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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....ooviiiiiiiriieictcieiete ettt e 16,505,157 |............. 6.166 |....... 16,505,157 |..ocvrcne [ - 16,505,157 |............. 6.166
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 2,994,661 |............. 1.119 ... 2,994,661 [ [ 2,994,661 |............. 1.119
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [eeeeeeereeeeeeenenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 17,788,410 |............. 6.646 |....... 17,788,410 [ [ - 17,788,410 |............ 6.646
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 172,255,151 |............ 64.355 |...... 172,255,151 oo 0]..... 172,255,151 |........... 64.355
1.07 HyDFd SECUMHES .....oveviiiiieicieieiitee et [eeeeeeeeeeas 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .. L0 .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e (O 0.000 oo [OOSR [0 [0 I 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeieieiceeeeeeeeee e e 209,543,379 |............ 78.285 |...... 209,543,379 [...oecce 0f..... 209,543,379 |........... 78.285
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccccovrineneiiinrnseeeeeeeseseseseeee e 515,421 |..cceeee 0.193 [...ooece. 515,421 | [V 515,421 |..ccoeee 0.193
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceeeveeeevereinieeseceeresnisses [ 26,033,204 |............ 9.726 |........ 26,033,204 |........cocvvvinnne [ — 26,033,204 |............ 9.726
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}oo..... 26,548,625 |............. 9.919 |....... 26,548,625 |....cooviiin 0f... 26,548,625 |............. 9.919
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 267,665,931 100.000 267,665,931 0 267,665,931 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

A B e = =T i TR o1 10 o e PP PRTPS

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 2,810,388
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT ......ovveveeeececee ettt e ee e et et seeasssaeteseseessssaesesesesssseesesesessssseesesasassssesesesesasnsseetesesassnsssesesasesensesetesesassnsssntesasassnsnsesesesasensnsneesasas s eseb et et et tacaetetennas 7,616

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

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 579,838
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10,1 TOLaIS, PArt 1, COIUMN 11 ..ottt bbbt ee bt E e E b0t E e E b £ £ ot E e E b b e et E bbb e nsna e s et s ennsna et enen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 2,238,166
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS LINE T2) ..viuiiiiiietetetieiist sttt ettt sttt bt st st e s s seseseses e st e s e e s s e b e s e s es e st e ee 52 s e b e s e s e st e s e s 2 b ek e s e s e st e ee s a2 b ek e b e s ese e e s s e b e b b esene e Sseeeseseseananans 2,238,166
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 2,238,166
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 26,115,981
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtalS, Pt 1, COIUMN 6 ...t e e e e eee e e e s e e st e e s e e s s e e s s e e s eneeeeneeseneesenseeensesenaesensesenaesensssensne s ses bt et ceees 3,219,780
3.2 TOtAIS, PArt 3, COIUMN T2 .....iuiuiiiiiiiiiieieie ettt ettt et st st s s e b tesesese e s e s s b e s et e s e s ese e s e s s e b et e s es e st e e s s b e b e s e s e st e s e s s bbb s b b eesee e eeseeeesen et esnan s anre oeeseeseseseananans 3,219,780
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOtalS, Part 3, COIUMN G ...ttt bbbttt e e bbb £ 100 E e h b b e o6 e 4 H bbb o £t 1o 1040 bbbk e b mbes e R e s ae s e e s et et ebeaes s s s ss  2esesesessssanannnesesesnananas 0
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOtalS, Part 3, COIUMN T4 ......uiiiiiiiiieieet ettt b bttt e e b bbb £ 1040 E e h b b e o1 £ 20 h bk b £t e oA e 40 bbbk e b ebeseRn e ae s e e s et et ebesea s s s ss  2etesessssssansnnsesesesnananas 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, Pt 3, COIUMN M1 ..ottt ettt ettt s ettt e s e sese s e s e s e s et et esesess s esesesebesesese s esesesese b et esese s eses s et et et essas ehebce et et eeee e bbb eb e e bt nenente etebesesenetet et eeeeeseseaeanaes 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 29,335,761
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 29,335,761

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN .............cccueueueieeeeececteteeeeeescaete et eeesssaesetesesesssaeaesesesessssesesesesensssssesesesensssesesasasnssestesassnsnsssnsesans seesesssaceesees 203,542,612
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 113,677,046
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 558, 149

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

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

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

4.4, Part 4, COIUMN 11 .ottt e b bbbt e e E bbbt £ £ e bbbk eh £t £ oo E bbb ettt et bbbttt ee e R R e a e .0

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (1,302, 134)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 105,799,488

DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 526,551

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, Section 2, COIUMN 16 ... et e e e e e e e e s e e e e se e e e e e e e e e e e seeaeeans Sobeabeabeab e e b e e b e e b bbb ns

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et E b o6 E b £t E e E bt b 0 £t bbb et b ettt b et nenn s e st en e 239,231

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

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

LT oY 0] 11131 e TSRO UO PRI 407,024 ..o 646,255
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 40,000
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 209,543,379
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) ........ccrueueieeececeeteeeeeeeceete et eeeessaete e esessseetetesesenssssaesesesensssssesesesensssstesasssensssssesesasanas feeseseseseninas 209,543,379
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 16,505,157 |.ccovvvenene 16,482,580 |................ 16,323,047 |.....ooee... 18,000,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 2,994,661 2,908,810 2,992,250 3,000,000
by governments) 4. Totals 19,499,818 19,391,390 19,315,297 21,000,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 17,788,410 16,541,659 17,807,405 18,124,505
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 157,857,302 ..o 155,850,070 |............... 158,034,205 |................ 158,870,482
Identified FU”S’S' Unaffiligted Bank 9. Canada ...ooooiieeee e 2,749,597 |..oovvin 2,772,849 ... 2,749,500 |.....ccovnee. 2,750,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 11,648,252 11,678,237 11,630,535 11,850,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 172,255,151 170,301, 156 172,414,240 173,470,482
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 209,543,379 206,234,205 209,536,942 212,594,987
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 209,543,379 206,234,205 209,536,942
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE D - PART 1A - SECTION 1

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

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

7

Total Current Year

1. U.S. Governments

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

............... 2,998,443

.............. 6,596,589

............... 5,968,238

.................. 941,887

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

6,596,589

16,505, 157

16,505, 157

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

2,994,661

.............. 2,994,661

........... 2,994,661

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

16,931,208

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

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

............... 4,553,224

4,553,224

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

46,562,082

3,395,177

1,725,750

3,507,063

4,972,761

4,187,659

17,788,410

46,562,082

17,788,410




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 10,982,857 |............. 64,849,269 |............. 29,530,325 105,362,451 |..cocovv IS I 140,097,833 LS I 74,721,944 |............. 30,640,507
6.2 NAIC 2 .. .2,520,122 |... ...42,050,830 |.... ..17,004,777 .. . . .66,892,700 |.. ..31.9 | ...41,830,884 |.... L15.4 | .60,913,570 |.. ..5,979,130

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. .0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ..o 0

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ...... 17,376,477 |............. 76,166,269 |............. 39,005,626 |.............. 5,914,648 |.............. 4,187,659 |.oovieieeeeeeeennn 0 e 142,650,679 112,010,172 |............. 30,640,507
122 NAIC 2 ... ) e 2,520,122 |... ...42,050,830 |.... ..17,004,777 ..998,607 |.. .4,318,364 |.. .66,892,700 |.. .60,913,570 |.. ..5,979,130
123 NAIC 3 e (D) i 0 [ O foie O et O e O et O o O i 000 | XK e XXX e o 0
124 NAIC 4 i (D) s 0 [ O Joie O et O e O e O o O i 000 | XK e XXX e o 0
125 NAIC S e (D) e 0 oo O et O e O e 0 [ 0 1(©) e O [ 000 | XXX e e XX [ 0

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

12.6 NAIC 6 ... 0 0

12.7 TOtalS .o 19,896,599 |........... 118,217,099 |............. 56,010,408 |..............6,913,255 |.............. 8,506,023 |....coovvrerereiiine 172,923,742 |............. 36,619,637

12.8 Line 12.7 as a % of Col. 7 9.5 56.4 26.7 3.3 4.1 0.0 100.0 82.5 17.5
13. Total Bonds Prior Year

13ANAIC T e 79,942,298 |............ 82,339,892 |............ 45,920,751 9,397,324 | O e XK o XX e 000000, 229,516,275 | 846 | 147,927,712 81,588,563

13.2NAIC 2 e 5,791,625 |............ 31,146,853 |.............. 4,892,406 |.......cocoevererereeeens O | O e 0 [ XK e XXX e fn 41,830,884 | 1504 087,890,719 | 3,940,165

(
(b) ...271,347 159

14.2NAIC 2 ...

.2,520,122 |...

...39,662,177 |....

.. 13,524,300

..998,607 |..

..4,318,364 |...

.60,913,570 |..

...37,890,719 |....

137 TotalS ..o e 85,733,923 |........... 113,486,745 |............. 50,813,157 |.ccceuneene 11,916,010 |..cccveeeee 9,397,324 | 0 e XK e e XK | (D) - 271,347,159 . 1000 185,818,431

13.8 Line 13.7 as a % of Col. 9 31.6 41.8 18.7 4.4 3.5 100.0 XXX 68.5
14. Total Publicly Traded Bonds

T4 A NAIC T e e 12,320,712 |............. 61,590,621 |............. 27,996,532 |...ccvnenvn 5,914,648 |............. 4,187,659 | ..o [V IO 112,010,172 | 53.5 [ooineee 147,927,712 | 54.5 |........... 112,010,172

.60,913,570 |.

143 NAIC 3 e e (11 A [V (V1) A [V 0 [ 0 e O e 000 | 0 [ 020 | 0.
144 NAIC4 ... 0 L0 L0 0 0 0. 0 0.
145 NAICS oo e (11 A [V (V1) A (1 0 [ O e 0 [ 020 | 0 [ 020 | 0

T4B NAIC B ..o 0 0 0 0 0 0 0 0

14.7 TOtalS .o e 14,840,834 |........... 101,142,798 |............. 41,520,832 |.............. 6,913,255 |............ 8,506,023 |...cooveverereeeieeennn 0 e 172,923,742 185,818,431 172,923,742

14.8 Line14.7asa % of Col. 7 ...ccoevvevvevvncifors 8.6 | 58.5 | 24.0 [ 4.0 | 4.9 | 0.0 e 100.0 [ XX [ X e X [ 100.0

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

Section 12 7.1 48.3 19.8 3.3 4.1 0.0 82.5 XXX XXX XXX 82.5 XXX

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

............. 5,055,765

............. 30,640,507

5,979,130 |..

............. 30,640,507
..5,979,130

15.7 Totals
15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.

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

2.4

8.1

6.9

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

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

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

................. 36,619,637 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

........................... ; NAIC2 $

current year, $

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.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations ..........c.cccceue
1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........

.............. 2,998,443

.............. 6,596,589

.............. 5,968,238

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

1.05 Totals 2,998,443 6,59,589 5,968,238 941,887 0 XXX 16,505, 157 7.9 21,371,928 7.9 16,505, 157 0
2. All Other Governments

2.01 Issuer Obligations ...........cccereerrieeinecineieneeeeies [oeieieesieesee e [V 2,994,661 oo [V [V (V1 O D.0, 0. CUNIN U 2,994,661 oo 14 [, [V 0.0 [oreeririnne 2,994,661 oo 0

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

16,931,208

Possessions, Guaranteed

4.01 Issuer Obligations ...........cccce..e.
4.02 Residential Mortgage-Backed Securities ...

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

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

.............. 4,553,224

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0 4,553,224
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccceuueee B A 3,003,958 |...ooveveieiieiiine 0 [ 1,578,599 [ 0 [ [ SO D.9.0 SN RTRTN 4,582,557 26,259,273 | 9.7 | 4,582,557
5.02 Residential Mortgage-Backed Securities ... ...391,219 |. .. 1,928,464 |. .13,205,853 |.. 20,302,809 |... ..13,205,853 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. 0 Joeereeeeeeneienen 0 foei 0 Jooeereeeeerererenen O oo 0 | XK o 0 e 000 oo 0 [ 0.0 | 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 . 0 0
5.05 Totals 3,395,177 3,507,063 4,187,659 XXX 17,788,410 8.5 46,562,082 17,788,410
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccoeereerreenenneeneees fevieiiieienas 3,770,114 |.............74,838,904 |............. 32,320,441 [ 998,607 |....ccvnenee. 4,318,364 |............ D.9,0 SR R 116,246,430 |...oovvicins 55.5 | 144,776,071 .o 53.4 [ 103,339,668
6.02 Residential Mortgage-Backed Securities ... B S 0 Jooeeeeeeeeeceeieeeen 0 e [V [V (V1 O D,0,0. CUN RPN [V 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [.....c.c.c....... 773,369 |.oovennee 3,316,834 |.....c..... 3,025,812 [ 0 [ [ SO D.9.0 CHUI TR 7,116,015 oo 3.4 |, 3,030,459 ..o L B A, 7,116,015
6.04 Other Loan-Backed and Structured Securities ... 8,959,496 28,744,361 11,188,849 0 0 XXX 48,892,706 23.3 34,122,187 12.6 25,179,831 23,712,875
6.05 Totals 13,502,979 106,900,099 46,535, 102 998,607 4,318,364 XXX 172,255, 151 82.2 181,928,717 67.0 135,635,514 36,619,637
7. Hybrid Securities
7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccevrevncnncenccines oo 9,772,515 |ceiinene 84,430,154 |............. 39,867,278 |.....ccceveee 1,940,494 ... 140,328,805 |......cccoeviinnnne 67.0 [ XXX [ D.9.%, CHNRTIN RPN 127,422,043 |.............. 12,906,762
12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 391,219 [ 1,725,750 |.ocoeccs 1,928,464 |............... 4,972,761 13,205,853 |- 6.3 [ D,0, & SRR TR DA 0, & CHURTRY RO 13,205,853 | 0
12.03 Commercial Mortgage-Backed Securities ........ [ 773,369 |oeiiiiiinns 3,316,834 |...occvvnene 3,025,812 o0 o0 e XK e [ 7,116,015 [ooeeeiiiiiiiis 3.4 | D,0. ¢ SRR D,0. % CHRURIN RN 7,116,015 [ 0
12.04 Other Loan-Backed and Structured Securities . |. . 28,744,361 11,188,849 .. 48,892,706 |. .25,179,831 | 23,712,875
12.05 SVO Identified FUNds .........cccoeeveeneccneccneens foereneeee XK [ XX e XX e XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e 0 [ 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0
12.09 Totals 118,217,099 ..o 56,010,403 |................ 6,913,255 |.......coeeee 8,506,023 .....ccooveeiriieiiiiiins [V 209,543,379 172,923,742 |.............. 36,619,637
12.10 Line 12.09 as a % of Col. 7 9.5 56.4 2.7 3.3 4.1 0.0 100.0 82.5 17.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceviiiriniiniiniininiiins foeceeieeea 82,886,401 |.............. 92,651,525 |.....cocnve. 31,617,793 |.ooeene 4,794,551 ....1,941,434
13.02 Residential Mortgage-Backed Securities .......... .2,891,015

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

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

13.08 Unaffiliated Certificates of Deposi

.523,674 |...

.3,030,459
13,273,890

B 85,733,923

13.09 Totals .....cocvvieiiiiiciicceccccceeseceeeee [, 85,733,928 | 113,486,745 |.............. 50,813,157 |[...coveuenne 11,916,010 [.cceveenenes 9,397,324 271,347,159 | 100.0 [ 185,818,431

13.10 Line 13.09 as a % of Col. 9 31.6 41.8 18.7 4.4 3.5 100.0 XXX 68.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 8,522,523 |.....cenee 76,312,526 |.............. 36,328,136 |.....cccccvvee 1,940,494 2 127,422,043 | ... 155,051,009 127,422,043

14.02 Residential Mortgage-Backed Securities .391,219 |... ..1,725,750 |.. .1,928,464 4,972,761 |.. . . .. 13,205,853 |. ..20,302,809 |. . 13,205,853 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 773,369 |oeeiieiinns 3,316,834 |...occvennne 3,025,812 el 0 [0 D,0, % SRR TR 7,116,015 [ 304 s 3,080,459 [ooevviiiiiienl 1 s 7,116,015

14.04 Other Loan-Backed and Structured Securities . ... 19,787,688 |.....cceees 238,420 |0 o0 25,179,831 | 12,0 | 7,434,004 |..ooveeiiiiieeecnn 7 o 25,179,831

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

.............. 14,840,834

......................... 8.6

7.1

................ 6,913,255
......................... 4.0

....8,506,023

15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 1,249,992




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 67,814,620 |......ccennvne 67,804,547 |...coviriinne 10,073 | 0
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 2,899,125,328 |........... 1,433,316,636 |......cccocvvvverinene 81,736 |........... 1,465,726,956
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,694,344 | 1,694,344 ..o (I 0
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0
5. Total gain (108S) ON AISPOSAIS ........c.cveveviiriieeeieieiieieeeie et [eoseceeess s esesecase e senees {0 I (T12) ] [V 132
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 2,942,601,108 |............ 1,502,815,415 | 91,809 |........... 1,439,693,884
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 26,033,204 |......ccoovvvicccns (N (1 PO 26,033,204
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) 26,033,204 0 0 26,033,204

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13

Value/Recorded Current Year’s Date of
Investment Unrealized Other-Than- Total Foreign Last

Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal

Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
1004545 ... [ ELK GROVE VILLAGE .......coovvviiiiiiiiiiiiiininns PP PP PPPPPY RO PPPPPRt ....03/26/2020 ...[........eueeneenee 3.850 [oovunnnnnnnnnnnns 2,238,166 [ | [ o | [ 4,791,887 |...09/03/2024 ...

0599999. Mortgages in good standing - Commercial mortgages-all other 2,238,166 0 0 0 0 0 4,791,887 XXX
0899999. Total Mortgages in good standing 2,238,166 0 0 0 0 0 4,791,887 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 2,238,166 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 4,791,887 XXX

unpaid taxes $ interest due and unpaid.

2. Restructured mortgages $ - unpaid taxes § - interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP unpaid taxes $ e interest due and unpaid.
4. Mortgages in process of foreclosure $ oo unpaid taxes $ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
2004284 .....ooiiiiiiiiiiiiis FORT WORTH .....ccvvveiiiiiiniiniiiiiiniins Joenniiininnnnns PN AP TUUR AT 12/18/2017 ... |...... 08/30/2024 .....|ccoiiinnns 526,610 |..ovvveniiiiiiiiinnns foeeiiiiiininnns A3 L O PP PPPN OO UPPII 7,616 [ v o, 534,226 [...ooevvviiiiiiiiins o foiiiiin 0
0199999. Mortgages closed by repayment 526,610 0 7,616 0 0 7,616 0 0 534,226 0 0 0
1004545 oo [ELK GROVE VILLAGE .ovoiveecececceice fooeeesenena, T | [......03/26/2020 oo i [, P ) T A T P [} I T ] T T 0
0299999. Mortgages with partial repayments 2,283,778 0 0 0 0 0 0 0 45,612 0 0 0

0599999 - Totals

2,810,388 579,838 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ AETNA PARTNERS DIVERSIFIED FUND LLC ............ | ceeeeeeeen |Hartford oooveeeneiiiins Joeeeen Ol | Direct wevvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees fooeeeenen eeeeee|.017/01/2019 L.l 18, .. 14,000,000 |...... 29,335,761 |...... 29,335,767 [..ueeeeeeeennns fooeeeeiiiiiiieess v 0000 3,219,780 fonnviiiiiiiiiinns foveeeiiiiiiieeens e . 3134
5999999. Any Other Class of Assets - Affiliated 14,000,000 29,335,761 29,335,761 0 0 0 3,219,780 0 0 o] XXX
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0] XXX
6199999. Total - Affiliated 14,000,000 29,335,761 29,335,761 0 0 0 3,219,780 0 0 o] XXX

6299999 - Totals 14,000,000 29,335,761 29,335,761 0 0 0 3,219,780 0 0 0] XXX

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

$

$..
3B..$..

$

$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

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

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-TU-2 ..... US TREASURY NOTE/BOND A L. 94,1560 |..oooiininnnns 941,563 |[.....ovvvnnnns 1,000,000 |eveennirrennnnd 941,887 |.ooevvvvvnnennnn0 v 1,885 [0 oniiiinnl0 00l 4375 |, 4.852 [FA ...... ....00/27/2023 ...|....08/15/2043 ...
912828-4V-9 ..... US TREASURY NOTE/BOND ... A ...95.1480 |...covnnnnnnns 1,902,969 |.... .2,000,000 |.. ....1,899,196 |[...oooeeenninnn0 oeeennnn. 19,852 |nnntl 97,839 |0 ]l 2,875 |l 3.142 [FA ...... ....10/31/2018 ...|....08/15/2028 ...
912820-DJ-7 ... US TREASURY NOTE/BOND ... A ...81.7340 |...coovnnnnnns 1,634,688 |.... .2,000,000 |.. ....1,623,603 |[..oeeiiiininnnn0 i 45,654 [0 0l 1375 | 4.063 [MN ...... ....12/31/2021 ...|....11/15/2031 ...
91282C-DY-4 ... US TREASURY NOTE/BOND ... A L..84.1410 |.oeeeennnnnnns 3,365,625 |.... .4,000,000 |.. 13,343,360 [ooeeieeenienn0 e 76,297 o0 0l 10875 | 4.206 [FA ...... ....03/08/2022 ...|....02/15/2032 ...
912820-EB-3 ..... US TREASURY NOTE/BOND ... A ...90.6020 |.............. 2,718,047 |.... .3,000,000 |.. 2,718,687 |oeeeiiiinnnnn0 |l 57,089 |.eeelll 59,615 |0 ]l 10875 | 3.379 [FA ...... ....02/28/2022 ...|....02/28/2029 ...
91282C-GX-3 ..... US TREASURY NOTE/BOND ... A ...99.8440 |... 499,219 |.... ... 500,000 |.. 499,741 eveeieeeee0 e 817 0 0 L3875 4.008 |AO ...... ...05/15/2023 ...|....04/30/2025 ...
912820-GX-3 ..... US TREASURY NOTE/BOND ... A ...99.8440 |... .. 2,496,004 |.... .2,500,000 |.. 02,498,703 [oiiiiiinennn0 i 3,085 [0 o0 000030875 | 4.008 |AO ...... ....06/15/2023 ...|....04/30/2025 ...
91282C-HE-4 ... US TREASURY NOTE/BOND ... A .. 1,970,156 |...97.8130 |... .. 1,956,250 |.... .2,000,000 |.. 1,978,704 e l0 i 5,709 [0 k011130625 | 3.961 [MN ...... ....06/26/2023 ...|....05/31/2028 ...
91282C-HF-1 ... US TREASURY NOTE/BOND ... J RO R . .. 1,001,406 |...96.8130 |... 968,125 |.... .1,000,000 |.. ... 1,001,276 .0 ]......3.750 |...... 3. 724 [MN ...... .23, ...06/31/2023 ... |....05/31/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 16,323,047 [ XXX 16,482,580 18,000,000 16,505, 157 210,011 157,454 0| XXX XXX XXX 118,855 486,250 XXX XXX
0109999999. Total - U.S. Government Bonds 16,323,047 [ XXX 16,482,580 18,000,000 16,505, 157 210,011 157,454 0 XXX XXX XXX 118,855 486,250 XXX XXX
459058-KJ-1 ..... INT BK RECON & DEV SR UNSECURED .. .|D. ‘ . 1,998,960 |...97.1900 |... .. 1,943,807 |.... 1,999,421 [0 e 216 [0 [0 30125 | BU1B7 | D e [ 2,778 |... . 62,500 |....07/12/2022 ...|....06/15/2027 ...
459058-KL-6 ..... INT BK RECON & DEV SR UNSECURED .. .[D...... . 1AFE. .. 993,290 |...96.5000 |... 965,008 |.... 995,240 .. 10,069 |... . 36,260 |....09/14/2022 ...|....09/21/2029 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 2,092,250 [ XXX 2,908,810 2,994,661 12,847 98,760 XXX XXX
0309999999. Total - All Other Government Bonds 2,992,250 [ XXX 2,908,810 2,994,661 12,847 98,760 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0] XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 XXX XXX
ILLINOIS ST TOLL HWY AUTH TOLL TOLL HIGHWAY SENIOR
452252-PQ-6 ...... REV-SER A 2. 1.DFE. . 105.4680 |.............. 1,582,018 |.... 1,578,599 o0 [ (14,407) |.......... 41,089 |.................0 [......5.000 |...... 3.914 ... 75,000 |[....12/02/2020 ...|....01/01/2045 ...
59259Y-6Q-7 ... METROPOL I TAN TRANSN AUTH N Y REF SER D-1 . ceeeeen |21 . 101.1250 [...eeennnnnnns 3,008,468 |.... .... 3,003,958 U R (39,460) |.......... 20,868 |[.................0 |......5.000 |...... 3.331 .. 148,750 |....08/21/2015 ...|....11/15/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 4,599,077 | XXX 4,590,486 4,582,557 0 (53,867) XXX 223,750 XXX XXX
3128J-YG-9 ..... FED HOME LOAN MTGE CORP GOLD POOL NO ...eeevenveveennn fon ven | vunnnns 4 A 337,860 |.. 87.0060 |.......oeeeeenn 304,226 |oeeeieinnnnnnnns 349,661 |....ccevvnnnnnnns 340,199 |evvenieeeeennn0 o869 |0 0 02223000 .. 3.291 ...06/05/2018 ...|....06/01/2046 ...
31320M-6B-6 ..... FED NATL MTGE ASSN POOL NO FR SD0866 . A 2,230,556 |...88.5990 |... 2,128,932 |.. 2,221,600 foenniiiiiiiennn0 i (3,083) [0 o0 000030500 . 3.143 ....02/03/2022 ...}|....02/01/2052 ...
31320V-4G-7 ..... FNVMA POOL FR SD8023 A .. 542,290 |...82.3940 |... ..535,223 |.eeenneeee 541114 0 e (248) [0 k0]l 22500 - 2.403 ....03/18/2020 ...|....11/01/2049 ...
3138EQ-GL-0 ..... FED NATL MTGE ASSN POOL NO AL7402 .. A ...96.5990 |.......eeeennnn694,332 |ouniniiiinnnn 718,780 [ooiiiiiiin 728,379 el 0 e (1,870) |0 feiinnn 014000232000 . 2.475 ....12/14/2015 ...|....09/01/2030 ...
314045-3X-5 ... FED NATL MTGE ASSN POOL NO BM1713 .. A ...90.0710 |...cevvnnnn.. 1,098,752 |ooeenneennn. 1,219,869 [oeeeennnn 1,212,856 |oveeeeeeeennn0 et 196 |0 e l0 022232500 . 3.560 ....05/09/2018 ...|....09/01/2047 ...
3140MG-LU-3 ..... FED NATL MTGE ASSN POOL NO FN BV3038 . A ...82.3470 |... e LATTT60 [onnneennnnn 1,475,223 |0 e o0 eeeeennnnnnnl0 1022500 . 2.513 ....01/28/2022 ...|....02/01/2052 ...
31400L-MX-1 ..... FED NATL MTGE ASSN POOL NO FN CB1273 . A .. 78.8600 |....ccevnnnnnn 1,902,245 |.... 1,877,587 0 e 15,230 [0 eeeieeenl0 0 J01222.000 - 4111 ...01/18/2023 ...|....08/01/2051 ...
31400P-2F-3 ..... FED NATL MTGE ASSN POOL NO FN CB4373 . A ...92.0700 |.....cvvnnnnns 2,348,793 |.... 2,559,794 [0 e (A7) [0 011040000 . 3.981 .. 102,043 |....08/16/2022 ...|....08/01/2052 ...
3140XG-U3-1 ..... FED NATL MTGE ASSN POOL NO FN FS1501 . 1.A .. ...92.6250 |. .. 1,590,872 |. 1,727,136 |.. ......3.960 . 68,701 |....04/20/2022 .. 08/01/2051 ...
31418B-6G-6 ..... FED NATL MTGE ASSN POOL NO MA2670 .. 4 | 1AL .. 86.8870 |....cceuiinns 467,858 |.... ....521,965 |ooeneniinnnn0 o 622 0 el 0 040023.000 3.320 . 16,154 |....06/06/2018 ...|....07/01/2046 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ntial Mortgage-
Backed Securities 13,208,328 [ XXX 11,961,173 13,649,505 13,205,853 10,303 0 0 XXX XXX 434,728 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 17,807,405 | XXX 16,541,659 18, 124,505 17,788,410 (43,564) 61,957 0 XXX XXX 658,478 XXX XXX
00206R-DQ-2 ..... AT&T CORP SR UNSECURED N |- 2.BFE ... ...99.0480 |... 990,481 |.... 990,289 e 3779 il [0 ]40200 L 4.724 . 42,500 |....01/29/2024 ...|....03/01/2027 ...
00914A-AV-4 ..... AIR LEASE CORP SR UNSECURED . 1 .2.BFE .. . 100.1660 |. 1,502,484 |. . 1,484,448 |.. ..3,033 |. .5.379 . 46,113 |....01/17/2024 .. 03/01/2029
009158-BJ-4 ..... AIR PRODUCTS & CHEMICALS SR UNSECURED 1 1FFE .. ...99.3080 |. ..1,986,167 |. 1,998,129 |.. .4.767 47,500 |....02/06/2024 .. 02/08/2031
023135-BY-1 ..... AMAZON.COM INC SR UNSECURED .... 1 .1.DFE .. ...91.1060 |. ..911,057 |. .933,979 |.. .3.757 8,250 |....00/20/2024 .. 05/12/2028
025816-DV-8 ..... AMERICAN EXPRESS SR UNSECURED ..........eeveverevmunnns foun oe mi 1FFE .. . 100.3640 |. .. 1,003,642 |. .1,000,000 .1,002,066 |.. .4.955 ..0 [....07/25/2024 .. 07/26/2028 ...
026650-EZ-0 ..... AMERICAN HONDA FINANCE SR UNSECURED .. 1.G FE .. ...95.9780 |. .1,000,000 .997,098 |.. ......4.940 ...01/08/2024 .. 01/10/2034 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV SR UNSECURED | TG FE L. . 100.0340 |... .1,000,000 |.. +...1,008,582 |...oeiiivinennn0 e (1,948) [0 o0 el 40750 . 4.503 ...01/11/2024 ...|....01/23/2029 ...
04316J-AP-4 ..... ARTHUR J GALLAGHER AND CO SR UNSECURED . |--2.BFE ... ...96.0160 |... .2,000,000 |.. e 1,987 477 0 e (3) [0 0 ]l 50550 . 5.592 ....12/10/2024 ...|....02/15/2055 ...
053807-AS-2 ..... AVNET INC SR UNSECURED 2 e [ 2.0 FE L ...99.3640 |... .2,000,000 |.. +...2,058,480 |..ooeveivnnnnnn0 i (55,287) [0 o0l 40625 ).l 1.772 ....05/04/2021 ...|....04/15/2026 ...
05724B-AA-7 ..... BAKER HUGHES LLC/C0O-0BL SR UNSECURED .........eoeveee foonvurfvnnnnns 1 s L 1GFE | 1,503,041 1...97.9930 |......ceunnnns 1,496,348 ... 1,527,000 [.oeeeennnnnnns 1,506,062 |..oovvveeeeeeenn0 Joeeenn 3,021 o0 innnnl0 [ 40486 | 4.779 ...02/07/2024 ...|....05/01/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
06051G-HT-9 ..... BANK OF AMERICA NA SR UNSECURED ........cccevvveveveenafons on] nnnnns T LEFE L 979,870 |...98.3650 983,650 |...ouunnnnns 1,000,000 |.eveunnirrennnnd 982,689 [.......ccvvnnnnn 0 fooeeeeeenn 2,819 o0 fennnl0 s 3.559 |...... 4.352 ....08/06/2024 ...|....04/23/2027 ...
06051G-JZ-3 ..... BANK OF AMERICA NA SR UNSECURED .... N A |- 1.GFE L. 2,000,000 |...90.6530 |... ,813,068 |.... .2,000,000 |.. ....2,000,000 O 0 0 o0 e 2.087 |...... 2.087 ....06/07/2021 ...|....06/14/2029 ...
07274E-AH-6 ..... BAYER US FINANCE LLC SR UNSECURED .. N |- 2.BFE ... .. 499,745 |. 101.9270 |... 509,635 |.... ... 500,000 |.. O i 80 o0 [0 e 6.125 |...... 6.144 ....11/16/2023 ...|....11/21/2026 ...
08576P-AH-4 ..... BERRY GLOBAL INC 1ST LIEN N A |- 2.CFE ..|... ...96.5080 |... 965,083 |.... .1,000,000 |.. . JLU N U .Y A FORRRRR | B IR | B FOU 1.570 |...... 1.577 ...10/19/2021 ...|....01/15/2026 ...
09581C-AC-5 ..... BLUE OWL CREDIT INCOME SR UNSECURED .. N |- 2.CFE ... ...98.4230 |... 492,116 |.... ... 500,000 |.. ....495,047 O e 187 o0 [0 5.800 |...... 6.022 ....09/10/2024 ...|....03/15/2030 ...
110122-EF-1 ... BRISTOL-MYERS SQUIBB SR UNSECURED .. N A |- LFFE L . 100.5190 |... ,005,187 |.... .1,000,000 |.. ....998, 164 O e 264 |0 0 e 4.900 |...... 4.948 ...02/14/2024 ...|....02/22/2029 ...
15135B-AT-8 ..... CENTENE CORP SR UNSECURED N |- 2.CFE ... ...94.5460 |... 945,463 |.... .1,000,000 |.. ....963,854 O 5544 0 0 4.625 |...... 5.467 ....02/08/2024 ...|....12/15/2029 ...
15189X-AZ-1 ..... CENTERPOINT ENERGY HOUSTON SECURED ... N A .. 1.F FE ..|... ...95.1040 |... 951,036 |.... .1,000,000 |.. ....997,084 0 8302 0 o0 e 4.450 |...... 4.494 ...09/12/2022 ...|....10/01/2032 ...
171239-AL-0 ..... CHUBB INA HOLDINGS LLC SR UNSECURED 1 1FFE .. ...99.6050 |. ..996,050 |. .1,000,000 .999,073 |.. .0 .4.650 |......4.671 ....07/20/2024 .. 08/15/2029
209111-FS-7 ..... CONS EDISON CO OF NY SR UNSECURED .. 1 . 1.GFE .. ...97.4050 |. ..974,048 |. .1,000,000 971,713 |.. .0 .4.000 |......4.800 ....07/10/2024 .. 12/01/2028
210385-AB-6 ..... CONSTELLATION EN GEN LLC SR UNSECURED 1 L2.AFE .. . 101.9760 |. ..1,019,758 |. .1,000,000 .999,831 |.. .0 ......5.600 |......5.603 ....02/21/2023 .. 03/01/2028 ...
21871X-AF-6 ..... COREBRIDGE FINANCIAL INC SR UNSECURED ... N A |- 2.AFE L. ...95.5240 |... 955,243 |.... .1,000,000 |.. ....999,371 O e 124 |0 0 e 3.850 |...... 3.865 ...05/24/2023 ... |....04/05/2029 ...
22160K-AN-5 ..... COSTCO WHOLESALE CORP SR UNSECURED .... N | LEFE L ...92.9400 |... 929,397 |.... .1,000,000 |.. ....999,201 O o315 0 [0 1.375 |...... 1.408 ....04/16/2020 ...|....06/20/2027 ...
233853-A0-3 ..... DAIMLER TRUCKS FINAN NA SR UNSECURED . - 1.GFE ... . 100.3510 |... ,003,515 |.... .1,000,000 |.. ....999,557 O e 124 |0 0 e 5125 |...... 5.140 ....01/11/2023 ...|....01/19/2028 ...
28422E-XN-4 ... DEERE JOHN CAP CORP SR UNSECURED . .- LEFE ... ...99.8790 |... 998,793 |.... .1,000,000 |.. ....998,662 O e 72 o0 [0 e 4.900 |...... 4.924 ....03/04/2024 ...|....03/07/2031 ...
25179\-BD-4 ..... DEVON ENERGY CORP SR UNSECURED ... |--2.BFE ... . 100.0850 |... ,000,854 |.... .1,000,000 |.. ...999,043 0 e 288 |0 o0 e 5.250 |...... 5.284 ....11/18/2022 ...|....10/15/2027 ...
25466A-AJ-0 ..... DISCOVER BANK SR UNSECURED |- 2.BFE ... ...97.7850 |... 977,848 |.... .1,000,000 |.. 966,280 O e 19,025 |0 [0 e 3.450 |...... 5.721 ....12/07/2022 ...|....07/27/2026 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC SR UNSECURED .. |- 2.CFE ..|... . 104.6810 |... ,046,811 |.... .1,000,000 |.. ,047,566 0 [ (3,909) |vnee e 19,820 [0 | 6.500 |...... 5.002 ...08/29/2024 ...|....09/01/2030 ...
20717P-AZ-0 ..... ESSEX PORTFOLI0 LP SR UNSECURED .. |- 2.AFE L ...84.9370 |... 849,367 |.... .1,000,000 |.. ....839,406 LU SRR < N | I RPN | ) RN 2.550 |...... 5.543 ....02/27/2024 ...|....06/15/2031 ...
300400-AY-4 ..... EVERSOURCE ENERGY SR UNSECURED . .. 2.BFE .. . 100.2880 |. ..1,002,881 |. .1,000,000 .999,530 |.. .0 .5.000 |......5.025 ....01/16/2024 .. 01/01/2027
30161N-BJ-9 ..... EXELON CORP SR UNSECURED 1 .2.BFE .. . 100.6220 |. ..1,006,217 |. .1,000,000 .998,839 |.. .0 .5.150 |......5.187 ....02/16/2023 .. 03/15/2028
31428X-BR-6 ..... FEDEX CORP SR UNSECURED ... 1 .2.BFE .. ...97.7660 |. .. 1,548,609 |. . 1,584,000 .1,671,211 |.. .0 .4.200 |......2.565 ....02/04/2022 .. 10/17/2028
31620M-BR-6 ..... FIDELITY NATIONAL INFORM SR UNSECURED ...........cccuvfeun e mi .2.BFE .. ...95.9190 |. ..959,189 |. .1,000,000 .999,638 |.. .0 .1.150 |......1.181 ....02/23/2021 .. 03/01/2026 ...
337738-BK-3 ..... FISERV INC SR UNSECURED ... N .2.BFE .. . 101.6360 |. .1,016,361 | .1,000,000 .998,402 |.. .0 ......5.350 |......5.379 ...02/26/2024 .. 03/15/2031 ...
373334-KV-2 ..... GEORGIA PR SR UNSECURED ... N | LR FE L 1,002,200 |. 100.7880 |... ,007,879 |.... .1,000,000 |.. ,001,581 O e (B19) |0 [0 e 5.004 |...... 4.921 ....03/07/2024 ...|....02/23/2027 ...
375558-BX-0 ..... GILEAD SCIENCES INC SR UNSECURED ... N A |- 2.AFE L. .. 982,210 |...91.1790 |... ..911,786 |.... .1,000,000 |.. ....992,344 JL I O 1 - I ARt | B IUUPRPRRPIN | ) AU 1.200 |...... 1.485 ....08/02/2021 ...|....10/01/2027 ...
37940X-AB-8 ..... GLOBAL PAYMENTS INC SR UNSECURED ... N |- 2.CFE ... .. 851,570 |...91.6740 |... 916,737 |.... .1,000,000 |.. ... 877,112 O e 22,248 o0 [0 3.200 |...... 6.305 ....11/02/2023 ...|....08/15/2029 ...
37940X-AP-7 ..... GLOBAL PAYMENTS INC SR UNSECURED ... N A |- 2.CFE ..|... . 100.1620 |... 500,810 |.... ... 500,000 |.. ....499,754 O e 76 0 o0 e 4.950 |...... 4.968 ...08/08/2022 ...|....08/15/2027 ...
38141G-B2-9 ..... GOLDMAN SACHS GROUP SR UNSECURED .... N | LR FE L ...99.4640 |... 994,645 |.... .1,000,000 |.. ....999,470 L RN | N | RPN | B FON 5.049 |...... 5.059 ....07/18/2024 ...|....07/23/2030 ...
38173\-AD-4 ..... GOLUB CAPITAL BDC SR UNSECURED ... N A .. 2.CFE ..|... . 103.6730 |... 1,036,727 |.... .1,000,000 |.. ...991,180 0 e 1,859 |0 o0 e 7.050 |...... 7.310 ...11/30/2023 ...|....12/05/2028 ...
418056-AY-3 ..... HASBRO INC SR UNSECURED . 1 .2.BFE .. ...97.7010 |. .. 244,253 | 242,558 |.. .0 .3.550 |......5.228 ....04/28/2023 .. 11/19/2026 ...
42809H-AG-2 ..... [HESS CORP SR UNSECURED .. 2 .2.CFE .. ...98.9970 |. ..989,969 |. 1,013,583 |.. .0 .4.300 |......3.590 ...08/23/2022 .. 04/01/2027
428240-BU-2 ..... [HP ENTERPRISE SR UNSECURED 1 .2.BFE .. ...97.5450 |. ,950,893 |[. .1,998,070 |.. .0 .4.850 |......4.865 ....00/12/2024 .. 10/15/2031
438516-CY-0 ..... [HONEYWELL INTL SR UNSECURED 1 1.FFE .. ...99.5190 |. ..995,186 |. .999,160 |.. .0 .20 | .4.700 |......4.718 ....07/29/2024 .. 02/01/2030
44107T-AW-6 ..... HOST HOTELS & RESORTS LP SR UNSECURED SERIES F 2 .2.CFE .. ...99.4390 |. ..994,395 |. .1,020,302 |.. .0 .. (23,900) | ......4.500 |......2.032 ....06/04/2021 .. 02/01/2026 ...
44891A-CH-8 ..... HYUNDA| CAPITAL AMERICA SR UNSECURED .........coveeees foun e N A |- 1.GFE L. ,121,989 |. 101.5340 |... 1,116,876 |.... .1,100,000 |.. ,119,982 0 . o (2,007) [oeeeeeiiieeeee0 0 e 5.680 |...... 5.093 ...07/30/2024 ...|....06/26/2028 ...
449276-AB-0 ..... IBM INTERNAT CAPITAL SR UNSECURED .. N | 1.GFE L. .. 998,420 |. 100.0700 |... ,000,704 |.... .1,000,000 |.. ....998,834 O o414 0 0 4.600 |...... 4.657 ....01/29/2024 ...|....02/05/2027 ...
458140-CE-8 ..... INTEL CORP SR UNSECURED N A |- 2.AFE L. .. 999,170 |...99.4580 |... 994,576 |.... .1,000,000 |.. ....999,411 O e 157 |0 e l0 e 4.875 |...... 4.894 ....02/07/2023 ...|....02/10/2028 ...
46124H-AF-3 ..... INTUIT INC SR UNSECURED N | 1.GFE L. .. 1,073,197 |. 101.4770 |... ,066,523 |.... .1,051,000 |.. ,069,422 LU SRR (T £ N N | I RPN | ) AN 5125 |...... 4.593 ...03/07/2024 ...|....09/15/2028 ...
46647P-EJ-1 ..... JP MORGAN CHASE & CO SR UNSECURED .. N A |- LEFE L. .. 2,000,000 |...99.6170 |... ,992,340 |.... .2,000,000 |.. ,000,000 J I N | I FORRRRRt | B ISP | B AU 4.9% |...... 4.9% ....07/15/2024 ...|....07/22/2030 ...
46849L-W-1 ..... JACKSON NATL LIFE GLOBAL SECURED e | LFFE Ll 1,249,788 |...99.9190 |... . 1,248,994 |.... .1,250,000 |.. ,249,992 O e 89 o0 [0 1.750 |...... 1.756 ....01/06/2022 ...|....01/12/2025 ...
50540R-AQ-5 ... LABORATORY CORP OF AMERICA SR UNSECURED ... v |- 2.BFE ... .. 523,245 ]...99.8290 |... 499,145 |.... ... 500,000 |.. 500,000 JLO I O (/8 K- )N ARt | B IR | ) AU 3.600 |...... 1.867 ...01/24/2022 ...|....02/01/2025 ...
50540R-AZ-5 ..... LABORATORY CORP OF AMERICA SR UNSECURED ... |- 2.BFE ... .. 499,655 |...96.4290 |... 482,146 |.... . 500,000 |.. ....499,641 O e () 0 [0 e 4.350 |...... 4.364 ....09/16/2024 ...|....04/01/2030 ...
529537-AA-0 . LXP INDUSTRIAL TRUST SR UNSECURED .. .2.BFE .. ...81.2440 |. ..406,222 |. . 500,000 .408,932 |.. .0 ......2.375 |......5.658 ....01/17/2024 .. 10/01/2031 ...
548661-DP-9 ... LOWES COMPANIES SR UNSECURED ... L 2.AFE L ...96.7140 |... 967,145 |.... ,000,000 |. ...962,303 O 6,688 0 0 3.100 |...... 4.822 ...07/24/2024 ... |....05/03/2027 ...
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55903V-BB-8 ..... WARNERMEDIA HOLDINGS INC SR UNSECURED L 2.CFE ot 576,515 [...93.0310 [....ccevvvunnnnns 534,929 [....oeiiinnnnnnns 575,000 [....ccevvnnnnnns 576,100 |.oeevvvnnnnnnns (VI RN (27223 1 AU | Y AR | B KN 4.054 |...... 4.002 [MS ..o oevirnniniiinnns 6,864 ....04/28/2023 ...|....03/15/2029 ...
571903-BD-4 ..... MARRIOTT INTL SR UNSECURED SERIES EE . |--2.BFE ... .. 999,960 |. 100.1870 |....ccevunnnn. 1,001,865 |.... .1,000,000 |.. ....999,819 O e (89 |0 o0 e 5.750 |...... 5.750 [MN ...... e 9,583 |... ...04/14/2020 ...|....05/01/2025 ...
58769J-AT-4 ..... MERCEDES-BENZ FIN NA SR UNSECURED B |- LEFE ... .. 999,810 |. 100.2880 |.............. 1,002,882 |.... .1,000,000 |.. ....999,807 LU R £ ) N AU | I RPN | ) AN 4.875 |...... 4.885(JJ ....... ... 20,313 |... ....07/29/2024 ...|....07/31/2026 ...
594918-CQ-5 ..... MICROSOFT CORP SR UNSECURED N A |- TAFE L .. 1,981,640 |...97.8470 |.............. 1,956,932 |.... .2,000,000 |.. ,983,702 0 e 2,062 |0 o0 e 3.400 |...... 3.750 (D ....... e 3,022 |... ....09/05/2024 ...|....06/15/2027 ...
595017-BE-3 ..... MICROCHIP TECHNOLOGY INC SR UNSECURED ... N |- 2.BFE ... ...1,996,460 |...99.7620 |... .2,000,000 |.. ,996,847 O e 387 o0 [0 5.050 |...... 5.090 MS ...... .. 29,739 |... ....03/05/2024 ...|....03/15/2029 ...
59523U-AP-2 ...... MID-AMERICA APARTMENTS SR UNSECURED .. N A |- 1.GFE L. 1,988,060 |...97.8160 |... .2,000,000 |.. ,995,324 O e 1,221 |0 [0 e 4.200 |...... 4.273 ...05/07/2018 ...|....06/15/2028 ...
595620-AT-2 ..... MIDAMERICAN ENERGY CO SECURED N | LR FE L ...95.3650 |... 476,825 |.... ... 500,000 |.. 477,252 O [ 4,661 |0 [0 3.650 |...... 4.836 ....06/14/2023 ...|....04/15/2029 ...
61747Y-EZ-4 ..... MORGAN STANLEY SR UNSECURED N A .. 1.EFE ..|... . 100.3090 |... 1,253,863 |.... .1,250,000 |.. ,249,947 O e 0 [0 e 5.050 |...... 5.050 ....01/17/2023 ...|....01/28/2027 ...
6533%K-CM-0 ... NEXTERA ENERGY CAPITAL SR UNSECURED 1 L2.AFE .. . 100.0850 |. ..1,000,851 |. .1,000,000 .998,778 |.. .0 .4.900 |......4.940 ...02/06/2023 .. 02/28/2028
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL SECURED . .. 1.LAFE .. ...96.2210 |. ..962,214 |. .1,000,000 999,629 |.. .0 .0.800 |......0.836 ....01/07/2021 .. 01/14/2026
67066G-AN-4 ..... NVIDIA CORP SR UNSECURED ........... 1 .1.DFE .. ...84.9860 |. ..849,856 |. .1,000,000 .851,545 |.. .0 ......2.000 |......4.692 ...02/22/2024 .. 06/15/2031 ...
674599-EL-5 ..... OCCIDENTAL PETROLEUM SR UNSECURED .. N A |- 2.CFE ..|... ...97.0840 |... .1,000,000 |.. ....996,275 0 [ 85 |0 o0 e 5.550 |...... 5.597 ....07/23/2024 ...|....10/01/2034 ...
68389X-CU-7 ..... ORACLE CORP SR UNSECURED N |- 2.BFE ... ...92.2740 |... .1,000,000 |.. ....997, 111 O e (79) il o0 e 5.375 |...... 5.3%4 ....00/25/2024 ...|....09/27/2054 ...
693506-BU-0 ..... PPG INDUSTRIES INC SR UNSECURED .. N A |- 2.AFE L. ...95.7680 |... .1,000,000 |.. ...998,600 O [ 114 |0 0 e 1.200 |...... 1.317 ....08/01/2021 ...|....03/15/2026 ...
694308-JF-5 ..... PACIFIC GAS & ELEC CO SECURED N |- 2.BFE ... ...93.2620 |... .1,000,000 |.. 999,291 O 262 o0 [0 2.100 |...... 2.128 ....06/16/2020 ...|....08/01/2027 ...
701094-AS-3 ..... PARKER HANNIFIN CORP SR UNSECURED .. N A |- 2.AFE L. ...98.6280 |... .1,000,000 |.. ,005,576 O e (414 |0 [0 e 4.500 |...... 4.363 ....08/28/2024 ...|....09/15/2029 ...
718547-AF-9 ..... PHILLIPS 66 CO SR UNSECURED .... N |- 2.AFE L ...98.1840 |... .1,500,000 |.. ,488,659 O e 8,101 Joeiinnl0 [0 e 3.550 |...... 3.999 ....04/28/2023 ...|....10/01/2026 ...
74005P-BT-0 ..... PRAXAIR INC SR UNSECURED N A .. 1.F FE ..|... ...82.6330 |... 826,328 |.... .1,000,000 |.. 893,199 O [ 17,127 0 [0 e 1.100 |...... 3.195 ...04/05/2022 ...|....08/10/2030 ...
T42118-FZ-7 ..... PROCTER & GAMBLE CO SR UNSECURED ... I .. 1.DFE ..|... ...98.7270 |... 740,449 |.... ... 750,000 |.. 749,490 O e M8 |0 [0 3.950 |...... 3.973 ....01/23/2023 ...|....01/26/2028 ...
742718-GG-8 ..... PROCTER & GAMBLE CO SR UNSECURED 1 .1.DFE .. ...97.2780 |. ..972,783 |. .1,000,000 .1,000,000 |.. .0 .4.550 |......4.550 ....01/24/2024 .. 01/29/2034
T4340X-BN-0 ..... PROLOGIS INC SR UNSECURED . 1 .1.GFE .. ...94.7230 |. .. 1,420,840 |. .1,500,000 1,499,148 |.. .0 .2.125 |......2.150 ....02/03/2020 .. 04/15/2027
771196-CG-5 ..... ROCHE HLDGS INC SR UNSECURED ... 1 .1.CFE .. . 102.9950 |. 1,029,953 |. .1,000,000 .1,000,000 |.. .0 .5.489 |......5.489 ....11/06/2023 .. 11/13/2030
842400-JC-8 . SOUTHERN CALIFORNIA EDISON 1ST LIEN mi .1.GFE .. . 100.6090 |. ..1,006,090 |. .1,000,000 .999,490 |.. .0 .5.150 |......5.162 ....02/27/2024 .. 06/01/2029 ...
855244-BG-3 ..... [STARBUCKS CORP SR UNSECURED .......... N L2.AFE .. . 100.4110 |. ..1,004,107 |. .1,000,000 .999,659 |.. .0 ......4.850 |......4.865 ...02/05/2024 .. 02/08/2027 ...
86765B-AU-3 ..... SUNOCO LOGISTICS PARTNER SR UNSECURED ... N |- 2.BFE ... . ...97.7870 |... 977,871 |.... .1,000,000 |.. ....948, 446 O e 16,721 o0 [0 4.000 |...... 5.312 ....02/22/2021 ...|....10/01/2027 ...
871829-BD-8 ..... SYSCO CORP SR UNSECURED ... L2 .. |--2.BFE ... ,332,405 |...82.8700 |... .1,500,000 |.. ,333,776 O e 1,371 |0 o0 e 4.500 |...... 5.381 ...08/28/2024 ...|....04/01/2046 ...
876030-AL-1 ..... TAPESTRY INC SR UNSECURED . N |- 2.BFE ... .. 998,640 |...97.2640 |... .1,000,000 |.. 998,607 LU R £ ) N N | I RPN | ) AN 5.500 |...... 5.514 ....12/04/2024 ...|....03/11/2035 ...
87612B-BU-5 ..... TARGA RESOURCES PARTNERS SR UNSECURED N A .. 2.BFE ..|... .. 754,277 |...90.9650 |... ... 900,000 |.. 771,690 0 [ 13,942 |0 0 e 4.000 |...... 6.231 ...08/23/2022 ...|....01/15/2032 ...
87612E-BS-4 ..... TARGET CORP SR UNSECURED N | LR FE L ,000,670 |...95.0300 |... .1,000,000 |.. ,000,631 LU R ¢ N N | I RPN | ) AN 4.500 |...... 4.491 ....10/03/2024 ...|....09/15/2034 ...
883556-CU-4 THERMO FISHER SCIENTIFIC SR UNSECURED N A .. 1.G FE ..|... . 1,016,070 |...99.2440 |... 992,438 |.... .1,000,000 |.. ,015,958 O e (M2) 0 o0 e 4.950 |...... 4.699 ....12/11/2024 ...|....11/21/2032 ...
89788M-AN-2 ..... [TRUIST FINANCIAL CORP SR UNSECURED . 1 .1.GFE .. ,000,000 |. 101.5810 |. ..1,015,810 |. .1,000,000 .1,000,000 |.. .0 L0 .6.047 |......6.047 ....06/05/2023 .. 06/08/2027 ...
902494-BM-4 . TYSON FOODS INC SR UNSECURED ... 1 .2.BFE .. . 101.1900 |. ..1,011,908 |. .1,000,000 1,043,773 |.. .0 (1,347) |- .5.700 |......5.085 ...08/29/2024 .. 03/15/2034
92343V-DY-7 . VERIZON COMMUNICATIONS SR UNSECURED .. 2.AFE .. ...98.8620 |. .. 1,977,247 |. .2,000,000 .1,985,250 |.. .0 . 1,150 |. 4125 |......4.477 ....10/22/2024 .. 03/16/2027
92343V-GN-8 ..... [VERIZON COMMUNICATIONS SR UNSECURED L2.AFE .. ...82.8820 |. ..625,757 |. ..755,000 757,421 |.. .0 (317) . .2.355 |......2.305 ....04/28/2022 .. 03/15/2032
94106B-AE-1 ..... [WASTE CONNECTIONS INC SR UNSECURED . L2.AFE .. ...87.6290 |. ..876,287 |. .1,000,000 911,008 |.. .0 . 3,408 |. ......3.200 |......4.631 ...08/28/2024 .. 06/01/2032 ...
958254-AF-1 ..... WESTERN GAS PARTNERS SR UNSECURED |- 2.CFE ..|... ...99.5450 |... 995,446 |.... .1,000,000 |.. ....993,948 0 . 1,468 [0 |0 [ 4.650 |...... 5.074 ....08/16/2024 ...|....07/01/2026 ...
96337R-AA-0 ..... WHISTLER PIPELINE LLC SR UNSECURED . |- 2.CFE ... ...99.5240 |... 1,990,487 |.... .2,000,000 |.. .... 1,998,859 LU SRR (-1 DN PO | I RPN | ) AN 5.400 |...... 5.409 ....07/24/2024 ...|....09/30/2029 ...
976656-C\1-8 ..... WISCONSIN ELEC PR SR UNSECURED |- LFFE L ...90.5680 |... 1,358,515 |.... .1,500,000 |.. .... 1,499,843 O e 83 |0 [0 e 1.700 |...... 1.703 ....06/08/2021 ...|....06/15/2028 ...
13607L-0T-6 ..... CANADIAN IMPERIAL BANK SR UNSECURED .. |- LEFE ... . 102.0150 |... ... 750,000 |.. LU RN | N | RN | B SN 5.9 |...... 5.926 ....00/26/2023 ...|....10/02/2026 ...
78016H-2T-0 ..... ROYAL BANK OF CANADA SR UNSECURED v |- LEFE ... . 100.3870 |... . .2,000,000 |.. O i n 97 o0 [0 e 4.875 |...... 4.884 ....01/10/2024 ...|....01/19/2027 ...
00774M-AX-3 ..... AERCAP |RELAND CAP SR UNSECURED veo |- 2.AFE L) .. 87.1870 |... 1,307,798 |.... .1,500,000 |.. O [ 18,458 |0 0 3.300 |...... 5.611 ...08/05/2024 ...|....01/30/2032 ...
00929J-AA-4 ..... AIRCASTLE IRELAND DAC SR UNSECURED . vee |--2.CFE ... .. 996,400 |. 100.6770 |... 1,006,772 |.... .1,000,000 |.. 996,532 O [ 132 |0 [0 e 5.750 |...... 5.808 ....07/15/2024 ...|....10/01/2031 ...
06738E-CJ-2 ..... BARCLAYS PLC SR UNSECURED .... |- 2.AFE L .. 1,000,000 |. 102.3850 |... 1,023,853 |.... .1,000,000 |.. ....1,000,000 O 0 o0 [0 6.4% |...... 6.49% ....09/06/2023 ...|....09/13/2027 ...
06738E-CP-8 ..... BARCLAYS PLC SR UNSECURED . L2.AFE .. 1,502,910 |. 101.1850 |. .. 1,517,771 | .1,500,000 . 1,502,037 |.. .0 ......5.674 |......5.603 ...03/06/2024 .. 03/12/2028 ...
06738E-CT-0 ..... BARCLAYS PLC SR UNSECURED ... L 2.AFE L .. 1,000,000 )...99.3510 |....ooeiiiinnnnn 993,515 |.... .1,000,000 |. .... 1,000,000 O 0 0 o0 4.837 |...... 4.837 ...09/03/2024 ... |....09/10/2028 ...
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06738E-CU-7 ..... BARCLAYS PLC SR UNSECURED D...... T L 2AFE L 2,000,000 |...97.9970 |.......ovnnenn 1,959,936 |..evvvnnnnnnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 (VIR R | N RN | ) RN 4.942 |...... 4.942 ....09/03/2024 ...|....09/10/2030 ...
225401-AV-0 ..... UBS GROUP AG SR UNSECURED D...... 1 vee |- 1.GFE ... ..500,000 |. 103.3200 |... . 500,000 |.. 0 . o0 o0 o0 e 6.442 |...... 6.442 ...08/08/2022 ...|....08/11/2028 ...
251526-CX-5 ..... DEUTSCHE BANK NY SR NON PREFERRED .. D...... 2 v |- 2.AFE ). 1,000,000 |...97.7240 |... .1,000,000 |.. 0. FN VN R | N | B RO 4.999 |...... 4.999 ....00/04/2024 ...|....09/11/2030 ...
629541I-AN-7 ..... NTT FINANCE CORP SR UNSECURED ... D...... 1 vee |- 1.F FE ). 1,000,000 . 100.5840 |... .1,000,000 |.. 0 . JUU VI PR | B AU | ) IO 5.110 |...... 5.110 ....06/25/2024 ...|....07/02/2029 ...
636274-AD-4 ..... NATIONAL GRID PLC SR UNSECURED ... D...... 1 |- 2.BFE ... ..350,000 |. 101.9560 |... ..350,000 |.. 0. 0 0 [0 5.602 |...... 5.602 ...06/07/2023 ...|....06/12/2028 ...
65535H-BR-9 ..... NOMURA HOLDINGS INC SR UNSECURED ........ceveeveveeenancfonn e [ [T L 2AFE | 1,000,000 |. 101.2060 |.............. 1,012,065 [.......ccen 1,000,000 |....ooeeennnn 1,000,000 |..eeeneeeennnns (U [V TP | I FUOPTRRRTRN | I AT 5.5% |...... 5.5%4 ...06/27/2024 ...|....07/02/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 116,332,634 [ XXX 114,518,790 117,592,000 116,246,430 0 89,429 XXX XXX XXX XXX
054927-8P-4 ... BARCLAYS COMMERCIAL MTGE SER 20-C6 CLASS A4 ........[oee o] eeennns L R TA i 1,029,995 [...88.4450 |.......ccevnnnnns 884,448 |.............. 1,000,000 [..eeeevennnnn 1,015,630 [o.oevvviiinnnnnn0 |l (3,084) [ceveeeiiieennn0 il e 2.639 |...... 2.300 ....01/30/2020 ...|....02/15/2053 ...
06540M-BH-7 ..... BANK SERIES 22-BNK41 CLASS A4 ... e 1A 2,014,216 |...91.2030 |.....coeennnnt 1,824,069 |.... ....2,010,182 e (1,564) |0 [0 s 3.790 |...... 3.714 ...04/25/2022 ... |....04/15/2065 ...
065923-AY-0 ..... BANKS SERIES 24-5YR8 CLASS A3 ... . 4. A 2,059,980 |. 102.7140 |........eunnn. 2,054,288 |.... s .. .... 2,054,703 e (8,277) [0 0 5.884 |...... 4.602 ....07/26/2024 ...|....08/15/2057 ...
08163U-AC-3 ..... BENCHVARK MORTGAGE TRUST SERIES 24-V10 CLASS A3 ...[......].eeees 4 s | 1A e 2,037,891 [. 100.3410 [.....c.oennnet 2,006,821 |...eieeennnn 2,000,000 |eeveunneanns 2,035,500 |....ooeeeeennnnnn0 [t (2,391) |eeeeeeeeeenn0 o0 e 5.277 |...... 4.462 ...10/04/2024 ...|....09/15/2057 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 7,142,082 | XXX 6,769,626 7,000,000 7,116,015 0 (12,316) 0 0] XXX XXX XXX 27,119 160,260 XXX XXX
03768U-AA-7 ..... APIDOS CLO SERIES 21-35A CLASS A ..ovvvvvniiiiiinnnnnns LLAFE e 1,957,000 |. 100.1450 |.......ceeeen 2,002,890 [ouuurirrrnnnnn 2,000,000 |.eeevenninnns 1,045,632 |.oooeeeennenind 0 |eeens (5,919) [evvvvvviniinnnnns [V FO 0 ... 5.929 |...... 6.332 [ JAJO 135,539 |....01/12/2023 ...|....04/20/2034 ...
03769C-AE-8 ..... AP1DOS CLO SERIES 21-38A CLASS B |- 1.CFE ... .. 2,000,000 |. 100.1450 |.............. 2,002,896 |.... ....2,000,000 0 0 0 e 6.529 |...... 5.718 | JAJO .. 146,532 |....11/02/2021 ...|....01/21/2034 ...
12654X-Ad-1 ... CIFC FUNDING LTD SERIES 19-5A CLASS A1R1 . .. 1.AFE ..|... .. 2,000,000 |. 100.1700 |......uvvnnens 2,003,404 |.... 202,000,000 |..oneriiiennnnnn orviiiiiinn0 o0 [0 6.049 |...... 5.286 | JAJO .. 136,596 |....11/30/2021 ...|....01/15/2035 ...

CAPITAL ONE MULTI-ASSET EXE TR SERIES 24-A1 CLASS
14041N-GE-5 ..... A e [ e .. 1.AFE ..|... 2,999,414 |...98.3680 [..........eunn 2,951,048 |.... 002,999,468 |...ooiiiiiennn0 v 84 0 0 3.920 |...... 3.960 [MON ..... . 26,460 |....00/17/2024 ...|....09/15/2029 ...
14316K-AA-3 ... .. 1.AFE ..|... .. 982,000 |. 100.1380 |.......eennnn. 1,001,384 |.... 974,841 = (4,024) [0 0 e 5.969 [...... 6.286 | JAJO . 68,076 |....06/15/2023 ...|....04/20/2034 ...
16144Y-AD-0 ..... CHASE AUTO OWNER TRUST SERIES 24-4A CLASS A4 .. 1.LAFE .. 3,060,234 |. 100.7230 |. ..3,021,696 |. .3,056,307 |.. (3,928) | .4.950 |......4.227 ....08/27/2024 .. 03/25/2030
262530-AA-9 ..... DRYDEN SENIOR LOAN FUND SERIES 23-105A CLASS A 1AFE .. 3,000,000 |. 100.3110 |. .. 3,009,327 |. .3,000,000 |.. .0 ......6.432 |......8.227 . ....02/13/2023 .. 04/18/2036 ...
29002A-AL-8 ..... ELMWOOD CLO 20 LTD SERIES 22-7A CLASS AR .....ovveeefonn oun .. 1.AFE ..|... .. 1,000,000 |. 100.1350 |...eeunnneeens 1,001,346 |.... 1,000,000 |...eeeeeeninenn o0 0 o0 e 6.147 |...... 4.912 | JAD ... . ...01/25/2024 ...|....01/17/2037 ...
29002U-AJ-9 ... ELMWOOD CLO 16 LTD SERIES 22-3A CLASS AR ............fees ... .. 1.AFE ..|... . 100.5140 |.....counnnnns 4,020,560 |.... 4,000,000 [..onieiiiinennn0 oviiiiiinl0 0 0 6.147 |...... 5.620 | JALO ... .. 169,380 |....02/27/2024 ...|....04/20/2037 ...
345279-AD-5 ..... FORD CREDIT AUTO LEASE TRUST SERIES 24-B CLASS A3 |... ... .. 1.AFE ..|... . 100.6550 |.............. 2,013,097 |.... 1,999,943 [0 el T 0 0 e 4.990 |...... 5.044 [MON ..... .. 39,366 |....07/18/2024 ...|....12/15/2027 ...
GM FINANCIAL SECURITIZED TERM SERIES 24-2 CLASS A3
879931-AD-0 ... [eereeiiiiiiiii e [ e e | L AFE e 3,063,164 |. 100.9350 |.............. 3,028,064 |...oeeeennnnn 3,000,000 |eeveunnannnn 3,059,355 |..eevvnniieeeennn0 [ (3,809) o0 [0 | 5.100 |...... 4.160 | MON ..... 51,000 |....09/11/2024 ...|....03/16/2029 ...
HYUNDA| AUTO RECEIVABLES TRUST SERIES 24-C CLASS
448976-AD-2 ..... A3 ... .. 1.AFE ..|... 2,001,094 |...99.6570 |.......eennnn. 1,993,137 |.... 2,001,084 |...oeeiiiieen0 e () [0 o0 e 4.410 |...... 4.425 | NON ... ...12/10/2024 ...|....05/15/2029 ...
44934F-AD-7 ... - TAFE L. ...2,014,375 |. 101.1680 |.............. 2,023,353 |.... ....2,012,253 e (2,122) |0 [0 | 5.410 |...... 4.950 [MON ..... ... 45,083 |....07/31/2024 ...|....05/17/2027 ...
48252(-AA-T ..... KKR FINANCIAL CLO LTD SERIES 21 CLASS A .. 1.AFE ..|... 1,856,879 [. 100.1110 |........cceee 1,880,567 |.... ....1,851,067 < (5,407) [0 0 e, 5.900 |...... 6.825 [ JAJO .... .. 125,632 |....06/15/2023 ... |....04/15/2031 ...
55054T-AQ-9 ..... MAGNETITE CLO LTD SERIES 22-35A CLASS AR 1.AFE ..|... .. 1,000,000 |. 100.4430 |.............. 1,004,434 |.... . .. 1,000,000 |...eeeeeennnenn o0 0 o0 6.276 |...... 5.724 | AL ... . 70,941 |....10/10/2023 ...|....10/25/2036 ...
566069-AE-0 ..... MARBLE POINT CLO XX LTD SERIES 21-1A CLASS C B |- LEFE ... .. 1,000,000 |. 100.3310 |..ceuunnnnnnns 1,003,314 |.... .1,000,000 |.. . 1,000,000 |..onoveiiinnnnnn ooviiiiiiinn0 o0 0 7.488 |...... 6.397 | JALO ... . 83,330 |....04/09/2021 ...|....04/23/2034 ...
67109S-AA-5 ..... OAK HILL CREDIT PARTNERS SERIES 24-17A CLASS A ....[oce ] eeenens 4 s L AFE e 3,000,000 |- 100.5960 |.............. 3,017,874 | 3,000,000 |-eeveunnannns 3,000,000 |-eeevenieeeeennn0 fooeiiiiiiiiien0 0 o0 6.097 |...... 5.423 | JAJO ... feeeeiiiiinnnnnn 36,584 |.ocoeennnnnnns 132,800 |....01/26/2024 ...|....04/20/2037 ...
OCTAGON INVESTMENT PARTNERS 41 SERIES 19-2A CLASS
67592F-AN-9 ..... PP URUPURRRRRRPUPPPRRRURPUR AR R N 2.CFE . |oeeieeeeeennnnn 950,600 |. 100.3710 |...ccvvvennnns 1,003,714 |.coeeeee 1,000,000 |-eveeneeeeennnns 941,335 |evveieeeeeennn0 [t (5,127) |0 [0 e 8.109 |...... 8.613 |JAJD .ooe |eereiiieeeene 17,569 [ooeveeeennnnnns 89,181 |....07/13/2023 ...|....10/15/2033 ...
SYNCHRONY CARD ISSUANCE TRUST SERIES 23-A2 CLASS A
B71B6P-AL-5 ... [cereeeniiiiiiier [ e | L AFE e 2,052,422 |. 102.0060 [.....cceeennn 2,040,121 o 2,000,000 |eeveunnannn 2,048,995 |..eeeeeeennnnnn0 [ (3,427) |0 o0 e 5.740 |...... 4.718 ...08/28/2024 ...|....10/15/2029 ...
87166P-AN-1 ... .. 1.LAFE ..|... ...1,999,515 |. 100.6080 |.............. 2,012,168 |.... .2,000,000 |.. e 1,999,540 [oeeniiiiiienl0 e 24 0 0 4.930 |...... 4.990 ...07/23/2024 ...|....07/15/2030 ...
872490-AL-4 . .. 1.AFE .. . 100.1310 |. ..1,001,306 |. .1,000,000 .1,000,000 |.. ......6.156 |......5.452 ....03/26/2024 .. 04/25/2037 ...
891943-AD-4 ... .. 1.LAFE ..|... ...99.4450 |.............. 1,988,8% |.... .2,000,000 |.. n1,999,788 |0 e 22 [0 o0 e 4.210 |...... 4.255 ...09/10/2024 ...|....09/20/2027 ...
89239T-AD-4 ... [ eiiiiiiiiiiiiiii e rrnnee [ vee | eereees | e L AFE 4,003,125 [...99.7040 f.....ccoennnnt 3,988,146 |.............. 4,000,000 |.eeevunianns 4,003,098 [...covvuuiiaaes [V (27) |eemmeeeeeennnan (U 0 |..... 4.400 |...... 4.404 ...12/09/2024 ...|....06/15/2029 ...
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1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 48,939,524 | XXX 49,012,740 48,878,482 48,892,706 0 (33,692) 0 0 XXX XXX XXX 353,694 1,790,871 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 172,414,240 | XXX 170,301, 156 173,470,482 172,255,151 0 43,421 19,820 0 [ XXX XXX XXX 1,844,560 4,832,220 XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 140,247,008 [ XXX 138,500,666 143,067,000 140,328,805 0 246,687 239,231 0 XXX XXX XXX 1,651,956 3,689,849 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 13,208,328 | XXX 11,951,173 13,649,505 13,205,853 0 10,303 0 0] XXX XXX XXX 36,227 434,728 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 7,142,082 | XXX 6,769,626 7,000,000 7,116,015 0 (12,316) 0 0 [ XXX XXX XXX 27,119 160,260 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 48,939,524 | XXX 49,012,740 48,878,482 48,892,706 0 (33,692) 0 o[ XXX XXX XXX 353,604 1,790,871 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 209,536,942 | XXX 206,234,205 212,594,987 209,543,379 0 210,982 239,231 0 XXX XXX XXX 2,068,996 6,075,708 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS ... ...87,756,388 1B .. L8 ....3,000,000 1D ..$..... 5,113,613 1E..$............8,230,096 1F ..$ .. ...17,865,451 1G.$.......... 20,685, 128
1B 2A..$ .. 23,739,337 2B .. .$ 16,469, 854
1C 3A..$ ... ...0 3B.. .8 .0
1D 4A..8 .. 0 4B.. .$ .0
1E 5A..$ ... 0 5B O S, .0
1F 6. $ .0
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

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

NONE

E11, E12
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00206R-DQ-2 ......... AT&T CORP SR UNSECURED ~ 4.250% 03/01/27 .|-...01/29/2024 ... |Stifel Nicolaus &Co. .. 986,510 |.. .... 1,000,000 |..
00914A-AV-4 ......... AIR LEASE CORP SR UNSECURED  5.100% 03/01/29 . |--..01/17/2024 ... [WACHOVIA ... 1,481,415 |.. .... 1,500,000 |..
009158-BJ-4 ......... AIR PRODUCTS & CHEMICALS SR UNSECURED  4.750% 02/08/31 . ...02/06/2024 ... |BOFA SECURITIES INC .... .... 1,998,000 |.. .... 2,000,000 |..
023135-BY-1 ......... AMAZON.COM INC SR UNSECURED 1.650% 05/12/28 .............. .|Stifel Nicolaus &Co. .. .... 1,000,000 |..
025816-DV-8 ......... AMERICAN EXPRESS SR UNSECURED  5.043% 07/26/28 . | GOLDMAN SACHS & CO .. .... 1,000,000 |..
026650-EZ-0 . ..| AMERICAN HONDA FINANCE SR UNSECURED  4.900% 01/10/34 01/08/2024 ... |DEUTSCHE BANK ... . 1,000,000
035240-A0-3 . .. | ANHEUSER-BUSCH INBEV SR UNSECURED ~ 4.750% 01/23/29 ... 01/11/2024 ... |DEUTSCHE BANK ... . 1,010,530 . 1,000,000
04316J-AP-4 . ..|ARTHUR J GALLAGHER AND CO SR UNSECURED  5.550% 02/15/55 12/10/2024 ... |BOFA SECURITIES INC . . 1,987,520 . 2,000,000
05724B-AA-7 ......... BAKER HUGHES LLC/CO-OBL SR UNSECURED  4.486% 05/01/30 . |...02/07/2024 ... [WACHOVIA 1,503,041 |.. .... 1,527,000 |..
06051G-HT-9 ......... BANK OF AMERICA NA SR UNSECURED  3.559% 04/23/27 ... veer|-...08/06/2024 ... |CHASE SECLRITIES .. .... 1,000,000 |..
065923-AY-0 ......... BANKS SERIES 24-5YR8 CLASS A3 5.884% 08/15/57 ..|....07/26/2024 ... |BANC AMERICA .... 2,000,000 |..
08163U-AC-3 ......... BENCHVARK MORTGAGE TRUST SERIES 24-V10 CLASS A3 5.277% 09/15/57 .. .|--..10/04/2024 ... |BMO Capital Mkts. ... .... 2,000,000 |..
09581C-AC-5 ......... BLUE OWL CREDIT INCOME SR UNSECURED  5.800% 03/15/30 . |-...09/10/2024 ... [ WACHOVIA ..
110122-EF-1 ......... BRISTOL-MYERS SQUIBB SR UNSECURED  4.900% 02/22/29 . |--..02/14/2024 ... |Citigroup Global Markets Inc ... .... 1,000,000 |..
14041N-GE-5 ......... CAPITAL ONE MULTI-ASSET EXE TR SERIES 24-A1 CLASS A 3.920% 09/15/29 .. . |-...09/17/2024 ... BANC AMERICA .... 3,000,000 |..
15135B-AT-8 ......... CENTENE CORP SR UNSECURED  4.625% 12/15/29 ...02/08/2024 ... .... 1,000,000 |..
16144Y-AD-0 . ..| CHASE AUTO OWNER TRUST SERIES 24-4A CLASS A4  4.950% 03/25/30 08/27/2024 ... |MIZUHO SECURITIES USA . . 3,000,000
171239-AL-0 . ..| CHUBB INA HOLDINGS LLC SR UNSECURED  4.650% 08/15/29 . 07/29/2024 ... | WACHOVIA ... . 1,000,000
209111-FS-7 . ..| CONS EDISON CO OF NY SR UNSECURED  4.000% 12/01/28 07/10/2024 ... |MIZUHO SECURITIES USA . . 968,640 . 1,000,000
24422E-XN-4 ......... |DEERE JOHN CAP CORP SR UNSECURED  4.900% 03/07/31 .... . |--..03/04/2024 ... |BARCLAY INVEST - MTN ....998,590 |.. .... 1,000,000 |..
29002A-AL-8 ......... ELMWOOD CLO 20 LTD SERIES 22-7A CLASS AR 6.147% 01/17/37 .|-...01/25/2024 ... |Royal Bank and Trust .. 1,000,000 |.. .... 1,000,000 |..
29002U-Ad-9 ......... ELMWOOD CLO 16 LTD SERIES 22-3A CLASS AR 6.147% 04/20/37 . |--..02/27/2024 ... | CHASE SECURITIES .... 4,000,000 |.. .... 4,000,000 |..
29336T-AD-2 ......... ENLINK MIDSTREAM LLC SR UNSECURED  6.500% 09/01/30 .|....08/29/2024 ... [MIZUHO SECURITIES USA . 1,071,290 |.. .... 1,000,000 |..
20717P-AZ-0 ......... ESSEX PORTFOLI0 LP SR UNSECURED ~ 2.550% 06/15/31 ... . |--..02/27/2024 ... | Seaport Group 822,370 |.. .... 1,000,000 |..
300400-AY-4 ......... EVERSOURCE ENERGY SR UNSECURED ~ 5.000% 01/01/27 .... .|....01/16/2024 ... [WACHOVIA .... 999,350 |.. .... 1,000,000 |..
337738-BK-3 ......... FISERV INC SR UNSECURED  5.350% 03/15/31 . |--..02/26/2024 ... |CHASE SECURITIES .. ....998,300 |.. .... 1,000,000 |..
345279-AD-5 .. .. |FORD CREDIT AUTO LEASE TRUST SERIES 24-B CLASS A3 4.990% 12/15/27 .. ...07/18/2024 ... |SOCIETE GENERALE .... 1,909,936 |.. .... 2,000,000 |..
373334-KV-2 . ..|GEORGIA PR SR UNSECURED  5.004% 02/23/27 ..ceevveeeeieeeeniaeeeeeennnnns 03/07/2024 ... |MIZUHO SECURITIES USA . . 1,002,200 . 1,000,000
379931-AD-0 . ..|GM FINANCIAL SECURITIZED TERM SERIES 24-2 CLASS A3 5.100% 03/16/29 . 09/11/2024 ... |MIZUHO SECURITIES USA . . 3,063,164 . 3,000,000
38141G-B2-9 . ..| GOLDMAN SACHS GROUP SR UNSECURED  5.049% 07/23/30 .. . | CHASE SECURITIES .. . 999,470 . 1,000,000
42824C-BU-2 .. .. |HP ENTERPRISE SR UNSECURED ~ 4.850% 10/15/31 ... . | CHASE SECURITIES . 1,998,160 . 2,000,000
438516-CY-0 . ..|HONEYWELL ~INTL SR UNSECURED  4.700% 02/01/30 . 07/29/2024 ... |DEUTSCHE BANK ... . 999, 140 . 1,000,000
44891A-CH-8 ......... HYUNDAI CAPITAL AMERICA SR UNSECURED  5.680% 06/26/28 .. .|-...07/30/2024 ... [Stifel Nicolaus &Co. .. ... 1,121,989 |.. .... 1,100,000 |..
448976-AD-2 ......... HYUNDA| AUTO RECEIVABLES TRUST SERIES 24-C CLASS A3 4.410% 05/15/29 . |--..12/10/2024 ... [MIZUHO SECURITIES USA . .... 2,001,094 |.. .... 2,000,000 |..
449276-AB-0 ......... IBM INTERNAT CAPITAL SR UNSECURED  4.600% 02/05/27 .|-...01/29/2024 ... [BOFA SECURITIES INC .... .... 1,000,000 |..
44934F-AD-7 ......... HYUNDA| AUTO LEASE SECURITIZAT SERIES 24-B CLASS A3 5.410% 05/17/27 .. . |--..07/31/2024 ... [MIZUHO SECURITIES USA . .... 2,000,000 |..
46124H-AF-3 ......... INTUIT INC SR UNSECURED  5.125% 09/15/28 . |....03/07/2024 ... |HSBC SEC INC .. .... 1,051,000 |..
46647P-EJ-1 JP MORGAN CHASE & CO SR UNSECURED  4.995% 07/22/30 ...07/15/2024 ... |CHASE SECURITIES .. .... 2,000,000 |.. .... 2,000,000 |..
50540R-AZ-5 . .. | LABORATORY CORP OF AMERICA SR UNSECURED  4.350% 04/01/30 . 09/16/2024 ... | WACHOVIA ...... . 499,655 .500,000
529537-AA-0 . ..|LXP INDUSTRIAL TRUST SR UNSECURED  2.375% 10/01/31 01/17/2024 ... |Seaport Group ... . 398,655 .500,000
548661-DP-9 . ..|LOWES COMPANIES SR UNSECURED ~ 3.100% 05/03/27 .... 07/24/2024 ... [BOFA SECURITIES INC . . 955,770 . 1,000,000
58769J-AT-4 . .. | MERCEDES-BENZ FIN NA SR UNSECURED  4.875% 07/31/26 07/29/2024 ... |Citigroup Global Markets Inc .999,810 . 1,000,000
594918-CQ-5 .. .. |MICROSOFT CORP SR UNSECURED ~ 3.400% 06/15/27 ........... 09/05/2024 ... |CHASE SECURITIES .. . 1,981,640 . 2,000,000
595017-BE-3 .........[MICROCHIP TECHNOLOGY INC SR UNSECURED  5.050% 03/15/29 . . |--..03/05/2024 ... |CHASE SECURITIES .. .... 1,996,460 |.. .... 2,000,000 |..
67066G-AN-4 ......... NVIDIA CORP SR UNSECURED ~ 2.000% 06/15/31 . |....02/22/2024 ... |Sumitomo Mitsui Financial Grp .. 835,140 |.. .... 1,000,000 |..
67109S-AA-5 ......... OAK HILL CREDIT PARTNERS SERIES 24-17A CLASS A 6.097% 04/20/37 ... .|--..01/26/2024 ... |BNP PARIBAS .... 3,000,000 |.. .... 3,000,000 |..
674599-EL-5 ......... OCCIDENTAL PETROLEUM SR UNSECURED ~ 5.550% 10/01/34 ... .|....07/23/2024 ... [BOFA SECURITIES INC . ....99,210 |.. .... 1,000,000 |..
68389X-CU-7 ......... ORACLE CORP SR UNSECURED  5.375% 09/27/54 . |--..09/25/2024 ... [BOFA SECURITIES INC . ....997,190 |.. .... 1,000,000 |..
701094-AS-3 ......... PARKER HANNIFIN CORP SR UNSECURED ~ 4.500% 09/15/29 ... .|...08/28/2024 ... | Seaport Group ... .... 1,005,990 |.. .... 1,000,000 |..
742718-GG-8 ......... PROCTER & GAMBLE CO SR UNSECURED ~ 4.550% 01/29/34 ... ...01/24/2024 ... [MORGAN STANLEY . .... 1,000,000 |.. .... 1,000,000 |..
842400-JC-8 ......... SOUTHERN CALIFORNIA EDISON 1ST LIEN ~ 5.150% 06/01/29 ... ...02/27/2024 ... [MIZUHO SECURITIES USA .... .... 999,540 |.. .... 1,000,000 |..
855244-BG-3 . .. | STARBUCKS CORP SR UNSECURED ~ 4.850% 02/08/27 ........... 02/05/2024 ... | GOLDMAN SACHS & CO .. . 999,590 . 1,000,000
87166P-AL-5 . ..| SYNCHRONY CARD |SSUANCE TRUST SERIES 23-A2 CLASS A 5.740% 10/15/29 . 08/28/2024 ... WACHOVIA ... ..2,062,422 . 2,000,000
87166P-AN-1 . ..| SYNCHRONY CARD ISSUANCE TRUST SERIES 24-A2 CLASS A 4.930% 07/15/30 . 07/23/2024 ... [Royal Bank and Trust . 1,999,515 . 2,000,000
871829-BD-8 ......... SYSCO CORP SR UNSECURED  4.500% 04/01/46 ...08/28/2024 ... [Stifel Nicolaus &Co. ..... ... 1,332,405 |.. .... 1,500,000 |..
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872490-AL-4 ......... TICP CLO LTD SERIES 18-11A CLASS AR 6.156% 04/25/37 ... .|-...03/26/2024 ... [BANC AMERICA .... 1,000,000 |.. .... 1,000,000 |..
876030-AL-1 ......... TAPESTRY INC SR UNSECURED  5.500% 03/11/35 . |--..12/04/2024 ... BOFA SECURITIES INC . 998,640 |.. .... 1,000,000 |..
87612E-BS-4 ......... TARGET CORP SR UNSECURED ~ 4.500% 09/15/34 ...10/03/2024 ... | WACHOVIA .... 1,000,670 |.. .... 1,000,000 |..
883556-CU-4 ......... THERMO FISHER SCIENTIFIC SR UNSECURED  4.950% 11/21/32 . .|Stifel Nicolaus &Co. .. .... 1,016,070 |.. .... 1,000,000 |..
891943-AD-4 ......... TOYOTA LEASE OWNER TRUST SERIES 24-B CLASS A3 4.210% 09/20/27 . . | CHASE SECULRITIES .. .... 1,999,766 |.. .... 2,000,000 |..
89239T-AD-4 . ..| TOYOTA AUTO RECEIVABLES OWNER SERIES 24-D CLASS A3 4.400% 06/15/29 . 12/09/2024 ... [WACHOVIA ... . 4,003,125 . 4,000,000
902494-BM-4 . .| TYSON FOODS INC SR UNSECURED ~ 5.700% 03/15/34 ... 08/29/2024 ... | WACHOVIA ... . 1,045,121 . 1,000,000

.| VERIZON COMMUNICATIONS SR UNSECURED  4.125% 03/16/27 .

92343V-DY-7 . . 10/22/2024 ... [Stifel Nicolaus &Co. . 1,984,100 . 2,000,000

94106B-AE-1 ......... WASTE CONNECTIONS INC SR UNSECURED  3.200% 06/01/32 .. .|....08/28/2024 ... 907,600 .. 1,000,000 |..

958254-AF-1 ......... WESTERN GAS PARTNERS SR UNSECURED ~ 4.650% 07/01/26 ... ...08/16/2024 ... 1,000,000 |..

96337R-AA-0 . ..|WHISTLER PIPELINE LLC SR UNSECURED  5.400% 09/30/29 07/24/2024 ... |CHASE SECURITIES .. . 1,998,920 . 2,000,000

78016H-2T-0 . ..|ROYAL BANK OF CANADA SR UNSECURED  4.875% 01/19/27 ....01/10/2024 ...|Royal Bank and Trust .. . 1,999,500 . 2,000,000

00774M-AX-3 . ..| AERCAP IRELAND CAP SR UNSECURED  3.300% 01/30/32 ... ....03/05/2024 ... |Stifel Nicolaus &Co. . 1,281,225 . 1,500,000

00929J-AA-4 . .. |AIRCASTLE IRELAND DAC SR UNSECURED  5.750% 10/01/31 ....07/15/2024 ... |CHASE SECLRITIES ..... .996,400 . 1,000,000
06738E-CP-8 . ..| BARCLAYS PLC SR UNSECURED  5.674% 03/12/28 .. ....03/06/2024 ... |Stifel Nicolaus &Co. . 1,502,910 . 1,500,000 .0
06738E-CT-0 . ..| BARCLAYS PLC SR UNSECURED  4.837% 09/10/28 ....09/03/2024 ... |BARCLAY INVESTMENTS . . 1,000,000 . 1,000,000 .0
06738E-CU-7 . ..| BARCLAYS PLC SR UNSECURED  4.942% 09/10/30 .. ....00/03/2024 ... |BARCLAY INVESTMENTS . . 2,000,000 . 2,000,000 .0
251526-CX-5 . .. |DEUTSCHE BANK NY SR NON PREFERRED  4.999% 09/11/30 ....09/04/2024 ... |DEUTSCHE BANK ... . 1,000,000 . 1,000,000 .0
62954lI-AN-7 . .INTT FINANCE CORP SR UNSECURED  5.110% 07/02/29 .. ....06/25/2024 ... |CHASE SECURITIES . 1,000,000 . 1,000,000 .0
65535H-BR-9 ......... [NOMURA HOLDINGS INC SR UNSECURED  5.594% 07/02/27 ...06/27/2024 ... [NOMURA SECURITIES . . 1,000,000 . 1,000,000 .0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 107,389,009 108, 178,000 345,522
2509999997. Total - Bonds - Part 3 107,389,009 108, 178,000 345,522
2509999998. Total - Bonds - Part 5 6,288,037 6,250,000 18,814
2509999999. Total - Bonds 113,677,046 114,428,000 364,336
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 113,677,046 XXX 364,336
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91282C-BC-4 ...|US TREASURY NOTE/BOND  0.375% 12/31/25 ....]....... ..07/31/2024 .| Various .......cccooevevvinn foovivnninnniiiininns Jovnnnns 4,663,516 |.......... 5,000,000 [......... 4,840,234 |.......... 4,919,329 |...ovvnniiiinns (U 17,198 | (U 17,198 oveiiiinnnnnn [/ IO 4,936,527 |.....ooiiinnnnns [/ (273,012)[........ (273,012) ..o 8,111..12/31/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 4,663,516 5,000,000 4,840,234 4,919,329 0 17,198 0 17,198 0 4,936,527 0 (273,012) (273,012) 8,111 XXX
13063C-RT-9 .. | CALIFORNIA ST REF  5.000% 03/01/28 ........ |....... ..06/13/2024 .| BARCLAY INVESTMENTS .... | .ccvvveiiiiriiinnnns Jovnnnnnns 5,052,150 |.......... 5,000,000 |......... 5,964,000 |.......... 5,126,925 |....cevvnninnnnne (U (48,869)|......ccvvunnnnns (U (48,869) |..vvvneeeennnnn [V FO 5,078,057 [ouuiiiiinnnnns [V (25,907)[......... (25,907)f.....cceen 196,528 |..03/01/2028 .
CALIFORNIA STATE UNREFUNDED-2023-VARIOUS
13063D-7C-6 .. |PURPOS ~ 5.000% 12/01/43 ..oovvenvivvinnnnennns [ e ..07/01/2024 .| Call 100.0000 ... |eeeeeneeriiiiiineeee forreeennnnd 600,000 |..cevvunnnnns 600,000 [............ 606,788 [............ 600,000 |.eeevvenninnnnns [ O [V [ [V (VN FO 600,000 [oeirivrinnnnns [V [V (U 17,500 |..12/01/2043 .
25476F-SR-0 .. | COLUMBIA DIST OF SER D  5.000% 06/01/27 ..|....... ..06/13/2024 . |RAMIREZ ....covvvnneeeeens Joeeemmnieeeeennes Jenns 3,632,615 |........... 3,500,000 |......... 4,121,180 |......... 3,701,001 [.oeeeeeeennnnees (U (30,063)-cceeeennnnns (U (30,063) |-vveeeeeeennnnn [V PO 3,670,938 |....covvuunnnnne [V (38,323)[eeuunnnee (38,323)].ceveeees 93,819 |..06/01/2027 .
GEORGIA ST REF-BID GROUP 2-SER A 4.000%
373385-HX-4 ...]07/01/39 ...eiiiiieiiie e | e ..08/13/2024 .| Wachovia .......ccceveueees foevemmmnnnnnecennnnns Jovnns 2,578,850 |............ 2,500,000 |.......... 2,596,993 |......... 2,978,888 [...cceveennnnnens (U (31,622) (383,537) [.oeeeeeennns [V PO 2,595,351 [oceeieeininnnns [V (16,501)|......... (16,501)]ccvveennnns 111,944 (..07/01/2039 .
MASSACHUSETTS STATE OF REF-SER B 5.000%
57582R-3G-9 ...| 05/01/38 ... ..06/04/2024 . |Hilltop Securities .... ...673,452 ... ... 600,000 ...687,486 . 683,862 |.. ..(3,310)f... ..(8,310) ... ..680,553 |.... 7,101 e (7,101)). ..05/01/2038 .
TENNESSEE STATE OF REF-SER A
880541-E4-5 .. | 11/01/39 ..o | s ..05/14/2024 .| Raymond James ............|eeeermeiiieeeennnnns Jonnnens 1,634,115 |.......... 1,580,000 |......... 1,971,003 |......... 1,882,407 |.eeveeeeeeenee (U (13,716)...ceeeeeees (U R (13,716) |-eveeeeeeennn [V PO 1,868,691 [..cceveeeeennnns [V (234,576)|........ (234,576)|.....ccennn 34,233 1..11/01/2039 .
WISCONSIN STATE OF SER A 4.000% 05/01/41
97T0BM-V=1 oo | eeeeiiiiiinien i e crrniseeeeanns | aaeees ..09/25/2024 . | WARBURG DILLON READ ... | eecevvuuseeeemmnnnns Jounnnnnns 1,911,456 |........... 1,920,000 [......... 1,905,979 |.......... 1,958,125 [....ccvvvnnnnnnes (U (2,925)].cceuennnes 49,056 |........... (51,981) |-vveeneeeennn [V PO 1,906,144 ..o [V 5,312 [ 5,312 |ouuiens 69,333 |..05/01/2041 .
0509999999 Subtotal - Bonds - U.S. States, Territories and Possessions 16,082,638 15,700,000 17,853,429 16,931,208 0 (130,505) 400,971 (531,476) 0 16,399,734 0 (317,096) (317,096), 541,190 XXX
GROSSMONT CA UNION HIGH SCH REF-ELECTION
399262-LV-4 ...]2008  3.000% 08/01/33 ......evvuvrrrirnnnnnnnns [ eneeens ..05/08/2024 . |RAMIREZ .....covvvnnvvviinn Joovennniniieiiiiins Jovnennnns 2,386,850 |............ 2,500,000 |......... 2,456,750 |.......... 2,473,131 [eeeiiiiiiiinnns (U N L O [V O LT [V FO 2,473,966 |......cevnnnnnnn [V (87,116)]......... (87,116)]..ccevvnnnnns 58,125 |..08/01/2033 .
NEW CANEY TX INDEP SCH DIST REF  5.000%
643154-KC-0 .. |02/15/53 .oevvvniiiiiiiiiiiiiiiiienencrnnineeens [ s ..07/22/2024 .| MORGAN STANLEY ......ccov |oevvvvmnnririinnnnns Jovnnnnnns 1,077,800 |.......... 1,000,000 |......... 1,081,730 |......... 1,080,093 |..covvvennnnnne (U [EIR-740) ] F () [R<TR-70) 1 PO [V FO 1,076,223 |ooevvenninnenns (V) 1,577 | 1,577 oo 45,833 |..02/15/2063 .
NEW YORK NY TXBL-REF-FISCAL 2021-SER D
649660-RH-5 ...|0.832%h 08/01/24 .....oiivvivnniiiiiiiiiiniiiiiiiin | e ..04/22/2024 .| Tax Free Exchange .......|cccooeoniiiiiinnns Jovunnnnns 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 |.....oiiiiinnnnns [ [ [ [ T [/ IO 1,000,000 |....ccevvnnnnnns [ [ (U 6,032 [..08/01/2024 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,464,650 4,500,000 4,538,480 4,553,224 0 (3,086) 0 (3,086) 0 4,550, 189 0 (85,539) (85,539) 109,990 XXX
FED HOME LOAN MTGE CORP GOLD POOL NO
3128MJ-YG-9 .. | 3.000% 06/01/46 ....cevvveneeeeeennneeeeeennieeeee [ e ..12/01/2024 .| Paydown ....eeereeemnnnesfoeeeeneeeeeeeees e 32,325 |.coenis 32,325 e 31,284 [ 31,416 [oeeeeieeeennnnnn [ IR 909 [oeeeeeeennnnnns (1) IR SIS [ PP 32,325 oeiiieeiiinnnns [V [V (U O 530 |..06/01/2046 .
FED NATL MTGE ASSN POOL NO FR SD0866
3132DM-6B-6 .. | 3.500% 02/01/52 eevveeeeeeeeneeeeeeenneeeeeeenn s o 12/01/2024 . [Paydown ......ccovvemeeeeee|onmneeeeeniieeeeee o 269,473 |.eeeeeen 269,473 |............ 282,336 |............ 281,598 |oeeeieeeeieennnn (U (QVIRV.1)] (U (12,120) |-vveeeeeeeene [V PO 269,473 |..ooeeiiinnnns [V [V [V AP 4,608 |..02/01/2052 .
3132DV-4G-7 .. |FNMA POOL FR SD8023  2.500% 11/01/49 ......[|....... ..12/01/2024 . |Paydown .....oevvvviinnnnsfovviiiiiinnniiiiins e 41,945 |oooeniiiinnn 41,945 [......ooeees 42,499 [...oeennnne R.426 | [N N [2:1)] R (U O (481) |vvvenieiinnnn [V PR 41,945 [ooiiiiiiininnns [V [V (U A 570 |..11/01/2049 .
FED NATL MTGE ASSN POOL NO AL7402  3.000%
3138EQ-GL-0 .. | 09/01/30 ..evviviiirinniiiiiiiieeeeciiniee e eeeenaas [ e .12/01/2024 . |Paydown ....eevnniiiiinnnnsfoeriiiiieiiis e 229,847 |ouvvennnnnnnn 229,847 |....covnnnn 238,215 ... 233,514 [t (U (3,668)]..ccvvneniannns () (3,668) |vvenneeeeennnnn [V PO 229,847 [.oooviiinnnnnnns [V [V [N R 4,025 |..09/01/2030 .
FED NATL MTGE ASSN POOL NO BM1713  3.500%
3140J5-3X-5 ...] 09/01/47 ...viiiiiiiiiiiiiiiiiinieciii e [ s ..12/01/2024 .| Paydown ......ovvvvinnnnnnsfoeriiniinneiiiiins e 134,224 |...........e. 134,224 |............ 133,343 [........ee 133,435 |.ovvviiiiniens (U N 789 [ooeiiiiiiins [V O 789 |oeriiiiiiinnnn [V PO 134,224 |..oooiiinnnnnns [V [V (U 2,085 (..09/01/2047 .
FED NATL MTGE ASSN POOL NO FN BV3038
3140MG-LU-3 .. ] 2.500% 02/01/52 ...evvvviiiiiniiieiiiiiineeecenns | eeeees .12/01/2024 . |Paydown ....eevnniiiiinnnnsfoeriiiiieiiis e 190,736 |..covvvennnns 190,736 |.evveennnnns 190,409 |............ 190,409 [ovvniiiiinnnnns (U N R 72 N P [V O 72 2 [V PO 190,736 [ovveniiiiinnnnns [V [V [N R 2,699 |..02/01/2052 .
FED NATL MTGE ASSN POOL NO FN CB1273
3140QL-MX-1 .. ]2.000% 08/01/51 ...ccevvvvniiiiiiiiiiiiiiininees e ..12/01/2024 .| Paydown ......ovvvvinnnnnnsfoeriiniinneiiiiins e 158,541 |..ooovnennnns 158,541 |.ovveennnnns 122,146 |............ 122,403 o (U 36,138 [..oovvivinnnnns () 36,138 |ooeveeiieinnnnn [V PO 168,541 |oovveiiiiinns [V [V (U 1,802 [..08/01/2051 .
FED NATL MTGE ASSN POOL NO FN CB4373
31400P-2F-3 ...|4.000% 08/01/52 ......ccvvvvnvviriiiniiiiiiiinines | eeeees .12/01/2024 . |Paydown ....eevnniiiiinnnnsfoeriiiiieiiis e 216,282 [....cceeneen 216,282 |.cevvennnnns 217,110 | 217,088 [.ooiiviiiinnnnnns [N N (VAL()] P T—. (U O (T76) |+vveeeeeennnnn [V PO 216,282 [.....covvnnnnnns [V [V (U 4,771 |..08/01/2052 .
FED NATL MTGE ASSN POOL NO FN FM9973
3140XE-CK-8 .. |3.000% 08/01/51 ...cevvvvnniiiiiiiiiiiiiiininees e ..03/25/2024 . | MORGAN STANLEY ......ccou |oevvvvnnnvrriinnnnns Jovnnnnnns 1,398,218 |.......... 1,608,881]......... 1,605,173 |......... 1,605,197 |.oovvveeniienns [ O 4l [ L3 [V FO 1,605,201 [oeiiiiinnnnns [V (206,982)[........ (206,982)[........c0u. 15,687 |..08/01/2051 .
FED NATL MTGE ASSN POOL NO FN FM9973
3140XE-CK-8 .. |3.000% 08/01/51 ...oevvvveniiiiiiiiiiiiiiininees e ..03/01/2024 . |Paydown .....eunviviinnnnnsforriiiiinnnnniiii e 25,099 [oueenniiiinnn 25,099 (.....ccunnnns 25,041 [..oooeiennnns 25,082 |..ooviiie [V RN [/ PO [ O 7 R [V PR 25,099 [ooiiiiiiinnnns [V [V (U A 129 (..08/01/2051 .
FED NATL MTGE ASSN POOL NO FN FS1429
3140XG-ST-7 .. | 3.500% 04/01/52 ...evvvviiiiiniiiiiiiiineeecenns e ..09/06/2024 . | WACHOVIA ...oovvvvvniniies Joorrennnieecciiins Jevvennns 2,038,284 |........... 2,176,346 |......... 2,113,776 |......... 2,116,374 | () 1,078 |ovveiiiinienne [N N 1,078 [ooeeiiiiiiinnnns [V FO 2,117,452 | [V (79,168)......... (79,168)]...ccvvennnns 60,303 |..04/01/2052 .
FED NATL MTGE ASSN POOL NO FN FS1429
3140XG-ST-7 .. | 3.500% 04/01/52 ...evvvviiiiiiiiiiiiiiiiieeeceian | eeeees ..09/01/2024 .| Paydown ......eviviirnnnns|oeriiniinneeiiiins e 101,882 |..vvennnnneen 101,882 |............. 98,953 [...euiinne 99,075 [ouvenniiiiinnnnns () 2,807 |eviiiiiiiaens [N N 2,807 |oeeeiieiinnnnn (VN FO 101,882 [oveniiviinnnnns [V [V (U 1,408 |..04/01/2052 .
FED NATL MTGE ASSN POOL NO FN FS1501
3140XG-U3-1 .. |4.000% 08/01/51 ...cevvvvvniiiiiiiiiniiiiiiinees e ..12/01/2024 .| Paydown ......evvvviiinnnnnsfoeriiiiniieiiiins e 161,432 |.ccovvnennnns 161,432 |.evveennnnns 162,441 |............ 162,374 [oveiiiiiiinnnns [N N (L3 ] O (U N (942) [ooevviiis [V PO 161,432 |oovveeeninne [V [V [N 3,445 |..08/01/2051 .
FED NATL MTGE ASSN POOL NO MA2670  3.000%
31418B-6G-6 .. |07/01/46 .....cevvvnniiiiiiiiiiciiiii e | s ..12/01/2024 . |Paydown .....oevvvvviinnnnnsforriiiiinniiiiii e 49,393 |..ovvninns 49,393 [..eevnnnnne 47,517 [ooeieiinnnnns LY 7 () 1571 | [N N LIS-7A B [V PR 49,393 [.coiiiiiiinnnns [V [V (U A 809 ..07/01/2046 .
FED NATL MTGE ASSN POOL NO FN MA4564
31418E-CA-6 .. | 3.000% 03/01/52 .....covvvvvrnniiiiiiniiiieiiinnns | eeeees .03/25/2024 . |Baird (Robert W) ......oofveeviniiiniiiiiins Jovninnnns 1,492,088 |........... 1,731,490 |......... 1,770,449 |......... 1,768,056 |..ocevvennnnne [N N (2273 ] . (U N (i) F [V FO 1,767,764 |ooeiivinnnnnns [V I (275,707)[........ (VIEN(I0] . 16,882 |..03/01/2052 .
FED NATL MTGE ASSN POOL NO FN MA4564
31418E-CA-6 .. | 3.000% 03/01/52 .....cvvvvvvrnnniiiiiiniiiieiiinnns | eeeees ..03/01/2024 . |Paydown .....eunvviviinnnnnsorriniiininiiiiiins e 30,424 |oueeniiiinnnn 30,424 |............. 31,108 |ovvenennnnns 31,066 [....ccvvvnnnnnnns [N N [(C79)] F. [V O (642) [.oevvvnnnnns [V PO 30,424 |ooiiiiiiinnnns [V O [V (U A 152 [..03/01/2052 .

544445-5Y-6 ...

LOS ANGELES CALIF DEPT ARPTS R AMT-REF-SUB-
P3 PROJ-SER A 5.000% 05/15/51 ...

.02/02/2024 . | JPM-CHASE ..

.. 2,000,000

..05/15/2051 .
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NEW JERSEY HEALTH CARE FACS UNIVERSITY
64579F-7G-2 .. |HOSPITAL-SER A 5.000% 07/01/24 ............ |..oeen ..07/01/2024 . [Maturity ..cooooovviiiiiias e s 2,000,000 |.......... 2,000,000 |......... 2,308,760 |......... 2,020,002 |..cooeeieinnnns [V A (20,002)|......0unnnnnnnnn [V F, (20,002) |-.ccoeeeeeennns 0....... 2,000,000 |ooeeeiiiiinnnns (VN (V1 O [V O 100,000 |..07/01/2024 .
NEW YORK CITY NY MUNI WTR FIN REF-2ND GEN-
64972G-SR-6 .. |RESOLUTION-SUBSER ~ 4.000% 06/15/40 .........|....... ..07/22/2024 . [ WARBURG DILLON READ ... |.ecoeeeeiiniiiiiinnns |oeeeeens 2,979,150 |.......... 3,000,000 |......... 2,771,582 |......... 2,781,519 |, (VN F 4,994 | [V F 4,994 [oeeeiiiiinnnnns 0....... 2,786,514 [..ooovvnnnnnnee (VN A 192,636 |......... 192,636 [.....ovvenees 72,667 |..06/15/2040 .
NEW YORK CITY NY MUNI WTR FIN REF-SER AA
64972G-UE-2 .. |5.000% 06/15/40 .......eevvummmmmmnnnnnnnniinninnnns [ ceeeens ..01/12/2024 . | JEFFRIES ... ..1,098,920 |.......... 1,000,000 |......... 1,034,750 ..1,033,538 |.. .. (287)]... .. (237))... ..1,033,300 |.... .65,620 |...........65,620 |... ..06/15/2040 .
NEW YORK ST DORM AUTH SALES TAX REVENUE
64990A-EX-9 .. |5.000% 03/15/27 ....evvvvereiiiiiiiiiiiiiiiiiiiiinns [ eeeeenn ..07/30/2024 . [ JEFFRIES ...ovvvvvvinninnnn fooeeeeieeiieieieienns e, 1,569,615 |.......... 1,500,000 |......... 1,559,305 |.......... 1,554,371 |ooveviiiiiiins [V A (11,283)].eeeiiinnee [V F, (11,283) |.eoeeeeeeeens 0....... 1,543,088 |......ceeveeeeee (VN F, 26,527 |ceevveennns 26,527 |ceevvennnnnne 65,833 |..08/15/2027 .
RHODE ISLAND ST HLTH & EDUCTNL SOCIAL BOND-
762196-C3-5 .. |PUBLIC SCHOOLS REV ~ 4.000% 05/15/36 ... ..05/14/2024 . [ OPPENHEIMER & CO. ... ...507,935 |... ... 500,000 ...471,050 . 473,029 |.. ...636 |[... ..473,665 |.... .34,270 |...........34,270 |... .. 10,056 |..05/15/2036 .
RICHVOND VA PUBLIC UTILITY REF-REV
765433-KG-1 .. |01/15/29 ooovvviiiiiiiiiiiiiii ..04/03/2024 . | SIEBERT ,BRANDFORD & CO |..oeeeveeeeeeeenienns |oeeeeens 8,482,167 |........... 8,230,000 |......... 9,666,135 |......... 8,586,247 ...l [V A (44,766)|.......00nnnnnnnn [V F, (44,766) |....cooeeeennns 0....... 8,541,480 |..........eeee. [V A (59,313) . (59,313) et 207,194 |..01/15/2029 .
SAN FRANCISCO CALIF CITY UNREFUNDED AMT-REF-
79766D-RP-6 .. |2\D SER G 5.000% 05/01/27 . ..02/20/2024 . | JEFFRIES ... ...3,148,290 ).......... 3,000,000 |......... 3,171,024 |......... 3,170,752 |.. 0. ..(6,911)]... .. ....(6,911))... ..0].......3,163,841 [.... 0. . (15,551)]......... (15,551)]... .... 46,250 [..05/01/2027 .
0909999999 Subtotal - Bonds - U. S Special Revenues 28,472,800 28,388,320 30,029,777 28,668, 152 0 (52,751) 0 (52,751) 0 28,615,400 0 (142,600) (142,600), 738,849 XXX
AIR LEASE CORP SR UNSECURED  3.250%
00912X-BA=1 .. |03/01/25 .ooovveiiiiiiiiiiiiii [ 09/05/2024 . | CHASE SECURITIES ........|oeeeeeeeeiieneiiniees | 989,850 [.......... 1,000,000 |............ 987,170 |............ 997,656 |.........eeen (VN FORURRRR 1,361 |oveeeiiiiiiinns [V FORRRR 1,361 [oenniiiiininns [N FRR 999,017 [ovvviniinnnnnne (VN FR (9,167)]........... (9,167)].ccceeennnns 32,951 ..03/01/2025 .
AIR LEASE CORP SR UNSECURED  2.300%
00914A-AF=9 .. 02/01/25 .ooovvvviiiiiiiiiiiiiiiiiiiieeeeeeeeeee e ..08/06/2024 . [CHASE SECURITIES ........|oeeeeeeeeeeeiieneenes s 1,475,340 |.......... 1,500,000 |......... 1,484,445 |......... 1,496,481 |ooovevnnnnnnns (VN FORURRRR 1,937 | [V FRRR 1,937 |oeeeeieiniis 0l....... 1,498,418 [...ccennnnnnns (VN FOR (23,078)|......... (23,078)..evvvnnnnns 35,075 |..02/01/2025 .
ALLEGRO CLO LTD SERIES 19-13A CLASS BR Redempt ion
01750F-AL-0 .. |6.629% 07/20/32 .coovvvvviiiiiiiiiiiiieieeeeeeeen [ e ..08/08/2024 .100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... RV ..07/20/2032 .
AMAZON.COM INC SR UNS!
023136-BX-3 .. |05/12/26 .covvvevieiiiiiiiiiiiiiieieieee e ..09/20/2024 . |Stifel Nicolaus 8Co. ...|occereieiiiiiniinins |oeeennnnnns 956,390 |.......... 1,000,000 |............ 995,680 [............ 997,926 |....ooeeeeennnn [V (X7 [V 632 |l [N FRRR 998,568 [......vvvvnnnnne (VN FOR (42,168)|......... (42,168)....vvvvnnnnes 8,639 [..05/12/2026 .
AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-1
02589B-AA-8 .. |CLASS A 2.210% 03/15/27 .cooeeeeeeeeeeeeeees [ oo e 05/13/2024 . [US BANCORP ... .. 1,946,250 |.......... 2,000,000 |......... 1,941,414 ..1,034,505 |.. .. 1,949,033 |.... (2,783) e (2,783)].. ..03/15/2027 .
ATLAS SENIOR LOAN FUND LTD SE
04943E-AG-6 .. |CLASS B 6.744% 01/18/35 .....ocoeveeeeeeennns [ oeens ..02/05/2024 . [ CHASE SECURITIES ........|oeeeeeeiieeeiienenees | 1,000,820 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ... (VN [V [V O U SO 0l....... 1,000,000 f...evvvvnnnnnnne [V R 820 |.....oeeeenn 820 ..o 23,301 |..01/18/2035 .
BANK OF AMERICA NA SR UNSECURED  3.458%
06051G-HR-3 .. |03/15/25 ...ccoeeeeeiieiiiiiiii [ 03/15/2024 . [Cal | 100.0000 ... .. 1,250,000 |... 1,250,000 |......... 1,356,788 ..1,256,724 |.. L0 ..03/15/2025 .
BLUEMOUNTAI
09630Q-AN-1 .. |6.547% 04/15/35 .....ooooeeriinnnnn ..03/25/2024 . [ Scotiabank ... 1,996,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..04/15/2035 .
097023-DE-2 .. |BOEING CO SR UNSECURED  1.433% 02/04/24 ...|.......|.. 02/04/2024 . |Maturity ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..02/04/2024 .
BOSTON SCIENTIFIC SR UNSECURED  3.450%
101137-AV=9 .. | 03/01/24 .....evvvvriiiiiiiiiiniiiiiieiinieiiieiniiees | eeeens ..03/01/2024 . [Maturity ..ooooooeviiiiiiis v el 766,000 |............. 766,000 |............ 765,540 |............ 765,933 |..oooeeiiiiins 0 ..03/01/2024 .
CIFC FUNDING LTD SERIES 20-3A CLASS BR
12560E-AQ-9 .. | 6.529% 10/20/34 ...ooovvvvvviiiiiiiiiiiiiiiiiieeeees | e | 03/26/2024 . | DEUTSCHE BANK ....oevvneen |ooviiiiiiiiiiiiiiiins | 1,000,750 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevveennnnnnee [V 750 |ooeeeeeeies 750 |oooeieiennns 32,388 |..10/20/2034 .
CAPITAL ONE MULTI-ASSET EXE TR SERIES 22-A3
14041N-GB-1 .. | CLASS A 4.950% 10/15/27 ...coovvvvvvveeneenns | v ..12/00/2024 . [ CHASE SECURITIES .....ooe |ovveeeiiiiiiiiiiieies | 2,008,279 |.......... 2,000,000 |......... 1,999,686 |......... 1,999,806 |...covvvvvrnnnnns [V F, 100 [oeveeiiiiiiieees [V 100 [ 0....... 1,999,904 |...ovvvviinnnns (VN F, 8,376 |............ 8,376 |...cceennnnn 97,625 |..10/15/2027 .
CAPITAL ONE PRIME AUTO RECEIV SERIES 22-2
14043G-AD-6 .. | CLASS A3 3.660% 05/17/27 .......eevvvvvvvenns | vvvens ..09/17/2024 . [MITSUBISHI .oovvvvveiiiiii e | 1,681,143 [........... 1,694,314 ......... 1,694,198 |......... 1,694,196 |..ooovvvvnnnnnnns (VN (30 PO [V [ 0....... 1,694,202 |...oevnnnnnnnnee (VN A (13,058)]......... (13,058)..cevvennneee 47,026 |..05/17/2027 .
CAPITAL ONE PRIME AUTO RECEIV SERIES 22-2
14043G-AD-6 .. | CLASS A3 3.660% 05/17/27 .......eevvvvvvvenns | vvvnns ..09/15/2024 . [Paydown ........coevvvvviiisoeniiiiiiiiiiins |, 305,686 |............. 305,686 |............ 305,664 |............ 305,665 |........cceenn [V 21 | (VN P4 I PO [N . 305,686 |................ (VN (1 O [V O 7,598 |..06/17/2027 .
DEERE JOHN CAP CORP SR UNSECURED  2.050%
28422E-VC-0 ...]01/09/25 oo e ..08/06/2024 . [CHASE SECURITIES .....ooe |oeeeeeiiiiieiiiiiiins | 1,479,510 |.......... 1,500,000 |......... 1,499,580 |.......... 1,499,907 |ovvvvvviiiiinnns [V 35 | (VN LT PO 0....... 1,499,042 |..oovvvviinnns [V A (20,432) ... (20,432))..ccccennns 33,142 ..01/09/2025 .
DISNEY WALT CO SR UNSECURED  3.350%
254687-FN-1 .. |03/24/25 .o e ..08/06/2024 . [ CHASE SECURITIES .....oo. |oveeeieeiiiiiiiiiiins el 988,100 |.......... 1,000,000 |......... 1,103,690 |......... 1,030,730 [cevvvnnennnnnnnen [V A (14,947) e [V F, (14,947) [ 0....... 1,015,784 |l (VN A (27,684)|......... (27,684)[....cceeneee 29,126 |..03/24/2025 .
DRYDEN SENIOR LOAN FUND SERIES 21-90A CLASS
262484-AC-2 ...|ATA  5.913% 02/20/35 ....cevvviiiiiiiiiiiiiiiins [ e ..02/01/2024 . [BANC AMERICA .....ooooeees |ooriiiiiiieiiiins | 1,001,500 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevvvennnnnnee (VN F, 1,500 |oeveeeenns 1,500 |.oooeeennns 14,456 |..02/20/2035 .
EDISON INTL INC. SR UNSECURED  4.700%
281020-AU-1 .. | 08/15/25 .oooeeeiiiiiiiiiiiiiiiiiiieeeee e ..09/05/2024 . [ CHASE SECURITIES .....ooe |ooeeeiiiiiiiniiiiiins |, 996,100 |.......... 1,000,000 |............ 999,650 [.....ueeeeee 999,765 |...coeeeeennnns [V L1 0 A (VN L1 PO [N . 999,863 |[.....evvvvnnnnes (VN F, (3,763)|........... (3,763)]..ccccnnnnns 49,742 |..08/15/2025 .
ENERGY TRANSFER PARTNERS SR UNSECURED
20273R-BD-0 ...|4.050% 03/15/25 ....coooveiiiiiiiiiiii ..00/17/2024 . |Stifel Nicolaus &Co. ...|oeccoveereiiiiiiinins |oninninnins 994,500 |.......... 1,000,000 |......... 1,086,080 |.......... 1,024,227 |evveeviiiiinnns [V I (18,050)|....evvennnnnnnne [V F (18,050) |-oceeeeeeeenns 0 ... 1,006,177 [ovverrinnnnnne (VN A (11,677)]......... (11,677)]-ccceeennns 40,838 |..03/15/2025 .
EXELON GENERATION CO LLC SR UNSECURED
30161M-AS-2 .. |3.250% 06/01/25 ....ooevvviveiiiiiiiiiiiiiiieee [ e ..09/05/2024 . [ CHASE SECURITIES .....oo. |ooeeeeiieiiiiiiiiiins |, 985,760 |.......... 1,000,000 |......... 1,074,210 |......... 1,022,681 [o.evveneinnnnnee [V A (11,526)|....cvvnnnnnnnnne [V F, (11,526) |.oooeeeeeeenns 0 ... 1,011,155 |l [V A (25,3%)].......... (25,395))..ccceeennns 24,826 |..06/01/2025 .
GM FINANCIAL SECURITIZED TERM SERIES 22-2
362585-AC-5 ...|CLASS A3 3.100% 02/16/27 .......cceeeeeeeeees [oeennns ..01/25/2024 . | WACHOVIA ...ovvvvvvvennnnns oo |oeeeees 1,472,227 |.......... 1,500,000 ......... 1,499,687 |......... 1,499,886 |.....ooevveennns [ [ PP [V [ 0., 1,499,891 |..............e. [ (27,665)|......... (27,665) ....ccennneees 5,554 |..02/16/2027 .
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GENERAL DYNAMICS CORP SR UNSECURED ~ 3.250%
369550-BK-3 .. |04/01/25 ..ooooviiiiiiiiiiiiiiiii ..08/06/2024 . [ CHASE SECURITIES .....ooo |ooveeieiiiiiiiiiiiins | 494,380 |............. 500,000 |.....ccc... 497,775 |.eveennneee 499,394 [....ovvnnnnnnnne [V 272 [V 272 [N . 499,677 |..evvenennnnnee (VN F, (5,297)..cevneeee (5,297)vevvvennnnne 13,813 [..04/01/2025 .
GRAPHIC PACKAGING INTL SECURED  0.821%
38869P-AN-4 .. |04/15/24 ... ..04/15/2024 . [Maturity ...ooooooviiiiiiis eennniiiis s 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (1 O [V O 4,105 [..04/15/2024 .
HP ENTERPRISE SR UNSECURED  4.900%
42824C-AN-9 .| 10/15/25 .ooooiiiiiiiiiiii .09/05/2024 . | CHASE SECURITIES ...249,863 |... .. 250,000 .. 285,595 . 263,534 |.. ..257,585 |.... ..10/15/2025 .
KKR FINANCIAL CLO LTD SERIES 21 CLASS A
48252K-AA-7 .. 15.909% 04/15/31 ..o ..10/15/2024 . [Paydown .......ccoevvvvviiisfooniiniiiiiinins |, 974,314 ...l 974,314 |............. 963,110 |............ 962,899 |....ooovvvenennnn O e 11,415 0 [ 11415 [0 [ 974,314 |..eeeennnnnnnnne (VN (1 O [V O 47,106 |..04/15/2031 .
METLIFE INC SR UNSECURED  3.600% 04/10/24
B9156R-BH-0 .. | .evvvrvereiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeee s [ e ..04/10/2024 . [Maturity ..oooooooviiiiiic orneniiiies s 1,500,000 |.......... 1,500,000 |......... 1,504,605 |......... 1,500,115 [ooeeniiiiiinnnee [V F, [RR15)] P [V F [ L) 0....... 1,500,000 |.....coeeennns (VN (1 O [V O 27,000 |..04/10/2024 .
NISSAN MOTOR ACCEPTANCE SR UNSECURED
654740-BQ-1 .. | 1.050% 03/08/24 .......evvvvveeeeiiiiiiiiiiiiiiiinns [ eeeeens ..03/08/2024 . [Maturity ...cooooeviiiiiiis orriiiiiiis e 500,000 |............. 500,000 |.....ccc... 480,473 |............ 494,558 |......eevnnnnnnne (VN F 5,442 |oooviiiiiiiiins [V F 5,442 |oeeeiiinnnnnns (VN 500,000 |..oooeeieiennnns (VN (V1 O [V O 2,625 |..03/08/2024 .
Sumi tomo Mi tsui
67066G-AM-6 .. |NVIDIA CORP SR UNSECURED ~ 1.550% 06/15/28 |....... ..02/22/2024 . [Financial Grp ......coooes|ooreeninnninninninnns o, 884,410 |.......... 1,000,000 |............ 947,660 |............ 962,427 |..cooeeeeeennnn (VN F 1,215 |, [V F 1,215 |, [N . 963,641 [...oevvnnnnnnne (VN A (79,231) . (79,231)fcevvvnnnnnes 3,057 [..06/15/2028 .
OAK HILL CREDIT PARTNERS CLO SERIES 20-7A
67098I-AN-1 .. |CLASS AR 5.917% 02/24/37 .....evvvvvvvrrnanns [ eeeenn ..01/25/2024 . [ DEUTSCHE BANK .....ovvnnen ooveniiiiiiiiiiiiies | 1,000,910 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevveennnnnnee [V 910 |ooeeeeeeees 910 | 18,950 |..02/24/2037 .
OAKTREE SPECIALTY LEND SR UNSECURED Sumi tomo Mi tsui
67401P-AC-2 .. | 2.700% 01/15/27 ...ervvvrriinininiiininiiiiiiiiiians [ oo ..08/01/2024 . [Financial Grp .....ccoooes|ooveennnnninnnnnnnnns o, 461,080 [cevvvvennnnes 500,000 |.....cce... 498,600 |............ 499,228 |......euvnnnnnnne [V F, 43| [V L O [N . 499,371 [oeeiiiiiinnnee (VN A (38,341)[......... (38,341)..cevnenneee 14,138 [..01/15/2027 .
OWL ROCK CAPITAL CORP SR UNSECURED  3.400% Sumi tomo Mi tsui
69121K-AE-4 .. |07/15/26 .....ovvvviiiiiiiiiiiiiiiiieieeeeeeeeeeeee ..09/10/2024 . [Financial Grp .....cccooes|ooeeeinnnnnniinninnns |, 483,765 |.....evenneee 500,000 |.....ccee.. 494,225 |............ 497,282 | [V YA T [V [A T [N . 497,959 |ooovviiiiiiinns (VN A (14,194)]......... (14,194)[...covenneee 19,644 [..07/15/2026 .
713448-EQ-7 .. |PEPSICO INC SR UNSECURED  2.250% 03/19/25 ..08/06/2024 . [ CHASE SECURITIES ........loeeeeeeeeeiiiieiiinns | 982,540 |.......... 1,000,000 |............ 999,290 |............ 999,804 |.........eees [V R (V) L7 P [N FRRR 999,897 [.vvvuiviinnnnne (VN FOR (17,357) .. (17,357 fevvvvvnnnnnns 19,875 [..03/19/2025 .
PROTECTIVE LIFE GLOBAL SECURED  0.473%
TA368C-BA-1 .. |01/12/24 oo ..01/12/2024 . [Maturity ..oooooeoiiiiiiias e s 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ... (VN [V [V O U SO 0l....... 1,000,000 ..01/12/2024 .
SCULPTOR CLO LTD SERIES 26A CLASS B Redempt ion
81124T-AC-1 .. |6.779% 07/20/34 ..oevvvvvvvviiiiiiiiiiiiiiiiiiiiins [ eeeeen .12/23/2024 .1100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... ..07/20/2034 .
SCULPTOR CLO LTD SER Redempt ion
81124T-AE-7 .. | 7.379% 07/20/34 .oovvvvvviiiiiiiiiiiiieieiee | e ..12/23/2024 .1100.0000 .......coeeireeiis e e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ... (VN [V [V O U SO 0l....... 1,000,000 f...evvvvnnnnnnne (VN [V (VN O 95,461 |..07/20/2034 .
SCULPTOR CLO LTD SERIES 27A CLASS B1
81124U-AJ-3 .. |6.620% 07/20/34 .oooovveriiiiiiiiiiiiiii e .03/26/2024 . | DEUTSCHE BANK ...999,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..07/20/2034 .
TICP CLO LTD SERIE! Redempt ion
87248M-AL-2 .. |6.039% 10/20/34 ...ooovvviiiiiiiiiiiiiiii e ..12/06/2024 .100.0000 ... ..1,000,000 |.......... 1,000,000 ... 993,500 991,871 |.. ..10/20/2034 .

87612E-8P-0 ..

TARGET CORP SR UNSECURED
THERMO FISHER SCIENTIFIC §

4.500% 09/15/32
R UNSECURED

.10/03/2024 .

WACHOVIA ...

.. 1,012,040 |...

.. 1,000,000

...998,240

. 998,368 |..

..09/15/2032 .

883556-CV-2 .. |4.953% 08/10/26 ....eeeeeeeeneeeeeeenneeeeeennn e ..12/11/2024 .| Stifel Nicolaus &C0. ...|eeeermuirreeemmnnins Jounenns 1,009,060 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnnn [V 9,060 |..eevvnnnnns 9,060 |......cen. 66,315 |..08/10/2026 .
TOYOTA MOTOR CREDIT CORP SR UNSECURED

89236T-HU-2 ...| 0.450% 01/11/24 ..eiieeeieieeeeeeeeeeeee e ..01/11/2024 . IMaturity ...ooooveeeeeeeens foeeemneeeeeenees o 500,000 [-eeevvnnnnnns 500,000 [....eeeeeee 499,970 |............ 500,000 [..ceeeeernnnnnnns [ [V [ [V O [V PO 500,000 |eeveuuneeaenns [V [V [V AP 1,125 (..01/11/2024 .
VERIZON COMMUNICATIONS SR UNSECURED

92343V-GG-3 ...| 1.450% 03/20/26 .....eoeeeeeeeeeeeeeeeeeeeeeennn | e ..10/22/2024 .| Stifel Nicolaus &C0. ...|eeeereuirreeeemnnnns Jounnnnnns 1,539,227 |.......... 1,605,000 |......... 1,558,471 |......... 1,579,388 |[..ceeeeennnnnns (V) 9,218 [ (1) 9,218 |eeeeiiies [V PO 1,588,605 |.....cceevvnnnns [V (49,378)|......... (49,378)f.....cce 25,406 |..03/20/2026 .
WELLTOWER INC SR UNSECURED  3.625%

950400-AG-9 .. |03/15/24 ...eeeiiiiieiie e | .03/15/2024 . |Maturity ....ccooveeeveeen foevemnniieeeeeeies s 1,000,000 |.......... 1,000,000 |............ 996,570 |............ 999,769 |.evueeeeinnnnns [ IR P I PO (1) IR < I [V PO 1,000,000 |...ccvvvnnnnnnne [V [V [V AU 18,125 [..03/15/2024 .
LLOYDS BANKING GROUP PLC SR UNSECURED

53944Y-AL-7 .. |3.870% 07/09/25 ......ccevevenuaeeeeeennnaneeeennnn | Daviiis ..07/09/2024 .|Cal | 100.0000 ... |eeveneeeeenniieeee fereeeeens 1,000,000 |.......... 1,000,000 |......... 1,093,940 |.......... 1,013,393 [ocorieeiiies (U RN [QERCC) ] (U [QERCC) [V PO 1,000,000 |...ccvvvnnnnnnnn [V [V [V AU 38,700 ..07/09/2025 .
NTT FINANCE CORP SR UNSECURED  0.583%

6295411-AB-1 .. |03/01/24 .....oieeieiiie e D...... ..03/01/2024 . | Maturity ....ooovvieriienn foormmmninneeeninies Joeninnnns 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 [....ueiieennnnnns (U [ (U [ PP [V PO 1,000,000 |...ccvvvnnnnnnns [ [ (O] AP 2,915 ]..03/01/2024 .

1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 45,885,644 46,345,314 46,605,501 46,288,078 0 (8,827) 6,053 (14,880) 0 46,273,198 0 (387,553) (387,553) 1,345,090 XXX

2509999997. Total - Bonds - Part 4 99,569,248 99,933,634 103,867,421 101,359,991 0 (177,921) 407,024 (584,945) 0 100,775,048 0 (1,205,800) (1,205,800) 2,743,230 XXX

2509999998. Total - Bonds - Part 5 6,230,240 6,250,000 6,288,037 0 0 (1,463) 0 (1,463) 0 6,286,574 0 (96,334) (96,334) 165,482 XXX

2509999999. Total - Bonds 105,799,488 106, 183,634 110, 155,458 101,359,991 0 (179,384) 407,024 (586,408) 0 107,061,622 0 (1,302,134) (1,302, 134)] 2,898,712 XXX

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

4509999998. Total - Preferred Stocks - Part 5 XXX 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 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
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 105,799,488 XXX 110, 155,458 101,359,991 0 (179,384) 407,024 (586,408) 0 107,061,622 0 (1,302, 134) (1,302, 134)] 2,898,712 XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
US TREASURY NOTE/BOND ~ 4.000% 01/31/31
912820-JX-0 .. [.eiiivriiiiiiiiiiini e [eeeeens ..01/31/2024 .|Strategas Securities, LLC ...... ..04/11/2024 . |MIZUHO SECURITIES USA ... |.ocevennns 2,500,000 |....... 2,513,672 |....... 2,412,500 |......... 2,513,226 |.ocevvnninns (U PO (446)]- e eevvnnnens (U PO (446)]-.cevvnnnens [ PP O T (100,726))........ (100,726)|........... 19,780 [.ooieeennnnnns 275
0109999999. Subtotal - Bonds - U.S. Governments 2,500,000 2,513,672 2,412,500 2,513,226 0 (446) 0 (446) 0 0 (100,726)] (100,726), 19,780 275
NEW YORK NY TXBL-REF-FISCAL 2021-SER D
64966S-EL-6 .. [REF .832% 08/01/2024 .......evvvvvvvvnnnnnes | eennnnn ..04/22/2024 .| Tax Free Exchange ................ ..08/01/2024 . |Maturity ....ocovvniiiiiiins |ovviinnnnnns 75,000 f[o.eeennnene 75,000 |.oevuennnns 75,000 [oevenninnnne 75,000 |oveeeniiiinnnnnn [ P [V [ [V [V O [ R [ (VN 32 | 140
NEW YORK NY TXBL-REF-FISCAL 2021-SER D
64966S-EW-2 .. [REF .832% 08/01/2024 .....evvuieeeennnnnes fevennnn ..04/22/2024 .| Tax Free Exchange ................ ..08/01/2024 . |Maturity .....oooooeeeiiiennn foevnnnnnnnes 925,000 |.......... 925,000 |.......... 925,000 |.....c...... 925,000 |-eevuuniieeennnnn [O PO [ PP [U PO [ PPN [ PP [ [ PO 0 |eevennnnnns 3,848 |..oounnnnnes 1,732
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 0 0 0 0 4,160 1,872
FORD MOTOR CREDIT CO LLC SR UNSECURED
345397-E2-5 ...[6.050% 03/05/31 ..oevvvvnniiiiiiininieiiininn [ eeennnn ..01/02/2024 .| GOLDMAN SACHS & CO .....cvvvnnnnns ..10/01/2024 .| BARCLAY INVESTMENTS ......|..ccvunns 1,000,000 |.......... 997,290 |....... 1,027,740 |............ 997,370 |ovvveeniiiiinnnnn [0 FO L[V PO O FO L[V PN [V FO [V R 30,370 |..ceevennnn 30,370 |oevvnnnnnns 4871 | 0
KROGER CO SR UNSECURED  4.650%
501044-DT-5 .. [09/15/29 ....ccevvvnniiiiiiiiiiiiiiiiniieieees [ eeeeenn ..08/20/2024 .| WACHOVIA .. ..12/18/2024 .| Call 101.0000 ....... [ceeeneene 1,000,000 |..........998,950 |....... 1,010,000 |.. .... 998,942 .. 1,058 |....
CRESTWOOD MID
674210-AA-0 .. [8.000% 04/01/29 ...cevuvivnniennniininieninee | aeennns ..01/09/2024 .|Baird (Robert W) ........cceee... ..04/15/2024 .| Call 104.0000 ... foeennnnnns 750,000 |.......... 778,125 |......... 780,000 [............ 777,036 [ooiiiiiinnnnnnns Ofeeienn. (1,089)]ceniiiinnnnnns [U P, (1,089)].0eeeniiinnnnnn [ o [V (27,036)].......... (27,086)]..00nveeees 62,333 [........... 16,667
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,750,000 2,774,365 2,817,740 2,773,348 0 (1,017) 0 (1,017) 0 0 4,392 4,392 131,542 16,667
2509999998. Total - Bonds 6,250,000 6,288,037 6,230,240 6,286,574 0 (1,463) 0 (1,463) 0 0 (96,334) (96,334) 155,482 18,814
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

g1

6009999999 - Totals 6,288,037 6,230,240 6,286,574 0 (1,463) 0 (1,463) 0 0 (96,334) (96,334) 155,482 18,814




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of America .... ... Dallas, TX 515,419 |.. XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 2 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 515,421 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 515,421 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

XXX 0

515,421

0599999 Total - Cash
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January... | (3,044,959) 4. 13,305,306 7. JUlYe o 7,732,303 10.  October. ... (337,483)
2. February...|.ccooinnnns 18,678,750 5. May..oo|imeiiind 9,804,266 8. , 11.  November... 841,041
3. March 20,084,504 6. June 6,202,415 9. September 11,859,107 12.  December 515,421

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

60934N-50-0 .......

|FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ..uvvviiieiisiiiiieiiiiiiiiite i ettt

0

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

0

|

.............................. 26,033,204

............................... 3,160,963

. Subtotal - Other Cash Equivalents

26,033,204

3,160,963

26,033,204

3,161,043

coocoo
N
@



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Better Health Inc. (an Ohio corporation)

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ... AL | e

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

3. Arizona WAZ |

4. Arkansas ..., AR [

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

6. Colorado

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

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

9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34, North Caroling ......ccccevvivviinicced NC i ] s [ooses s ienies [oosies s
35. North Dakota
36.
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 499,741 499,219 0 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)

E29
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