Call Mi  4.750% 02/12/30 ... ....02/10/2025 ... |Goldman Sachs . 828,527 |.. 829,000 |..

571676-AY-1 .........[MARS INC Corp Note Call MW 144A  4.800% 03/01/30 .. ..08/12/2025 ... |Various ........ . 1,918,961 |.. . 1,897,000

576360-BF-0 . .| MASTERCARD INC Corp Note Call MW 4.550% 03/15/28 . ..02/18/2025 ... |HSBC Securities . 1,099,164 |.. . 1,100,000

61744Y-AK-4 MORGAN STANLEY Corp Note Call MW 3.591% 07/22/28 .... ....08/12/2025 ... |Morgan Stanley ,085,260 |.. ,100,000 |..

67021C-AX-5 NSTAR ELECTRIC €0 Corp Note Call MW 4.850% 03/01/30 ... ....08/12/2025 ... | JP Morgan Chase ... ,430,478 |.. ,400,000 |..

693475-CB-9 ......... [PNC FINANCIAL Corp Note Call — 5.222% 01/29/31 ... ..01/23/2025 ... |Various ........... . 1,407,730 |.. . 1,408,000

693475-CD-5 ......... [PNC FINANCIAL Corp Note Call ~ 4.899% 05/13/31 . ..05/07/2025 ... |RBC Capital Markets . .700,431 |.. 700,000

709599-CB-8 ......... [PENSKE TRUCK LEASING/PTL Corp Note Call MW 144A  5.250% 02/01/30 ..01/22/2025 ... | JP Morgan Chase ....... . 1,398,404 |.. . 1,400,000

760130-AA-2 ........[RENTOKIL TERMINIX LLC Corp Note Call MW 144A  5.000% 04/28/30 ..04/23/2025 ... |Mizuho Investor Sec Co .970,102 |.. .977,000

78355H-LF-4 .........|RYDER SYSTEM INC Corp Note Call M 4.850% 06/15/30 .......... ..04/20/2025 .. |Merrill Lynch ... . 1,500,718 |.. . 1,503,000

830867-AB-3 .........[DELTA AIR LINES/SKYMILES Corp Note MIl 144A  4.750% 10/20/28 ..01/14/2025 ... | Wachovia Bank . . 1,479,375 |.. . 1,500,000

857477-DA-8 .........|STATE STREET CRP Corp Note Call  4.543% 04/24/28 ... ..04/22/2025 ... |Morgan Stanley .389,000 |.. .389,000

89788J-AE-9 .........[ TRUIST BANK Corp Note Call  4.671% 05/20/27 ... ..05/15/2025 ... | Sun Trust . 1,500,000 |.. . 1,500,000

91159H-JV-3 ......... [US BANCORP Corp Note Call M 5.083% 05/15/31 . ..08/12/2025 ... |Various ..... . 1,868,498 |.. . 1,843,000

286181-AP-7 .........|ELEVENT FLEET MANAGEMENT Corp Note Call MW 144A  5.037% 03/25/30 ..03/20/2025 ... | JP Morgan Chase . .848,000 |.. .848,000

00774M-BN-4 .........|AERCAP IRELAND CAP/GLOBA Corp Note Call MW 4.875% 04/01/28 ..... ..01/06/2025 ... |CitiGroup ... .994,620 |.. . 1,000,000

00929J-AB-2 .........|AIRCASTLE / IRELAND DAC Corp Note Call MW 144A  5.250% 03/15/30 ..01/29/2025 ... | Various .. .713,613 |.. .718,000

096591-30-6 ......... [BNP PARIBAS Corp Note Call 144A  4.792% 05/09/29 ........... ..08/12/2025 ... | Var ious .1,877,09% |.. . 1,870,000

629541-AS-4 ......... [NTT FINANCE CORP Corp Note Call M 144A  4.876% 07/16/30 . ..08/12/2025 ... | Various .. . 1,830,832 |.. . 1,818,000

63861V-AN-9 .........[NATIONWIDE BLDG SOCIETY Corp Note Call 144A  4.64%% 07/14/29 . ..07/07/2025 ... |Merrill Lynch . 1,500,000 |.. . 1,500,000

656029-AP-0 ......... NORINCHUKIN BANK Corp Note Non Call 144A  4.674% 09/09/30 ....00/03/2025 ... |Various ... 1,936,265 [.. ,931,000 |..

T6720A-AS5 ........ RI0 TINTO FIN USA PLC Corp Note Call Mi  4.875% 03/14/30 . ....03/11/2025 ... | CitiGroup vrn 1,499,730 |.. ,500,000 |..
78081B-AT-0 ........[ROYALTY PHARMA PLC Corp Note Call Mil  4.450% 03/25/31 ...09/02/2025 ... | P Morgan Chase . ... 1,879,271 |.. ,900,000 |.. .0
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 63,068,505 ,123,000 192, 182
00138C-BF—4 ......... COREBRIDGE GLOB FUNDING Corp Note Non Call 144A  4.850% 06/06/30 .. ....08/12/2025 ... |Various .. ... 1,861,345 [.. ,854,000 [.. 6,318
04685A-4E-8 ........|ATHENE GLOBAL FUNDING Corp Note Non-Call 144A  4.950% 01/07/27 .. ..01/03/2025 ... | Various .. . 1,187,416 |.. . 1,187,000 .0
04685A-4R-9 ......... | ATHENE GLOBAL FUNDING Corp Note Non Call 144A  5.033% 07/17/30 .. ..07/14/2025 ... | JP Morgan Chase . . 1,200,000 |.. . 1,200,000 .0
294460-2A-0 ......... [EQUITABLE AMERICA GLOBAL Corp Note Non Call 144A  4.650% 06/09/28 . ..06/02/2025 ... | JP Morgan Chase . 1,499,505 |.. . 1,500,000 .0
29449-AT-4 ......... |EQUITABLE FINANCIAL LIFE Corp Note Non Call 144A  5.000% 03/27/30 . ..03/24/2025 ... | Goldman Sachs . 723,514 |.. 725,000 .0
40139L-BN4 .........[GUARDIAN LIFE GLOB FUND Corp Note Non Call 144A  4.066% 09/05/28 .. ..00/02/2025 ... |Merrill Lynch . 1,900,000 |.. . 1,900,000 0
46849L-VE-8 .........[ JACKSON NATL LIFE GLOBAL Corp Note Non Call 144A  5.350% 01/13/30 . ..08/12/2025 ... | Wachovia Bank . . 1,446,620 |.. . 1,400,000 2
53350K-AC-5 ......... [LINCOLN FIN GLBL FUNDING Corp Note Non Call 144A  4.625% 08/18/30 . ....08/12/2025 ... |Goldman Sachs ... 1,006,611 |.. ,007,000 |.. .0
57629T-BV-8 MASSMUTUAL GLOBAL FUNDIN Corp Note Non-Call 144A  4.950% 01/10/30 .... ....01/03/2025 ... | JP Morgan Chase ... ven 1,299,376 |.. ,300,000 |.. ....0
58989V-2K-9 ......... [MET TONER GLOBAL FUNDING Corp Note Non-Call 144A  4.800% 01/14/28 . ..01/07/2025 ... | JP Morgan Chase . . 1,099,082 |.. . 1,100,000 .0
649538-BW-7 .........[NEW YORK LIFE GLOBAL FDG Corp Note Non Call 144A  4.400% 04/25/28 . ..04/22/2025 ... |Merrill Lynch 77,175 | . 1,178,000 .0
74250P-AD-T ......... PRINCIPAL LFE GLB FND |1 Corp Note non-call 144A  4.250% 08/18/28 . ...08/11/2025 .. | Goldman Sachs ... .... 1,871,008 |.. ,872,000 |.. .0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 16,271,602 16,223,000

03027X-CN-8 ... AMERICAN TOWER Corp Note Call MW 4.900% 03/15/30 .... ..03/11/2025 ... [ JP Morgan Chase .... ... 1,497,690 |.. .... 1,500,000 |..

74340X-CQ-2 .........|PROLOGIS LP Corp Note Call MW  4.750% 01/15/31 ..08/12/2025 ... | Various ... 1,879,963 |.. ... 1,858,000 |..

0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 3,377,653 3,358,000

0489999999. Total - issuer credit obligations (unaffiliated) 86,491,615 86,504,000 227,849
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 86,491,615 86,504,000 227,849
0509999998. Total - issuer credit obligations - Part 5 15,614,168 15,613,000 5,123
0509999999. Total - issuer credit obligations 102,105,783 102,117,000 232,972
3140W3-LU-1 ......... JFNMA Pool FA3038 MBS 5.500% 10/01/55 ....viveeesesesessesesssessssessesessssessssessssesessesessesesesensesessssessssens [+ 12/10/2025 ... TWACHOVI@ BANK ....veuviveseesessesesssusssssssessesnssesessesessesesessesensesessesessssessesessesesessesensesnsesensssnssesessssese |oosessssesessesessssessssesssesess |oessssessssesessesenns 2,411,387 oo 2,357,244 |.oooooiiiiiiiiii 3,601
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency reS|dent|aI mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 2,411,387 2,357,244 3,601
05493X-AA-8 .........| The BAHA Trust BAHA 2024-MAR A CMBS 144A  5.972% 12/10/29 . ....01/28/2025 ... [ JP Morgan Chase . , .. , ..

05608M-AA-4 . .[BX Trust BX 2020-VIV4 A CMBS 144A  2.843% 03/09/44 .. ..04/15/2025 ... |Wachovia Bank . . 1,068,307 |.. . 1,200,000

10635A-AA-7 BRCK BRCK 2025-830B A CMBS 144A  4.956% 12/10/30 ....11/26/2025 ... |Goldman Sachs ... 1,000,000 |.. 1,000,000 |..

563136-AA-8 ......... Manhattan West OMW 2020-OMW A CMBS 144A  2.130% 09/10/39 . ....02/26/2025 ... [Merrill Lynch ... ... 1,859,922 |.. 2,000,000 |..

74970W-AA-8 .........|ROCC Trust ROCC 2024-CNTR A CMBS 144A  5.388% 11/13/41 . ....04/30/2025 ... [Various .. 1,735,937 |.. 1,720,000 |..

1079999999. Subtotal - asset-backed securities - financial asset backed securities - self-liquidating - non-agency commermal mortgage-backed securities (unaffiliated) 6,375,459 6,620,000

00852K-AA-2 AGL CLO Ltd. AGL 2024-35A A1 CLO 144A  5.665% 01/21/38 ..09/02/2025 ... |Wachovia Bank . , .. , ..

08182T-AA-7 . .Benefit Street Partners CLO Lt BSP 2024-37A A CLO 144A  5.668% 01/25/38 . ..09/02/2025 ... [Morgan Stanley . 1,506,550 |.. . 1,500,000

17181N-AC-8 CIFC Funding Ltd CIFC 2018-1A ATR CLO  5.204% 01/18/38 ...........euvvueneeees ....09/02/2025 ... [FCStone Financial .... 1,505,700 |.. 1,500,000 |..

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 3,814,770 3,800,000

262103-AF-1 . ..|Drive Auto Receivables Trust DRIVE 2025-2 C ABS ~ 4.390% 09/15/32 . |....09/16/2025 ... |Wachovia Bank 1,747,883 |.. 1,748,000 |..

55287X-AD-7 . ..|M&T Bank Auto Receivables Trus MTBAT 2025-1A A3 ABS 144A  4.730% 06/17/30 . ..02/04/2025 ... |Barclays Group Inc. . . 1,479,818 |.. . 1,480,000

553400-AC-9 ......... |M&T Equipment Notes MTLRF 2025-1A A3 ABS 144A  4.780% 09/17/29 . ..05/13/2025 ... [ JP Morgan Chase . . 1,049,791 |.. . 1,050,000

553400-AD-7 . ..|M&T Equipment Notes MTLRF 2025-1A A4 ABS 144A  4.910% 03/16/32 . ..05/13/2025 ... [ JP Morgan Chase . . 1,139,982 |.. . 1,140,000

78397X-AC-8 . ..| SFS Auto Receivables Securitiz SFAST 2024-2A A3 ABS 144A  5.330% 11/20/29 ..02/04/2025 ... |FCStone Financial . ..1,503,439 |.. . 1,575,043

802923-AE-2 . ..|Santander Drive Auto Receivabl SDART 2025-4 C ABS ~ 4.520% 01/15/32 ... ..11/12/2025 ... |Pierpont Securities LLC . 1,499,775 |.. . 1,500,000

87166P-AQ-4 . ..|Synchrony Card Issuance Trust SYNIT 2025-A2 A ABS ~ 4.490% 05/15/31 ..06/02/2025 ... |Barclays Group Inc. .... . 1,307,723 |.. . 1,308,000

87166P-AR-2 . ..|Synchrony Card Issuance Trust SYNIT 2025-A3 A ABS ~ 4.060% 11/17/31 .. ..11/10/2025 ... |Wachovia Bank ... . 1,999,973 |.. . 2,000,000

891950-AA-5 . ..| Toyota Auto Loan Extended Note TALNT 2025-1A A ABS 144A  4.650% 05/25/38 ..06/05/2025 ... [Merrill Lynch . 1,683,502 |.. . 1,684,000

90367V-AC-3 . ..|USB Auto Owner Trust USCAR 2025-1A A3 ABS 144A  4.490% 06/17/30 ...... ..06/10/2025 ... [ JP Morgan Chase . . 242,956 |.. . 243,000

98164Y-AD-3 ......... World Omni Auto Receivables Tr WOART 2025-A A3 ABS  4.730% 03/15/30 .......cccccuuninniinnniiiiiiiiiiiiiiiinnnanes ....01/22/2025 ... [Barclays Group Inc. ... 1,696,875 |.. 1,697,000 |..

1119999999. Subtotal - asset-backed securities - financial asset-backed secuntles self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 15,441,717 15,425,043
05377R-HZ-0 .... Avis Budget Rental Car Funding AESOP 2024-1A B ABS 144A  5.850% 06/20/30 . ..05/07/2025 . ‘BNP Paribar Securities Corp ....919,898 |.. ....900,000 |..
42806M-DQ-9 . .. |Hertz Vehicle Financing LLC HERTZ 2025-6A A ABS 144A  4.890% 05/25/32 .... ...11/25/2025 ... | JP Morgan Chase . ....974,6% |.. .... 975,000 |..

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 1,894,504 1,875,000
06764M-AB-0 ......... JVMAF Equipment Finance LLC MMAF 2025-A A2 ABS 144A  4.640% 10/13/28 ...iiveiviiueireieieieiicsissieireiseaneineans [....01/22/2025 .. TUP MOrgan ChaSE .....eveiveiseeseesesseeseeseessesseseeseeseesesseeseseesessesseeseeseesesseeseeseeseesessessessesseenesnessessesns | T RO 1,387,377 [ 1,387,394

1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,387,377 1,387,394
29375T-AD4 ......... [Enterprise Fleet Financing LLC EFF 2025-2 A4 ABS 144A  4.580% 12/22/31 1.iiviiiiiiiiiiiiiiieieienennannans [...04/20/2025 ... TUP MOrgan ChaSE .....iveiveiseesseseeseesesssessesseseeseeseesesseeseeseesessesseseeseesesseeneeseeseesessesseesesseesessessessesns | T RO 1,522,886 [....coovvvnniiiiinnnnn 1,523,000

1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 1,522,886 1,523,000
92348K-DJ-9 .. Verizon Master Trust VZMT 2024-7 A ABS 144A  4.350% 08/20/32 .... ..01/16/2025 ... [BNP Paribar Securities Corp ... 1,710,235 |.. .... 1,751,000 |..
92348K-EZ-2 . ..[Verizon Master Trust VZMT 2025-10 A ABS 144A  4.280% 10/20/33 .. ..11/18/2025 ... [Merrill Lynch .......cccovennnns .. 1,999,858 |.. .... 2,000,000 |..

1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 3,710,093 3,751,000

1889999999. Total - asset-backed securities (unaffiliated) 36,558,283 36,738,681

1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 36,558,283 36,738,681 54,227
1909999998. Total - asset-backed securities - Part 5 7,159,040 7,144,563 14,150
1909999999. Total - asset-backed securities 43,717,323 43,883,244 68,377
2009999999. Total - issuer credit obligations and asset-backed securities 145,823, 106 146,000,244 301,349
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 145,823,106 XXX 301,349
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SCHEDULE D - PART 4

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

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal |on Disposal| Disposal Year Date
91282C-DZ-1 .. |US Treasury Note  1.500% 02/15/25 ........cevveeee ..02/15/2025 . [Maturity ...ocoooeviiiiiiss oeneeneiiees e, 3,000,000 |.......... 3,000,000 |......... 2,801,026 |.......... 2,989,023 [....ouvvunnnnnnns 0 oeeeeeeen 10,977 [ 0 10,977 |0 e, 3,000,000 |..eeeeeeennnns 0 ..02/15/2025 .
91282C-EU-1 .. |US Treasury Note  2.875% 06/15/25 .. . ..06/15/2025 . [Maturity ... ...2,000,000 |.......... 2,000,000 |......... 1,971,882 0. ..2,000,000 |.... L0 ..06/15/2025 .
91282C-GG-0 .. |US Treasury Note  4.125% 01/31/25 ..01/31/2025 . [Maturity 5,000,000 .5,000,000 |.. . 4,965,642 |.. L0 ..5,000,000 |. 0 ..01/31/2025 .
91282C-JE-2 ...|US Treasury Note ~ 5.000% 10/31/25 ..10/31/2025 . [ Maturity ... 2,500,000 ..2,500,000 |.. . 2,508,407 |.. L0 ..2,500,000 |. 0 .0 .0 ..10/31/2025 .
91282C-MA-6 .. |US Treasury Note  4.125% 11/30/29 . ..03/27/2025 . [Barclays Group Inc. ... e |ee......8,615,094 |.......... 8,600,000 8,485,138 0. ..8,490,697 |.... Ol 124,392 |..........124,392 |... .. .. 11/30/2029 .
0019999999. Subtotal - issuer credit obllgatlons U S government obligations (exempt from RBC) 21,115,094 21,100,000 20,732,095 20 074,284 0 20,990,697 0 124,392 124,392 394,376 XXX
CLEVELAND OH ARP Rev Bond Cont Call 5.000%
186352-Ql-3 .. |01/01/28 oo ..04/16/2025 . [Cal | 100.0000 ..... |oeeeeeeeeriiniiniiins fervinninnnns 115,000 |............. 115,000 |............ 137,405 |............ 115,000 [...ovvvnnnnnnnnee (VN (1 PO [V [V SO (VN 115,000 [oevvvveeeennns (VN (1 O [V O 4,552 1..01/01/2028 .
CLEVELAND OH ARP Rev Bond Cont Call 5.000%
186352-QX-1 .. | 01/01/29 ..eevvriiiiiiiiiii e ..04/16/2025 . [Cal | 100.0000 ... |oeeeeeeeeeiiiiiiiiens fervnnnnnnnns 165,000 |............. 165,000 |............ 195,850 |.....eeeeeee 165,000 |.......ovvvnnneee (VN (1 PO [V F (I SO (VN 165,000 [...ocvvvevennnns (VN (V1 O [V O 6,531 (..01/01/2029 .
OREGON ST DEPT OF ADMIN SVCS L Rev Bond Cont Call
68607V-N9-2 .. |5.000% 04/01/28 .......evvvvurmmemnnrnnnnnniiiiininnninnnens ..05/06/2025 . [Cal | 100.0000 ..... |oeeeeeeeerriiiiiiinns ferveennns 1,500,000 |.......... 1,500,000 |......... 1,869,240 |......... 1,510,867 [..evvvvnnnnnnnee [V A (10,867)]..cccceeeennns [V F (10,867) [..evvvvvvnnnnnns 0....... 1,500,000 |.....cceeeennns (VN (1 O [V O 44,792 ..04/01/2028 .
PENNSYLVANIA ST Rev Bond Cont Call 5.000%
709224-LP-2 ...]06/01/30 ...evvvuuniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniianaees ..12/01/2025 . [Cal | 100.0000 ... |eeeeeeiiiiiiiiiiiiins feuennnns 1,500,000 |.......... 1,500,000 ......... 1,774,725 |.......... 1,529,027 |.ovvveviieeennes [V (29,027)].cceeeeiiiiennes [V (29,027) oo 0., 1,500,000 |.......oeennnn [\ [\ PP [V 75,000 |..06/01/2030 .
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 3,280,000 3,280,000 3,977,220 3,319,894 0 (39,894) 0 (39,894) 0 3,280,000 0 0 0 130,875 XXX
29250N-BL-8 .. JENBRIDGE INC Corp Note MI 2.500% 02/14/25 ....... [..02/14/2025 . TMatur ity ©oovoeoveeoiees Jooneressnesenenins foaseeinenens 320,000 [.....ceeueees 320,000 |.......... 319,789 |[............ 319,991 | [V [ PP, [V [ [ 320,000 |..ooeeeieennnns [\ [\ PP [V 4,000 |..02/14/2025 .
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 320,000 320,000 319,789 319,991 0 9 0 9 0 320,000 0 0 0 4,000 XXX
023136-CE-4 ...| AMAZON.COM INC Corp Note MW~ 3.000% 04/13/25 .... |..04/13/2025 . [Maturity ......cccooviiiics oerennnnnnnnnnnininns |oeeenens 1,600,000 |.......... 1,600,000 |......... 1,597,456 |.......... 1,599,783 |...ooeeeeein (VN 27 [V P27 0l....... 1,600,000 [...ovvvvnnnnnnne (VN [V (VN O 24,000 |..04/13/2025 .
AMERICAN EXPRESS CO Corp Note Cal | 4.990%
025816-DE-6 .. | 05/01/26 ... ..05/01/2025 . [Cal | 100.0000 . 1,000,000 . 1,000,000 |.. .995,150 |.. . 996,892 . 24,950 |..05/01/2026 .
031162-DN-7 .. | AMGEN INC Corp Note Ca ..09/30/2025 . [Cal | 100.0000 . 1,000,000 . 1,000,000 |.. .997,710 |.. . 59,353 [..03/02/2026 .
037833-EB-2 .. | APPLE INC Corp Note MV Call 0. 700% 02/08/26 .... [..01/27/2025 .|Merrill Lynch .. 1,252,823 |.......... 1,300,000 |......... 1,207,075 [onnnnnnnn 1,200,345 [ooennnnniiienn O | 83 [ O 83 0] 1,200,389 0 [l (46,566)). . (46,566) [.0uuiiiiiins 4,297 |..02/08/2026 .
BANK OF NY MELLO Corp Note Cal | 4.414% 07/24/26
0B40BR-BU-5 .. | +evenneeeieiiiiiee e ..07/24/2025 .|Cal | 100.0000 700,000 [eeunnnnnnne 700,000 [..vvnreeen 700,000 [oivevvneninenn 0 fveniiiiiiiinnn O [ 0 et 0 e (VN FO 700,000 |..evvvvrerennnns (VN [V (VN O 30,898 |..07/24/2026 .
BRISTOL-MYERS SQUIBB CO Corp Note Non Call
110122-ED-6 .. | 4.960% 02/20/26 ......oevvvvvvriririiiiiiiiiiiiiiiiieeieees ..12/02/2025 . [Cal | 100.2030 .... .... 920,000 .... 919,522 ..919,946 |.... ...60,311 [..02/20/2026 .
125523-CR-9 ...| CIGNA CORP Corp Note Call MW  5.685% 03/15/26 ... |..03/31/2025 . Call 100.0000 ... ... 300,000 .. 299,994 . 300,000 |.... 9,286 ..03/15/2026 .
CARGILL INC Corp Note Call MW 144A  4.875%
141781-BY=9 .. | 10/10/25 ..eevvviiiiiiiiiiiii s ..10/10/2025 . [Maturity ......ccccunnnneee 240,000 | 239,789 [vvveennnnnn 239,043 [ouuniiiiiiiinn 0 e B7 [ 0 BT | [N . 240,000 |.ooooeeienenns (VN (1 O [V O 11,700 |..10/10/2025 .
CITIGROUP INC Corp Note Call MW 2.014% 01/25/26
A7B27C-AN=3 .. | et ..01/25/2025 . [Cal | 100.0000 ..... |oeeeeeeeerriiiiiiinns ferveennns 2,000,000 |.......... 2,000,000 |......... 1,956,160 |......... 1,970,172 [oeeveniiiinnnnee (VN F 1,783 | [V F 1,783 [ 0....... 1,971,955 [oeeieninnnnee (VN F, 28,046 |........... 28,046 |........e... 20,140 |..01/25/2026 .
COLGATE-PALMOL IVE CO Corp Note MW 3.100%
194162-AM-5 .. | 08/15/25 .....evvvririiiiiiiiiiiiiiiiiiiiiiae ..08/15/2025 . [Maturity ...cccooovviiiiie ooennniiiiis s 1,500,000 |.......... 1,500,000 |......... 1,498,620 |......... 1,499,706 |..ocvvvvvnnnnnns [V F, 204 [ [V 204 | 0....... 1,500,000 |.....coeeennns (VN (1 O [V O 46,500 |..08/15/2025 .
COREBRIDGE FIN Corp Note Call MW 3.500% 04/04/25
21871X-AB-5 .. | terrrrrririiiiiiiiiii i ..04/04/2025 . [Maturity ....cccooveiiiiiss ovniniinnis s 180,000 |............. 180,000 |............ 179,910 |............ 179,988 [...evvviiinnnnee [V L2 PO, (VN L (VN 180,000 [...evvevnnnnneee (VN (1 O [V O 3,150 |..04/04/2025 .
JOHN DEERE CAPITAL CORP Corp Note Non Call
24422E-IF-2 ...| 3.400% 06/06/25 . |..06/06/2025 . |Maturity 790,000 |... 790,000 |.....cceunn. 789,818 ... 789,973 |.. .... 790,000 |.... ..06/06/2025 .
404119-BS-7 .. |HCA INC Corp Note Call MW  5.875% 02/15/26 ..11/26/2025 . [Cal | ..1,000,000 |.......... 1,000,000 |......... 1,001,000 |......... 1,000,601 |. ..1,000,000 |.... ..02/15/2026 .
HSBC USA INC Corp Note Non Cal | 5.625% 03/17/25
A0428H-VL=3 .. | cereneeeieiiii e ..03/17/2025 . Maturity .....covveveiiiis foovinnnininiiiiis e 1,500,000 |.......... 1,500,000 |......... 1,506,675 |[.......... 1,601,299 |.oovvvviiiinnnns (VN F, (2] ]| S () (1,290 oo 0l....... 1,500,000 ..03/17/2025 .
HOME DEPOT INC Corp Note Call MW 2.700% 04/15/25
A37076-CM=2 .. | wereeeeeeeeii e ..04/156/2025 . |Maturity ......coooevrinins |oovnnnniininiiiinns e 800,000 |..cevvuunnnns 800,000 [...uunnneeee 798,600 |............ 799,865 |o.vvuuiiiinnnnns [V LN I [V LT O [N R 800,000 ..04/15/2025 .
JPMORGAN CHASE Corp Note Call MW 2.595% 02/24/26
46647P-CV-6 .. | ... ..02/24/2025 . |Cal | 100.0000 ..1,000,000 |.......... 1,000,000 |......... 1,000,000 . 1,000,000 |[.. L0 ..1,000,000 |.... ..02/24/2026 .
49327M-3E-2 ...|KEY BANK NA Corp Note MW 4.150% 08/08/25 ........ |..08/08/2025 . |Maturity 390,000 |... 390,000 |.oeeeennnns 389,891 .. 389,977 |.. 0. 390,000 |.... ..08/08/2025 .
WARNERMEDIA HOLDINGS INC Corp Note MW 3.638%
55008V-AZ-6 .. |03/15/25 ...ooooiiiiiiiiii ..03/15/2025 . [Maturity ...ccooooveiiiiiss onnininiis s 420,000 [..evvveennees 420,000 | 420,000 |.........nn 420,000 [oovvvernennnnnnee (VN (1 PO [V [V SO [N . 420,000 |ooooeeeieeennns (VN (1 O [V O 7,640 |..03/15/2025 .
MERCEDES-BENZ FIN NA Corp Note Non Call 144A
58769J-AE-7 .. |4.950% 03/30/25 ....ccoeiiiiiiiiiiiiiiee ..03/30/2025 . [Maturity ...ccoooeviiiiiiis ovniiinnii e 370,000 | 370,000 |.....ccc.... 369,904 |............ 369,988 |................ [V L2 P, (VN F 12 [ (VN F 370,000 |ooeeeeiernenns (VN (V1 PO [V O 9,158 [..03/30/2025 .
NEXTERA ENERGY CAPITAL Corp Note Non Call 5.749%
65339K-BS-8 .. |00/01/25 ..oovviiiiiiiiiiiiiii ..09/01/2025 . [Maturity ...ccoooeveiiiiic oveiiiniiis s 420,000 f..evvveennees 420,000 | 419,916 |............ 419,966 |.........ceeen [V 4 | (VN L I [N . 420,000 |ooooeeeieeennns (VN (1 PO (1 O 24,146 |..09/01/2025 .
PACCAR FINANCIAL CORP Corp Note Non Call 2.850%
69371R-R7-3 .. 04/07/25 ..oovvviiiiiiiiiiiiiiiiiiiiicicccecceeeee ..04/07/2025 . [Maturity ...ooooooiiiiiiss |oonneiiinineienns | 1,000,000 |.......... 1,000,000 ............ 999,740 |............ 999,976 ..ot [ 28 [ P T 0., 1,000,000 [..........e..e. [\ [\ PP [ 14,250 |..04/07/2025 .
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PUBLIC SERVICE ENTERPRIS Corp Note Call MW
744573-AP-1 .. 10.800% 08/15/25 ......evvveemennnnnnnnnnnnnnnnnnnnnnnennnnnn |.01/27/2025 . | Goldman Sachs ..........e.oeeeeeeeinnninnnnnnns |oeeeenn. 1,664,317 | 1,700,000 |......... 1,624,894 |......... 1,686,398 [......cccceeeeees 0 |oeeeeeninns 1,590 oo, [V F 1,590 |oeeeveeiieeeen 0 s 1,687,989 |..oooeeeeeeeen 0 i (23,672)|......... (23,672).ccvvvvennnnee 6,158 [..08/15/2025 .
STATE STREET CRP Corp Note Call 1.746% 02/06/26
BE747T-BR-3 .. | evrrrrrrrrrrirnrinitiirirtr i ..02/06/2025 . [Call ~ 100.0000 .....|..ccoeererrnrnnnnnnns Joeeeeeennnn 750,000 o 750,000 |....cceeuen. 750,000 |......eeeenn 750,000 |ooeeeeeiiiiieennn 0 fveiiiiiiiiiis (1 PO [V F [V S 1 I AN 750,000 |oooeeeieiieennn 0 fos (V1 O [V O 6,548 |..02/06/2026 .
STATE STREET CRP Corp Note Call 5.080% 05/18/26
LT e A N ..05/19/2025 . [Call ~ 100.0000 .....|..ccoeeeerrnrnnnnnnns |oeeeeeenen800,000 [ 800,000 |............ 802,200 |............801,313 | 0 [ (1,313) [ (VN F (1,313) oo 0 e 799,999 |oovvviiiiiienl 0 oo L O Tl 20,416 |..05/18/2026 .
TRUIST FINANCIAL CORP Corp Note Call MW
89788M-AH-5 .. | 07/28/26 ... ...800,000 ...800,000 .. 800,000 |.... ..07/28/2026 .
BANK OF MON
06368D-38-1 .. |06/07/25 ....cevvveeviveieeiiiiiiiiiiiiinenesnnseenennnnnnnnns. [.06/07/2025 . [Maturity .ooooooeeeeieiiiss e e 1,000,000 ... 1,000,000 |............ 980,490 [...vvvennnn 992,989 [oueeiiiiiiiinnnnn 0 |eeiiiinnns 7,011 | [V F 7,011 | 0 | 1,000,000 f..eevvvvvvvnnnnn 0 foveviiiiinnnnnns (1 O [V O 18,500 |..06/07/2025 .
NATIONAL BANK OF CANADA Corp Note Non Cal |
63307A-2T-1 .. |5.250% 01/17/25 .coovvvviiiiiiiiiiiiiiiiiiiiiceeeeeeeeeee 0171772025 [ Maturity oo s e 1,000,000 ... 1,000,000 |............ 999,230 |............ 999,983 [ooeiiiiiiiiiinnn 0 oo 7 [ (VN 7 |0 [, 1,000,000 f..eevvvevveennnn 0 fovveiiiiiinnnnns (1 O [V O 26,250 |..01/17/2025 .
ROYAL BK CANADA Corp Note Non Call 144A
780082-AK-9 .. |06/09/25 ......ooevviiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeen [2.06/00/2025 . [Maturity o e .. 1,000,000 .. 1,000,000 |......... 1,000,000 |......... 1,000,000 [...eevvererrennnn O Joeeeiiiiiiininns (1 PO [V [V SR | I A, 1,000,000 f..eevvvveveennnn 0 fovveiiniiinnnnns (1 O [V O 17,000 |..06/09/2025 .
TORONTO-DOMINION BANK Corp Note MW 3.766%
89115A-2A-9 .. | 06/06/25 .....eevvvvereeiiiiiniiiiiiiinieneneeneeseeeennnnnnns. [.06/06/2025 . [Maturity .ooooooeeiiiiiiiis o |oenenn.500,000 oo 500,000 |.....ccc... 500,000 |............500,000 |.......coeeeeeenn 0 ferrrinnninnnnnns (1 PO [V F [V S 1 I AN 500,000 |oooeeiiiieeeinn 0 foeeeens (V1 O [V O 9,415 |..06/06/2025 .
CREDIT SUISSE NEW YORK Corp Note Non Call
20550L-2H-3 ...|02/21/25 ...oooiiiiiiii [102/2172025 L [ Maturity e e e 1,500,000 . 1,500,000 |......... 1,498,140 |..........1,499,904 [......cccceeeeena 0 |oeeiiinninnnns L1 A (VN L1 PO | [ R 1,500,000 |.oooevveeeeeennn 0 oo (1 O [V O 27,750 |..02/21/2025 .
MONDELEZ INTL HLDINGS NE Corp Note MW 144A
60920L-AS-3 .. ]4.250% 09/15/25 ...eooovviiiiiiiiiniiiiiiiieeeeeeeeeeen.. |.09/15/2025 . | Maturity oo e |l 1,000,000 .. 1,000,000 ............ 996,830 [...evereene 999,223 [oiiiiiiiiiinnn 0 el 77 | [ P FELA T [ 1,000,000 f..oeevveeennnnn0 |oveiiiinnnnnnnns [\ PP [V 42,500 |..09/15/2025 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 28,480,000 28,328,714 0 10,921 0 10,921 28,436,349 0 (39,208) (39,208) 729,207 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 53, 180,000 53,357,818 0 (12,552) 0 (12,552) 53,027,046 0 85,184 85,184 1,258,458 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 53, 180,000 53,357,818 0 (12,552) 0 (12,552) 53,027,046 0 85,184 85,184 1,258,458 XXX
0509999998. Total - issuer credit obligations - Part 5 15,613,000 15,614,168 0 (3,411) 0 (3,411) 15,610,755 0 144,079 144,079 153,949 XXX
0509999999. Total - issuer credit obligations 68,793,000 68,971,986 0 (15,963) 0 (15,963) 68,637,801 0 229,263 229,263 1,412,407 XXX
38383F-HT-3 .. | GNMA 2021-223 QA RMBS ~ 2.500% 10/20/51 ... 102,233 .... 103,256 L0 . (880)]... .. (880) ... ..102,233 |.... L0 .0 . ..10/20/2051 .
38383G-AV-3 .. | GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51 . .101,401 .. 102,225 |.. L0 . (635) (635) . 101,401 0 .0 K ..12/20/2051 .
38383T-HC-0 .. | GNMA GNR 2022-100 BA RMBS ~ 4.000% 11/20/41 ... 342,659 .... 343,623 L0 .. (258)]... ... (258)]... L0 .0 . ..11/20/2041 .
38384H-AA-6 .. | GNMA GNR 2023-183 A RMBS ~ 4.500% 11/20/49 . .... 883,262 ....878,846 e 0 [ 4,096 | 0 [ 4,006 |... L0 .0 . ..11/20/2049 .
38384J-U3-6 ...| GNMA GNR 2024-24 CA RMBS  5.000% 01/20/62 . .. 812,526 ...801,100 0. .. 11,130 ... Ol 0. ..01/20/2052 .
1019999999. Subtotal - asset-backed securities - fina backed securltles self-| I|qU|dat|ng
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 2,242,081 2,229,050 0 13,453 2,242,081 0 0 XXX
3132HU-WL-1 .. | FHLMC Pool Q11551 MBS ~ 3.500% 09/01/42 . ....5,940 ....6,327 0. . ...(249) ... ....5,940 |.... L0 .0 . ..09/01/2042 .
3133L8-TZ-8 .. |FHLMC Pool RC2368 MBS ~ 1.500% 10/01/36 . 118,668 |.. .119,220 |.. L0 0. (521) . 118,668 |. 0 .0 ..10/01/2036 .
3136AP-CJ-9 ...|FNMA FNMA 2015-33 P RMBS ~ 2.500% 06/25/45 . . 109,133 .. 114,795 |.. L0 0. .(3,564) 0 .0 ..06/25/2045 .
3138A5-ZL-9 .. | FNMA Pool 3.500% 02/01/26 .. 21,229 L0 0. (170) 0 .0 ..02/01/2026 .
3138AC-AQ-0 .. | FNMA Pool 3.500% 04/01/26 L0 0. (181) 0 .0 ..04/01/2026 .
3138I9-TV-2 .. | FNMA Pool 4.500% 09/01/43 ... L0 . .. (397) ... L0 .0 . ..09/01/2043 .
3138MD-5T-4 .. | FNMA Pool 3.500% 02/01/45 ... 0. .0 .. (519))... L0 .0 . ..02/01/2045 .
3138X0-MT-2 .. | FNMA Pool 3.000% 07/01/28 L0 0 (305) 0 .0 ..07/01/2028 .
3140J9-UP-4 ...| FNMA Pool 5.500% 02/01/30 L0 .(2,910) 0 .0 ..02/01/2030 .
3140J9-US-8 ...| FNMA Pool 4.000% 11/01/33 ... L0 (460) |... L0 .0 . ..11/01/2033 .
3140M5-U0-6 .. | FNMA Pool 6.000% 10/01/53 ... 0. ...(2,017))... ... 18, L0 .0 . ..10/01/2053 .
31400R-XT-5 .. | FNMA Pool 6.000% 04/01/53 L0 .(4,927) ..168,483 |. 0 .0 ..04/01/2053 .
3140X7-YM-5 .. | FNMA Pool 3.000% 11/01/46 L0 .(3,693) 52,858 |. 0 .0 ..11/01/2046 .
31417Y-WJ-2 .. | FNMA Pool 3.500% 02/01/26 .. 0. ....3,081 Ol 0. ..02/01/2026 .
1039999999. Subtotal - asset-backed securltles financial asset-backed securltles self-| I|qU|dat|ng
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 737,769 765,227 (19,945) 0 (19,945) 737,769 0 0 15,440 XXX
3137BL-AC-2 .. [FHLNC FHVS K048 A2 CMBS _ 3.284% 06/25/25 [..06/01/2025 . TPaydonn ....eoveveoveeereeefoerensieesnsnnnens freeenee 1,355,758 [ooonnnene. 1,355,753 |......... 1,309,732 |..........1,344,428 [................. 0 |t 11,326 |..oooeeeeeennns [V P 11,36 |ooeeeeeeeeeennn 0 i 1,855,758 |oevveveveeennnn O oo, [\ PP [V 15,794 |..06/25/2025 .
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from
RBC) 1,355,753 1,309,732 11,326 0 11,326 1,355,753 0 0 15,794 XXX
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COLT Funding LLC COLT 2024-1 A1 RMBS 144A  5.835%
19688T-AA=3 .. ] 02/25/B9 .....ceiieerrunnaeieeinnniaaseeennnnaaeaernnnnaaas ..12/01/2025 .| Paydown ..eeeeeeiieiiinnnesoerrnnnneeeeeiies fernieeeees 217,810 |.eevennnnnnns 217,810 ... 217,807 [.oeevennnnns 217,832 |oueeeieeiennnns (U R (22)f-eeiiiiiiis [U O (22) |oeeemmnnnneaeees [/ P 217,810 |ooeveeeieenes [ [ (U AP 6,841 |..02/25/2069 .
1059999999 Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency residential mortgage-backed securities (unaffiliated) 217,810 217,810 217,807 217,832 0 (22) 0 (22) 0 217,810 0 0 0 6,841 XXX
Banc of America BACM 2015-UBS7 A4 CMBS  3.705%
06054A-AX=7 .. [09/15/48 .....iiieieiniie e e ecni e e e cennieeeee o 10/01/2025 . [Paydown ......cceveeereeenefonnnneeemnninnieennn foeeeennns 2,000,000 |.......... 2,000,000 .......... 1,929,922 |......... 1,978,936 [...ooevvvinnnnnns (U 21,064 [..oooeiiininns [V N 21,064 |ooeviiiiieennnns [V PO 2,000,000 [oeeuiiiernnnnns [ [ (O PP 54,753 |..09/15/2048 .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 2,000,000 2,000,000 1,929,922 1,978,936 0 21,064 0 21,064 0 2,000,000 0 0 0 54,753 XXX
Ally Auto Receivables Trust ALLYA 2024-2 A3 ABS
02007N-AC-2 .. |4.140% 07/16/29 ...eeieeeeeieeeeeeeeee e .. 12/15/2025 .| Paydown .....eeeeeminnees |eeenne e [ 1,642 [t 1,642 e 1,642 |oeeeeeeee 1,642 [ [ [V [ [V O [V PO 1,642 |oeeeeeieeeees [V [V (U 68 [..07/16/2029 .
American Express Credit Accoun AMXCA 2022-4 A ABS
02582J-JX-9 ...|4.950% 10/15/27 .eeeeeeeeeeeee e ..10/15/2025 .| Paydown ....eeereeemnnnies foeeenniee s e 673,000 [-eevvnnnnnnns 673,000 [...eeeeeeee 672,967 |.eeeevnnnnns 672,990 |oeevueeieinnnnns [ IR 10 |eeeeeeeeeeee [ LU [V PO 673,000 |oeeveuneeaanns [V [V [V AU 27,761 [..10/15/2027 .
AmeriCredit Auto AMCAR 2021-3 A3 ABS  0.760%
03066J-AC-7 .. |08/18/26 ....ceeeeeeeeeeeeeee e ..01/18/2025 .| Paydown ....eeveeemnniees |eeeene s [ 3,398 [ 3,398 | KIS 3,398 | [ [V [ [V O [V PO 3,398 [.ceeeiiiiinns [V [V (U R 2..08/18/2026 .
Bank of America Auto Trust BAAT 2023-2A A2 ABS 144A
06054Y-AB-3 .. |5.850% 08/17/26 ....ceeereeeeeeeenneeeeeeeie e eeeennes ..07/15/2025 .| Paydown .....eeeeeemnnnies foeeennie e e 682,849 |............. 682,849 |............ 682,794 |............ 682,768 |.....ccvvvnnnnnns [ PR L1 I O [ L1 I PO [V PO 682,849 |.......ceenennns [V [V [V AU 11,784 |..08/17/2026 .
Capital One Multi-Asset Execut COMET 2022-A1 ABS
14041IN-FZ-9 .. |2.800% 03/15/27 ...oeeeeeeeeeeeeeeiee e ..03/15/2025 .| Paydown .....eeereeeennnnsfoeeennneeeeeenes s 1,380,000 |.......... 1,380,000 ......... 1,379,896 |.......... 1,379,792 [cceeeeeiiis [N IR 208 [ (1) IR 208 |eeeieeeeeennnn [V PO 1,380,000 [o.eeeeeeeennnnns [V [V [V AP 9,660 |..03/15/2027 .
CarMax Auto Owner Trust CARMX 2024-1 A3 ABS
143181-AD-9 .. | 4.920% 10/16/28 ....ceeeeeeeeeeeiiiee e ..12/15/2025 .| Paydown ....euereeemnnnesfoeeeeneeeeeens e 63,096 [....ccvvnnnnns 63,096 |.ecvvnnnnnnns 62,975 [.coeeeennnnns 63,018 [.eeeeeeiiiines [ IR TT e [ A PP [ PP 63,096 |....covvvnnnnnns [V [V [V AP 2,980 (..10/16/2028 .
Carvana Auto Rec CRVNA 2020-P1 A4 ABS  0.610%
14687A-AP-3 .. | 10/08/26 ....reeeeeeeeeee e ..03/08/2025 .| Paydown .....oeeeeeerniees freenneeeeeeiees oo 8,093 [ccoiieeeiiinnns 8,098 ..cceninnnnnns 8,090 |oeevreennnnns 8,093 [ceeiieeiiiinnns [ [V [ [V O [V PO 8,093 |oeeeeiiiiieeens [V [V (U PR 8 (..10/08/2026 .
Carvana Auto Receivables Trust CRVNA 2024-P3 A3 ABS
146919-AC-9 .. |4.260% 10/10/29 ...eeeeeeeieeieiieee e ..12/10/2025 .| Paydown ....eeereeemnnies foeeeenee e e 15,438 |..cceeenneens 15,438 |.cevvennnnnes 15,454 |............. 15,452 |eeeeieieinnnns [ IR QL)) R (1) IR (1) oo [ PP 15,438 |ooeeeeiiieeeee [V [V (U O 658 |..10/10/2029 .

16144C-AC-0 ..
161571-HS-6 ..
345206-AD-1 ...
34532J-AA-2 ...
36169E-AB-6 ..
36268G-AD-7 ..
44933X-AD-9 ...
58769F-AC-9 ..
706874-AC-8 ..
80287L-AC-3 ..
891940-AC-2 ..
90291V-AC-4 ..
92867Y-AB-0 ..
981640-AD-0 ..

380881-FP-2 ..

Chase Auto Owner Trust CHAQT 2024-2A A3 ABS 144A
5.520% 06/25/29 ..

Chase Issuance Trust CHAIT 2022-A1 A ABS 3.970%
09/15/27 e
Ford Credit Auto FORDO 2022-D A3 ABS  5.270%

05/17/27 ...
Ford Credit Auto Ouner
144A  1.060% 04/15/33
GECU Auto Receivables Trust GECU 2023-1A A2 ABS
1440 5.950% 03/15/27 .
GM Financial Securitized Term
4.850% 12/18/28
Hyundai Auto Receivables Trust HART 2023-B A3 ABS
5.480% 04/17/28
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS
5.950% 11/15/28
PenFed Auto Rece PNFED 2022-A A3 ABS 144A
04/15/26
Santander Drive Auto Receivabl SDART 2024-3 A3 ABS
5.630% 01/16/29
Toyota Auto Receivables Owner TAOT 2023-A A3 ABS
4.630% 09/15/27
USAA Auto Owner Trust USAOT 2023-A A3 ABS 144A
5.580% 05/15/28
Volkswagen Auto Loan Enhanced VALET 2023-2 A2A ABS
5.720% 03/22/27
World Omni Auto Receivables Tr WOART 2023-B A3 ABS
4.660% 05/15/28
Golden Credit Ca GCCT 2022-4A A ABS 144A
09/15/27

..................................... 3950%

4.310%

..12/25/2025 .

..00/15/2025 .

..12/15/2025 .

..10/15/2025 .

..07/15/2025 .

..12/16/2025 .

..12/15/2025 .

..12/15/2025 .

..02/15/2025 .

..12/15/2025 .
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC

SCHEDULE D - PART 4

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

1 2 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11-12) [ Value Date Disposal _|on Disposal| Disposal Year Date
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- other financial asset-backed securities - self-liquidating (unaffiliated) 11,819,182 11,819,182 11,786,967 11,793,126 0 26,056 0 26,056 0 11,819,182 0 0 0 318,545 XXX
BWW Vehicle Lease Trust BMILT 2023-1 A3 ABS
05593A-AC-3 ...|5.160% 11/25/25 ..03/25/2025 . | Paydown ... ...57,026 .. 57,025 |.... - .. 11/25/2025 .
Enterprise Fleet Fin g
29374L-AB-6 .. | 144A  6.400% 03/20/30 Paydown .. e e 934,031 |.eveeneees 934,031 |....ccvennnn 948,807 (10,047)ceeeeeiies (U R (10,047) |-vveeeeeeeennn [V PO 934,031 [..ceeevennnnnnns [V [V [V AU 31,981 |..03/20/2030 .
GM Financial Automobile Leasin GMALT 2023-1 A3 ABS
362541-AD-6 .. |5.160% 04/20/26 ......ceeemeeneeeeiineaae e ..05/20/2025 .| Paydown .....ueeeeeemnnnies foeeennie e e 302,864 |............. 302,864 |............ 302,814 |............ 302,851 |oeeeeeieeieennns [ IR LT [ 13 | [V PO 302,864 |.......eeunnnnnn [V [V [V 3,539 |..04/20/2026 .
GM Financial Automobile Leasin GMALT 2023-3 A3 ABS
379929-AD-4 ...|5.380% 11/20/26 ....ceiieeeeeneiieiiiniaeeeeinenaeeeeenes [Paydown ..o e [ 1,100,000 |.......... 1,100,000 ......... 1,104,770 |......... 1,102,894 [.....ccovennnnees (U (2,894)[-.ccieeiinnnes [V N (2,894) |- eevvvnnnaanes [V PO 1,100,000 |...ccvvvnnnnnnns [ [ (O PP 35,099 |.. 11/20/2026 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 2,303,921 2,393,921 2,413,416 2,406,844 0 (12,923) 0 (12,923) 0 2,393,921 0 0 0 71,028 XXX
1889999999. Total - asset-backed securities (unaffiliated) 20,766,516 20,766,516 20,652,121 20,727,510 0 39,009 0 39,009 0 20,766,516 0 0 0 534,358 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 20,766,516 20,766,516 20,652,121 20,727,510 0 39,009 0 39,009 0 20,766,516 0 0 0 534,358 XXX
1909999998. Total - asset-backed securities - Part 5 7,212,619 7,144,563 7,159,040 0 0 (1,294) 0 (1,294) 0 7,157,743 0 54,877 54,877 74,458 XXX
1909999999. Total - asset-backed securities 27,979,135 27,911,079 27,811,161 20,727,510 0 37,715 0 37,715 0 27,924,259 0 54,877 54,877 608,816 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 96,848,072 96,704,079 96,783, 147 73,767,106 0 21,752 0 21,752 0 96,562,060 0 284,140 284,140 2,021,223 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 96,848,072 XXX 96,783,147 73,767,106 0 21,752 0 21,752 0 96,562,060 0 284,140 284,140 2,021,223 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
11 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment [ Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
912820-MD-0 .. [US Treasury Note  4.375% 12/31/29 .... [..01/02/2025 .|KNIGHT CLEARING SERVICE ............ ..03/27/2025 .| Wachovia Bank .........ccooooees |ounnnnnns 2,800,000 |[....... 2,804,166 |....... 2,833,678 |......... 2,803,746 |..ueuniiiiinnnnn [U FPTo (419)].eeeeeninns [U PP (419)]. e [ o [U I 29,932 [........... 29,932 |..unnnnnns 20,441 ... 1,015
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 2,800,000 2,804, 166 2,833,678 2,803,746 0 (419) 0 (419) 0 0 29,932 29,932 29,441 1,015
ABBVIE INC Corp Note Call MW 4.875%
00287Y-Dz-9 .. [03/15/30 ... .. |-.02/18/2025 . |JP Morgan Chase ... . [--08/27/2025 . |Wachovia Bank . ...1,300,000 |....... 1,298,804 |....... 1,311,271 |......... 1,298,815 |.... .. 12,456 |.
AMERICAN EXI
025816-EF-2 .. [5.016% 04/25/31 ..04/21/2025 . |Morgan Stanley ........coeeveevvnunnnns ..05/01/2025 .| JP Morgan Chase .........cceeer foeuuereenns 165,000 |.......... 165,000 |.......... 167,122 |............ 165,000 |..eevvvvennanns [ PO [V PP (U PO [V O [V PO (V1 U 2,122 [ 2,122 | 161 [ 0
DTE ENERGY CO Corp Note Call MW
233331-BN-6 ...[5.200% 04/01/30 eevveuuieeeiiniieeeeeenennns ..02/18/2025 .| JP Morgan Chase .............eeeeeennnn ..03/27/2025 .|Merrill Lynch .ooovveuiieeeennn Jovmnens 1,000,000 |.......... 998,450 |....... 1,008,620 |............ 998,450 |...cevvvunaaeens [ PO [V PP (U PO [V O [V PO [V 10,170 |........... 10,170 |.....ce 5,344 [t 0
MILEAGE PLUS HLD Corp Note Call MW Sink
599191-AA-1 .. [144A  6.500% 06/20/27 ......ccevvvrunnnns ..01/15/2025 .| Goldman Sachs ...........cceeueereeeees ..07/07/2025 .| Cal | 100.0000 ....ocevvvn fornneraennns 700,000 |......... 707,000 [-...en... 700,000 |............ 705,634 |eeveieeeeennnnn [V PO (1,366)]-..eeeeeenennnns [V PO (1,366)]-vnmeeeeeennnn [V PO [V (5,634)|........... (5,634)].ccenennnns 24,899 |............ 3,286
MILEAGE PLUS HLD Corp Note Call MW Sink
599191-AA-1 .. [144A  6.500% 06/20/27 .......cevvvrunnnns ..01/15/2025 .| Goldman Sachs ...........cceeeeereeeens ..06/20/2025 .| Paydown ......cceeeeeiiiiiiieinnn e 175,000 |.......... 176,750 |.......... 175,000 [....ooeeeeee 175,000 |.ooevevnenens [V PO (1,750)]- e [V PO [QIVEI1))] A [V PO [V [ PO [N PR 4,266 |ocevvnnnnne 822
PAYCHEX INC Corp Note Call MV 5.100%
704326-AA-5 .. [04/15/30 eeerreeeieeeee e ..04/09/2025 .| Various ......cceevuuereeemnnnnneeeennns ..05/01/2025 .| Merrill Lynch .ocoovveieveeennn foenneeeeens 624,000 |.......... 618,278 |.......... 631,145 |............ 618,334 |ooeveiiieienn [ PO [N [ PO [N O [V PO [V 12,811 [t 12,811 | 1,945 | 0
REPUBLIC SERVICES INC Corp Note Call MW
760759-BL-3 .. [4.750% 07/15/30 eevvvueieeeeinnaeeeeennnnns ..03/17/2025 .| JP Morgan Chase .............eeeeeennns ..03/27/2025 .| PNC Bank .......cceevvuuieeeeennn founneeeeenns 665,000 |.......... 662,579 |.......... 664,701 |............ 662,582 |evvueeeeeennnnn [ PO K AP (U PO K IO [V PO (V1 U 2,118 | 2,18 | 351 | 0
US BANCORP Corp Note Call MW 5.046%
91159H-JT-8 .. [02/12/31 oo ..02/05/2025 .| US Bank ...eeeueeeeeenniiieieeennieees ..03/28/2025 .| US Bank ......cccevvuuiiieeinnnnn fernnaees 1,400,000 |....... 1,400,000 |....... 1,407,168 |......... 1,400,000 |..eevvvennnnnnns [ PO [V PP (U PO [V O [V PO 0 foeriiiennnns 7,168 |........e. 7,168 |oeeeeeees 9,615 |eeeeiiieieeee 0
CANADIAN IMPERIAL BANK Corp Note Call MW
13607P-VQ-4 .. [5.245% 01/13/31 ..oovrrriiiiiiiiiieeeeeee ..01/06/2025 .| CIBC World Markets .................. ..03/27/2025 .|Morgan Stanley ......cceeveeenn founnnnenes 1,400,000 |....... 1,400,000 |....... 1,410,556 |......... 1,400,000 |..cevvvennnnnnns [ PO [V PP (U PO [V O [V PO [V 10,556 |..eeennnnen 10,556 |........... 15,298 |.eeeeeeeeeennnns 0
ROYAL BANK OF CANADA Corp Note Call MW
78017D-AC-2 .. [5.153% 02/04/31 ...oeeeieiiiieeeeieeieeees ..01/21/2025 .|RBC Capital Markets ................. ..03/27/2025 .| JP Morgan Chase .........cceeee |ovnnuneeee 1,000,000 |....... 1,000,000 |....... 1,007,800 |......... 1,000,000 |-.eevvvnnneaens [ PO [V PP (U PO [V O [V PO (V1 U 7,800 e 7,800 |oveuneens 9,161 |oeeeiiiieeeeee 0
BPCE SA Corp Note Call 144A  5.876%
05571A-AZ-8 .. [01/14/31 Looreeiiiiee e ..01/07/2025 .| CitiGroup wevvveeeeeernnnnaaeeeennnnnns ..03/27/2025 .| Goldman Sachs .........ccceveuns founnnnees 1,100,000 |....... 1,100,000 |....... 1,124,582 |......... 1,100,000 |-.eevvveennnns [ PO [V PP (U PO [V O [V PO [V 24,552 |........... 24,552 |........... 13,286 |-vvveeeeennnnns 0
MITSUBISHI UFJ FIN GRP Corp Note Call
606822-DG-6 .. [5.197% 01/16/31 ..eveeriiiiiiiiiieeiniinnnes ..01/06/2025 . |Morgan Stanley .......ccoeeeeeevnnnnnns ..03/27/2025 .| Wachovia Bank .........cccceeees |ounnnannes 1,500,000 |....... 1,500,000 |....... 1,517,145 |......... 1,500,000 |..eevvvnnnanns [O PO [ PP [U PO [ PPN [ PP (U T 17,145 )........... 17,145 |........... 15,591 |oeveeeiieiinnnns 0
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 11,029,000 11,026,861 11,125,080 11,023,815 0 (3,046) 0 (3,046) 0 0 101,264 101,264 105,550 4,108
LINCOLN FIN GLBL FUNDING Corp Note Non-
53359K-AA-9 ...[Call 144A  5.300% 01/13/30 ............. ..01/06/2025 .| JP Morgan Chase ..........c..ceeevvnnnn ..03/27/2025 .| CitiGroup ....oovvvvvenerrivnnnn fonnnnnnnnns 326,000 [.eennnnn. 325,844 |.......... 330,000 |.eevuennnnns 325,849 |...coovninnnns [ P [N PP [ [ F [V FO (1 RN 4,151 | 4,151 | 3,600 |..evveinniiienns 0
PRINCIPAL LFE Il Corp Note Non-Call 144A
74256L-FC-8 .. [4.800% 01/09/28 .....oovvivvvvnniiiiiinnnnnns ..01/03/2025 .| Various .......cccceeeiiiiiinnnniiiininns ..03/27/2025 .| Credit USA .....ooovvvvennniins Jounnnnnns 1,458,000 |....... 1,457,297 |....... 1,466,077 |......... 1,457,345 | [ o Bl [ o Bl [0 P U N 8,732 |vuunnnnnns 8,782 [..cevunnn 15,368 |uveeniiiiinnnnns 0
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 1,784,000 1,783,141 1,796,077 1,783,194 0 54 0 54 0 0 12,883 12,883 18,958 0
0489999999. Total - issuer credit obligations (unaffiliated) 15,613,000 15,614,168 15,754,835 15,610,755 0 (3,411) 0 (3,411) 0 0 144,079 144,079 153,949 5,123
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 15,613,000 15,614,168 15,754,835 15,610,755 0 (3,411) 0 (3,411) 0 0 144,079 144,079 153,949 5,123
Hudson Yards HY 2025-SPRL A CMBS 144A
44855P-AA-6 .. [5.467% 01/13/40 ...ovvveniiiiininiiiiiininnns ..04/09/2025 .| Various ........ccceeeeriiiinnnnniininnns ..05/01/2025 .| Merrill Lynch .ooovvveviiiiinn fovnnnnns 1,666,000 |....... 1,674,818 |....... 1,699,745 |......... 1,674,689 [.oooovevvnnnnnns (U FO (129 (U FO (129)].eevveins [V FO [V R 25,056 |........... 25,056 |........... 12,739 |oveeeennns 3,480
RFR Trust RFR 2025-SGRM A CMBS 144A
74984N-AA-2 .. | 5.379% 03/11/29 .. ..02/18/2025 . |Morgan Stanley .... ... |..03/27/2025 .[JP Morgan Chase .... .. 1,000,000 |... ..999,971 [....... 1,003,906 |.... 999,941 |....

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency

commercial mortgage-backed securities (unaffiliated) 2,666,000 2,674,789 2,703,651 2,674,630 0 (158) 0 (158) 0 0 29,021 29,021 16,910 4,098
SFS Auto Receivables Securitiz SFAST
78397X-AC-8 .. [2024-2A A3 ABS 144A  5.330% 11/20/29 |..02/04/2025 .|FCStone Financial ............cceuue. .. 12/20/2025 . [Paydown ...........coevviiiiiiins fooiiinnnnnn, 114,957 |.......... 116,300 |.......... 114,957 |............ 114,957 |ovvvvvviiiinnnns [V R [RI7X))] (U P [R7X))] (VN [V PO [V [V R 5,456 |..........n 255
Toyota Auto Receivables Owner TAOT 2025-
89240J-AE-1 .. [A A4 ABS  4.760% 06/15/30 .............. ..01/22/2025 .| Toronto Dominion Sec ................ ..03/27/2025 .| Wachovia Bank ..........cccoeees foounnnnnnn 1,500,000 |....... 1,499,927 |....... 1,611,484 |......... 1,499,923 |..ovvvvvvnnnnnnns Ol ()] N [V OO ()] N Ol 0 loeeeeenns 11,561 |........... 11,561 |oovveeeees 1,702 [, 0
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial
asset-backed securities - self-liquidating (unaffiliated) 1,614,957 1,616,227 1,626,441 1,614,880 0 (1,346) 0 (1,346) 0 0 11,561 11,561 17,158 255
Avis Budget Rental Car Funding AESOP
05377R-FP-4 .. [2022-4A A ABS 144A  4.770% 02/20/29 . |..01/15/2025 .|Merrill Lynch .....coooveiiiiiinnnnnns ..03/27/2025 . [MUFG Securities .........ccees founnnnnns 1,465,000 |....... 1,456,187 |....... 1,463,855 |......... 1,456,750 |oooeveeeenennnns [ FORR 563 |oeeeiiiiiiiies [V FOOTR 563 |oeeveiiiineens (VN [V PO 7,106 [o.vvvnnnnnne 7,106 [ovvvvvnnnne 19,023 |.....ceeees 5,047
Avis Budget Rental Car Funding AESOP
05377R-HY-3 .. [2024-1A A ABS 144A  5.360% 06/20/30 . |..03/18/2025 .| SG Cowen and Company ................ ..05/01/2025 .| SG Cowen and Company ......... f.......... 1,100,000 |....... 1,113,234 [....... 1,120,066 |......... 1,112,877 [ Ol (357).eeeeeeieeeennes [U PP (357).eeeeeeeienenns Ol 0 loeeeeenens 7,189 |vveeeeenns 7,189 |..uvvnnnns 1,792 e, 4,750
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-
backed securities - practical expedient (unaffiliated) 2,565,000 2,569,421 2,583,921 2,569,627 0 206 0 206 0 0 14,295 14,295 30,815 9.797
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment |Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends
MMAF Equipment Finance LLC MMAF 2025-A
06764M-AB-0 .. [A2 ABS 144A  4.640% 10/13/28 .......... ..01/22/2025 .| P Morgan Chase ..........coeeeeeennnns .. 12/13/2025 .| Paydown .....oeiiiiiiiiiiiiiiinn feeiaieeenes 298,606 |.......... 298,603 |.......... 298,606 |............ 298,606 |...vuuiiieeennnnn [O PO L3 FPPTTOT [U PO 4l [ PP [ [U PO 0 |eevennnnnns 9,575 [-eiiiiiiiiiaes 0
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-
financial asset-backed securities - practical expedient (unaffiliated) 298,606 298,603 298,606 298,606 0 4 0 4 0 0 0 0 9,575 0
1889999999. Total - asset-backed securities (unaffiliated) 7,144,563 7,159,040 7,212,619 7,157,743 0 (1,294) 0 (1,294) 0 0 54,877 54,877 74,458 14,150
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 7,144,563 7,159,040 7,212,619 7,157,743 0 (1,294) 0 (1,294) 0 0 54,877 54,877 74,458 14,150
2009999999. Total - issuer credit obligations and asset-backed securities 22,757,563 22,773,208 22,967,454 22,768,498 0 (4,705) 0 (4,705) 0 0 198,956 198,956 228,407 19,273
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 22,773,208 22,967,454 22,768,498 0 (4,705) 0 (4,705) 0 0 198,956 198,956 228,407 19,273




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE E - PART 1 - CASH

1 5 6
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance

JP Morgan Chase ......cccceeeveeeiiueeaiiiisiiieeinieas New York, NY coieiiieeiieiiieeeiieeiiieens | eieeeiee i 3.630 [ 2,146 |oveeieiieeeeee [0 50,834
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 85 0 1,611
0199999. Totals - open depositories XXX XXX 2,231 0 52,445
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0
0299999. Totals - suspended depositories XXX XXX 0 0 0
0399999. Total cash on deposit XXX XXX 2,231 0 52,445
0499999. Cash in company's office XXX XXX XXX XXX 0

1. January....)o. (9,069) 4
2. February...|.iiiis (12,223) 5.
3. March (18,390) 6.

7.

8. August
9. September

10. October.

52,936 12.

11.  November...
December
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE OXFORD HEALTH PLANS (NJ), INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
665279-87-3 ....... |Norlhern Inst Ins-Treasury Port 13,140,804 |.oovvveeiiiiiiiiiiiiiiii e 0 fooriiiiiiini e 92,169
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 13,140,804 0 92,169
711990-33-3 ....... T [ [ 12/31/2005 ........ | X T R [ 2,313
8309999999. Subtotal - all other money market mutual funds 121,780 0 2,313
...................... [UHC Liquidity Pool Pro Rata SNare POrtion w..o.o.eeserserseessssessssssssoseossossessemsesseseessenesesssesssesossossseeneensessessensessesssnsessenssesesseesseseensenenss |ornnenssne Joosenseneee 12/31/2025 woovervens Jovuerrerseneerersenesnenss 0.000 Joovesmesrssnssnse sonseesmesmenns foesesrossossonnesseneenerees 19,057,350 |oveorerrosuesuesnorsoneeneemseneensneone 0 [oovessessesosnosseneeseeneenee 4,803,813
8409999999. Subtotal - qualified cash pools under SSAP No. 2 19,057,350 0 4,803,813
8589999999. Total cash equivalents (unaffiliated) 32,319,934 0 4,898,295
8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999 - Total cash equivalents

32,319,934

4,898,295

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B..$..
2B ..$..
3B..$..

cooooo

.0
.0
0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2025 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 .......cccoeviiiiiiieceeee
3. ArZONA ....oooiiiiieee
4. Arkansas ...,
5. California ......ccccevveiviiiiiiienn,
6. Colorado .....
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23. Michigan ........c.ccoeernneneenennenenns MI [ ] et [enssie s [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25, MiISSISSIPPI <eveveereereeereneieaeeeenenens MS [t e | s e [V [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, NeWJersey ......coccceeevvevevenennn. NJ |..... 0...... New Jersey Insolvency and Administrative
Requirement .........cocooveveveieieeceeeeeeee e o 299,698,498 |........ 301,431,138 [ (V1 0
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42. South Dakota .
43. TenneSSEe ......cccooereereeneennnnns
44, TeXaS ..oooviviieeiiieieeieeeeees
45, Utah .o
46.  Vermont ........cccceecveviiniiiecieeen.
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia ........cccooeveeveenene
50.  WISCONSIN ....ccveiiiiiiieeiceiceiee
51. Wyoming ....
52. American Samoa
53, GUAM ..oceiiiiiiiieeeeee e
54. Puerto RiCO ......ccccoveviiiiiiciiiicen,
55. U.S. Virgin Islands ...........ccccoceue.... VI oo e | oo [raciee e [V [V [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada ........cccccooeerererieinnnns CAN i ceeies] ettt [eetene st (V1 (V1 [V 0
58. Aggregate alien and other .......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 299,698,498 301,431,138 0 0
DETAILS OF WRITE-INS
B80T, i e e | ettt eenas [eneseseiee ettt sens [orn ettt esesnens [eee et es et
5802, ...t [eeaen cenes | eteaeee ettt s s st s eseas s nenens [reseseseese st eseseseas [eer s eseseseassesesesens |eaeseae et [ore et enenas
5803, . e e | ettt esnes [esesetesee et et sens [ee ettt seseenens [eae ettt es [rest et
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
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