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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

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

1.11 Unaffiliated certificates of deposit ...........ccccvvevieiiieiiiiiiiic )

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

2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoevriiiiienieniencd

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccoovvvriiininn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............ccccceoeeienne
3.04 Parent, subsidiaries and affiliates Other ..............ccccoviiiiiiiiiiiien
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

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

4.04 Mezzanine real estate loans

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

5.01 Properties occupied by COMPANY ........cccuiviiiiiiiiiiiieeieceeeeeeeeeee

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

Cash, cash equivalents and short-term investments:

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

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

....................... 0 veeeeen 02000 oo O e
........ 20,103,020 |............. 5.395 |........20,103,020 |......ccoorrrnences
...... 126,607,850 |............33.975 |...... 126,607,850 |........ccecrvnvecce
....................... 0 fieeeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
...... 210,654,137 |............56.529 |......210,654 137 |...c.ccorvrrinne
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 eeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 veeeeen 02000 oo O e

....................... 0]...........0.000
...... 210,654,137 |........... 56.529
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]...........0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]..........0.000

Total invested assets

372,645,086

100.000

372,645,086

372,645,086

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiiii it b bbb bbbt bbbttt aR e e a e s b e e resbesbesaeetesaeeaeereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o ittt e e et e et e e a e e eaeeaae oeabeeabe et e e be et e et e e Reeabeeas eeetseesseaseenaeeseeaeeaeeaaean
Current year change in encumbrances:

o B ] = S =T i TR o 10 o e T PP PPPTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b e bbbt b b e b b se b e 0o b e b e b e e b oo e b b e e b e b e sbebe S0 HE SRS AR SR L AR oA L e b e R e e b e R e b e bt ebesebesetese e

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. B ... ... e ... ..\ . etteteseeeeeseeeseenbeanteenseanbeas Soeemseasseassenseenseeaeeaeeaaean

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

A B )= =T TR o 10 o e PP PPRRRPNS

7.2 TOtals, Part 3, COIUMN 10 ..ottt h bbb e b b e se e b e 0o b e e b e e b e e e b e s e b e b e e b e b e saebs 2201 E SRS AR SR L AR e R b e b e b e e b e b e e b e b e s eabesebese s e st
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..ot bbb bbb e b e bbb et e b bt s b b e b b e sa b S8 e R oAb e b e bbbt

LA o] = 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) .........c.ccuiiiiiiiiiitiiiii ettt bbbttt 2o e e e e e e e e e e e e e e e eneens
[DI=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To IR= a4 To 0L OO

Statement value at end of current period (LiNe 9 MINUS LINE T0) ...ttt bbb bbb b bbb bbb bbb Rt bt e b e bt bt bbb Seseemeeseens e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr VAT .........ciiiiiiiei et 2eese e e e e e e e e e e e e eeeneea
Cost of acquired:

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

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

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

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

5.1 Totals, Part 1, Column Q .......oeeiiiiieeeeeeee g oo

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b b e b e bbbt b b e b bbb e e b e e b et b e e eb o R e S E e R e e s e b e b e bbbt b b e

O e = R e Ty 0 A o] [0 T T O OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......ccoccuiiiiiiiiiiiiiiiiiieieeeies —eeeee e
TOtal VAIUBLION @IIOWANCE ... .ottt e e e et et e e e oS E e e H e e H e SRt e E e SR e £ R e £ Ee £ R e SR £ e R e £ E e e E e £ R e £ o e SR e e R e e R e e e e e R e e e e e R e eRe e EeeR e eeeeeeeeean SR e e e e e bbbt
ST o] ol = I (g T= Y B o TU T
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e oo e e e e e e e e R e e R e £ R e SR e e R e £ R e £ R e SR e e R e e Rt e e e e R e e R e e e e ehesee s Reebeeeeaae s SA0ess e s e b et et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......ciiiiiiiiii bbbt bbbt e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiiiiiiiiti ittt bbbt bbb bbbt b E b E £ E e E e E £ E A E e E b AR e b e b e e bt bt 2eemse e e ese e e e e e e e e e e e e nneens
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 8) .........uiiiiiiiiii it bbb bbb bt bbbt aR e et e e b e s besbesbestesaesreeaeereanas

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

o B o] = S =T i TR o 10 1o e R OIS

3.2 TOtals, Part 3, COIUMN 12 ... bbbt b bbbt bbb b e se b e e b e e b e e b e e e b e s e e b b e e b e b e saebe 2201 E SRS AR SR L LR oA e e b e R e e b e R e e b e bt ebeseteseseae e
P aXeTo (U= o) e Tt oTU o | OO
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvnvneeee..... A ...
5.2 Totals, Part 3, Column 9 .......c..cccoveiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et e et ttesutetosntatasseannstaansssaanssaaansseessteessseesaseeessteeaaseeesateeeasbeeanseeesabe Saeeeenneeeanaeeenaseeeaeeennneeens
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt e et eae e e st e ea e e es e e aa e e st e st easeeaseeaeeeaeeea e e es e e ea e e st e s e e aseenbeeaseenbeeneeantes Sheeesseesteasseasseaaeeaseeaaeenes
Total foreign exchange change in book/adjusted carrying value:

LS B o] = S =T i TR o1 10T o e A PP PRPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b et b bt bbb e b e e b e e b e e b e e b e ae e b e s E e b e b e e b e b e saebe S84 E SR e H RS AL AR oA L e b e R e e b e b e e b e b et eabesebeseseae st
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e bbbt h b E b bt s a b e e b e e b et b et e b oA e S E e R e e s b e b et bt e b n e

O e = R o Ty A o] [0y Ty W B OO RS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccuiiiiiiiiitiitiite ittt bbbttt sttt abe s Seee e e eeeeesee e e e e eeeneeas
[DI=e [0 8 o) e=T M ToT o E=Te (4 a 11 C=To IR= 0 o0 L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) .....ouiiiiiiiiiiiiiiteie sttt bbb bbb bbb bbbt bbbt bt b e b e bt e bt b Smseemeeseene e e e e e e e e e e enenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............ccvueueueeeeeececteteteeeescaete et eeessssesesesesessssesesesesessssssesesesessssssesesesensssssesasasnssastesassssnssansesans seesnscscseses 187,828,575
................. 97,562,628
...729,976

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e TotoTU o | USROS P PP

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

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

LRI o= Tq 2 Y=ot 1[0 1720 001 1¥ 11 Yo Wt < TSRS

4.4, Part 4, COIUMN T oot b bbbt E bbb E b e b e bR E bbb bbb bbb R

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiuiuiieeeiee ettt ettt s et e et et e s e s es e e et ese et eassessaseeseseeeeaeeeeaen 75,167,432
DedUCt AMOTHZAtION OF PIEMIUM ........viececeeeeee ettt e ceeaetete s s s asaeseteses s asassese s s s asasseses s s asssseses s ssssssses s s sssssssesas s assssesessassssssesess s sssnssses s s assnsnsnsasas +eetsesesesesenasasaes 302,988

Total foreign exchange change in book/adjusted carrying value:

LTS R =Yy IR [37 3T e TSP 0

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

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieiiieieieeeteie e et e ceaeseee e et e eseseeesee e e s e s eeee a2 e e sesesee a2 e e seseseeee e e aeseeee e e s e seaeaesesasnas Soisnene et ebss s s ene e s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbbt e b E e eE bR eh b4 eE bS8 b £ e E SR b £ et E b bttt b e b e enensnsea et es s s e s en 0 0
Deduct current year’s other than temporary impairment recognized:

LTS R =T IR 7] [¥T 3T e OO OO PSPPSRSO 0

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt e e e e seaee e e e e e s eseeesee 2 e s e s eeee e 222 s e aesee a2 22 s e s esesee e e s e s e e es e e s e e s esesesasnas SoisnenE et ebas s s ne e s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt e et b et s o b e b et et Es e b b ettt s b et et taeae 2eesensnseaetesasennsnae s sen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieee ettt ettt ettt ettt ae et et et et et et et e s e se s et es e s et e b et e s s esssas e s e s et e s et e s esesseses et et e b et esesesseses et e s et et essssas s es s s e bbb ebee et st ne e bbbt eeeae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccoiiiiiiiiiiiiiiii s e 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-7T+8-9+10) ........ccceeverererereereeeeeeeeeceeteeseeesseseae et esessaesesesesessssssesesesesssseaesasas seesesesasacaes 210,654,144
(DTt [ Let i (o) =TI aTe g F=Te Lo Ty (=T o IR=T 4o USRS 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.ovvecueueieieeeeeceeee et eeeesceete e eseesseeaetesesenssssaesesesesssssaesesesessssssesesasassssssesesssessssssesasasas £esssssesesaes 210,654,144
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccceveveveveeeeeieeee o 63,943,267 |.....cccennv 63,543,873 |.coveees 63,507,049 |......cocoee.. 64,952,889
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 63,943,267 63,543,873 63,507,049 64,952,889
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 20,103,020 19,631,775 21,496,564 19,566,760
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeeee oo 109,729,201 |................ 108,702,574 |............... 109,617,271 |.ocenee. 110,242,628
Identified Funds, Unaffiliated Bank 9. CaNada ......ocoeeeeeeeee e e 11,664,088 |................ 11,487,009 |.....cocoee.... 11,554,439 |.....coce.. 11,697,000
Loans, Unafilated Cortiicates of 10._ Other Countries 5,214,561 5,155,848 5,212,226 5,210,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 126,607,850 125,345,431 126,383,936 127,149,628
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 210,654,137 208,521,079 211,387,549 211,669,277
PREFERRED STOCKS 14.  United States .......ccceeeeveveecieceee e [0 U 0 [ 0
Industrial and Miscellaneous 15, CANAAA ....eveeeeeeeeeee e [0 U [0 U 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . .0 . ]
Industrial and Miscellaneous 21, CaANada ...cooooceeeeeeeeeeeeeeee e 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 210,654,137 208,521,079 211,387,549
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

7

Total Current Year

1. U.S. Governments

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

............. 50,427,231

.................. 561,188

.................. 481,642

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

GoIs

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

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

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

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

2,986,601

11,200,265

1,702,812

2,058,262

2,155,080

20,103,020

16,428,272

20,103,020




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years

Through 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

B.ANAICT L

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

............. 42,859,882

....11,869,166 |...

63,935,106

7,452,749 |....

490,946

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)

107,285,934

.19,321,915 |..

........... 115,789,289
...28,744,336 |....

............. 71,647,238
.17,430,573 |..

............. 35,638,696

..1,891,342

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICGE ...

8.7 Totals

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

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

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




L0IS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

1

1 Year or Less

Through 5 Years | Through 10 Years

Over 1 Year Over 5 Years

Through 20 Years

Over 20 Years

8 9
Col. 7 as a % of | Total from Col. 7

Total Current Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

12. Total Bonds Current Year

12.2NAIC 2 ...

125 NAICS ...
12.6 NAIC6 ...

T21NAIC T

123 NAIC 3 .o
124 NAICA ...

......... 125,562,602

............... 2,754,946
..... 7,452,749 |....

............... 2,539,904 |.............. 2,155,080

155,693,525

.17,430,573 |..

............. 35,638,696
..1,891,342

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

12.7 TOtalS .o 70,188,855 |........... 133,015,351 |.cocvee 2,754,946 |..............2,539,904 |.............. 2,155,080 |...ccoorerererrirnne 173,124,098 |............. 37,530,038

12.8 Line 12.7 as a % of Col. 7 33.3 63.1 1.3 1.0 82.2 17.8
13. Total Bonds Prior Year

13ANAIC T e 74,926,719 |........... 104,067,560 |............... 1,612,434 [ ..o 975,400 | 58,401 | O [ XK o XX e .. 181,640,514 |l 863 | 147,541,519 | 34,098,995

132 NAIC 2 e e 12,531,475 |............. 16,212,860 |-.vveecceeeeeneens O e O o O e O o XK e XXX [ 28,744,335 | 1807 [ 26,151,716 | 2,592,619

13.7 TotalS .o

............. 87,458,194

......... 120,280,420 |...............1,612,434

(b) ...210,384,849

173,693,235

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4NAIC 4 ...
14.5NAICS ...

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

T4BNAICK ..o

....11,638,176 |...

..... 5,892,397 |....

13.8 Line 13.7 as a % of Col. 9 41.6 57.2 0.8 82.6
14. Total Publicly Traded Bonds
TAANAIC T e 39,620,326 |........... 109,114,216 |.............. 2,264,000 |.....ocovnven 2,539,904 |...ccoene 2,155,080 [.oveeeeeeeeerireeeciriens 155,693,526

.17,430,573 |..

14.7 TotalS .o
14.8Line14.7asa % of Col. 7 .......ccceevennne

15. Total Privately Placed Bonds

15.2NAIC 2 ...

15.5NAICS ...
15.6 NAIC 6 ...
15.7 Totals ..ccovveverieiecenn

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

15 1NAICT

153 NAIC 3 ..o
15.4NAICA ..o

............. 35,638,695
..1,891,342

Section 12 9.0 8.5 0.2 0.0 XXX 17.8
(@) Includes $  orroreenene 36,150,207 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........ccceeoeueurrrinecnnns 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

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

0 current year, $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccvreereincenneencenns oo, 11,909,071 | 48,967,536 |.....cooveeivnneeeee O o 0 e 0 e XXX e 60,876,607 44,740,199 |..cooiiiiiee IR I 60,876,607
1.02 Residential Mortgage-Backed Securities ... ...564,135 |. 1,459,694 |.. .. N . .. .. 3,066,659 |.. 1.5 . . 3,682,755 |... LT . 3,066,660 |.

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........cccccceeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........cccecvriiiinieniesiesiee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccceveeiieiiiicniieeeeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

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

5.01 Issuer Obligations .............c.ccc...... B A 2,060,000 |.............. 8,302,454

5.02 Residential Mortgage-Backed Securities ... ...564,890 |. .. 1,798,643 |..

5.03 Commercial Mortgage-Backed Securities .......... [.ocococeeennn. 361,712 e 1,099,169

............. 10,362,454
e 8,279,686 .
.............. 1,460,880

............. 10,362,454 11,750,232
.. 8,279,687 |.. 3.9 . .4,678,040 |...
.............. 1,460,881 B RO |

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
5.05 Totals 2,986,602 11,200,266 20,103,022 16,428,272 20,103,020
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccoeioiiiiiiniiiniiieiee e, 41,124,738 |............. 35,152,204 |...c.ceviiiiiie 0 [ 0 [ [ S XXX e 76,276,942 ..o 36.2 | 106,935,675 |...cooveieinnne 50.8 |eeiinne 61,618,657
6.02 Residential Mortgage-Backed Securities ... [ OO [V [V [V R [V (V1 XXX [, [V 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... [.............. 1,404,739 |............... 3,994,930 | 0 [ 0 [ [ S D.9.0 CHUNI TR 5,399,669 |....ccoovrrrreriieienne 2.6 | 3,939,3% | 1.9 | 4,034,347 |..oovennee 1,365,322
6.04 Other Loan-Backed and Structured Securities ... 12,199,571 32,240,722 490,946 0 0 XXX 44,931,239 21.3 33,658,555 16.0 23,424,807 21,506,432
6.05 Totals 54,729,048 71,387,856 490,946 0 0 XXX 126,607,850 60.1 144,533,624 68.7 89,077,811 37,530,039
7. Hybrid Securities
7.01 Issuer Obligations ...........ccccoveveveveueueeiieeeeeeeees oo 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccccveveveveveueeeieeeeeeeees oo 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........cccceveevceene |oviiiiiiiciiciee, 0
8.06 Affiliated Bank Loans - Acquired ...........ccccceevuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniiniinicc0 o0 0 o0 0 [ XXX [ (V1 TR 0.0 e (V1 TR 0.0 e [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoeeireoinciinciinnenns oo 55,093,809 |.............. 92,422,194 ... 147,516,003 |.....ccccvevvinnnne 70.0 [ XXX [ XXX e 132,857,718 |ceeiine 14,658,285
12.02 Residential Mortgage-Backed Securities .......... |.ccccoocnne. 1,129,025 |...ccoieeas 3,258,337 11,346,346 |.......occoveine 5.4 [ D.9,0 TN RURR D.9,0 TN RUNN 11,346,346 ..o 0
12.03 Commercial Mortgage-Backed Securities ........ |...c.cceeee. 1,766,451 ..o 5,004,009 ..o 0 o0 L0 e XX o 6,860,550 [..c.ocveuiiiiiiiinne 3.3 | XXX [ XXX v o 5,495,227 |.....cccueuunee 1,365,323
12.04 Other Loan-Backed and Structured Securities . |- 12,199,571 . 32,240,722 ..44,931,239 |. . 23,424,807 |...coene.. 21,506,432
12.05 SVO Identified FUNdS ........ccccoeeneenecnecneens oo XK [t XX e XX o XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0
12.06 Affiliated Bank LO@ANS ..........ccccevevenenenenenenes foeeeneiencncieeeeeen 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V 0
12.07 Unaffiliated Bank LOANS .........ccocevveeneeneeneeniens foevviniinin0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0
12.09 Totals B T 70,188,856 |............. 133,015,352 210,654,138 173,124,098 |.............. 37,530,040
12.10 Line 12.09 as a % of Col. 7 33.3 63.1 100.0 XXX XXX XXX 82.2 17.8

13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceoviiiinininiiininene
13.02 Residential Mortgage-Backed Securities ..........

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

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

13.08 Unaffiliated Certificates of Deposi
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

B 87,

458,194
4.6

............. 120,280,421
57.2

210,384,850
100.0

............. 173,693,235
82.6

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeniniieiienieniens
14.02 Residential Mortgage-Backed Securities

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
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,

.............. 86,452,031

...3,268,337 |..

I 5,094,098
20,202,146

...132,857,718

....... 5,495,227
23,424,807

11,346,346 |

... 146,449,304

....... 2,131,976
16,751,069

...8,360,79% |.

132,857,718

I 5,495,227
.............. 23 424 807

. 11,346,346 |..

................ 2,539,904

....2,155,080

Section 12 24.3 54.6 1.1 1.2 1.0 0.0 82.2 XXX XXX XXX 82.2 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceevvvreniininninnnninniins fooeeeeeeenn. 8,688,122 | .5,070,163 o0 o0 0 e XXX i oo 14,668,285 720 e 17,976,712 85 D,0, %, CHTTRIRY 14,658,285
15.02 Residential Mortgage-Backed Securities .......... [ooccooeniniinnns . (D00 [ D, 0.0 ST RPN 0
15.03 Commercial Mortgage-Backed Securities ........ |.ccccoccene. 1,365,322 |- T |0 |0 0 [ XXX [ 1,365,328 [ 0.6 |ceecns 1,807,418 [ 029 e XXX [ 1,365,323
15.04 Other Loan-Backed and Structured Securities . |. ,976,910 .. 21,506,432 |. . 16,907,486 |. 21,506,432

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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

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

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

.......................... 6,580,129

.............................. 482,239

.......................... 6,580,129

.............................. 482,239

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




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PIIOT YEAI) ........cuiiuiitiiieitiiteate ettt sttt sttt bbb bbbt bbbt b e bt bt bt bt bt bbbt 2o mme e e e e e e e s e e e e eeeeeneeas
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumMN 12 .........cccoiiiiiiiiiiiii e

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColuMN 14 ..........c.co i e e
Unrealized valuation increase/(decrease):

I IS T= T (T o B I 7)1 4o e A OO PRTRPNS

3.2 SECHON 2, COIUMN MO ..ottt d b e bt b b bt e et e h b e b e b e b e s e b et e b et eb et eaeas s S840 80 AR e AL e b e AL e b e b e e b e b e e b e b e ats esbeseasese s ese s s e st
SIS T N o T S I | U i 4 1= o PR

Total gain (loss) on termination recognized, Secti

Considerations received/(paid) on terminations,

Amortization:
7.1 Section 1, Column 19 .....ccovveveeeceeeeee R ...
7.2 SECHON 2, COIUMN 27 .o et uea et m et Lt st ebese s b e e b e b e b e e bt e bt etesesese b ese s s e et
Adjustment to the book/adjusted carrying value of hedged item:
8.1 :SECHON 1, COIUMN 20 ...ttt d bbb bbb e bt e b et bt e bbb e e b e se e SR8 SR oA e e R e R b e b e s s et b b
LIS T= Ty (T I 07 ) W44 12 PO TURN
Total foreign exchange change in book/adjusted carrying value:
Lo B IS T= T (T o B IR 07 ) [T 4o e - OSSP PRRPNS
9.2 SECHON 2, COIUMN 20 ...ttt et h et bt b e e bt b s o4 st et b e s b e st e b et e b et e b e s eb e s s ebeas s S088 SR e AR SR L AR e AL e b e R e e b e b e e b e b e ate ebesebeseseae e
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5-6F7+849) ..ottt ettt sttt e b e e s b e e s b e e b e e been st e ettt
[DTTe Lot g ToTg oo [ T (=T B EoT T £ S,
Statement value at end of current period (LINE 10 MINUS LINE T71) ...uiiiiiiiiiiiii ittt b e bt e bt e bt e a bt ea bt eae e sh e e sh e e ebeeeb e e be e beeabeenbean Seemeeseeaeeseease et e esseeanens

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........cuiiiieieieiite ettt e e e e et et et e es Saensee s e s e e s e e e e e e e anaeea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........ccuerieiiriiieieieieieis corrsie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareabeare e sr e sb e s e sr e aress sabessessesresresaesresaesaesnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........ccoeruriiirierieieicieieies coriresie e
B2 B ST i) o e TR @] [T o o Ty K oy T T = TSR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiiis corieiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . (RS e

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... N ... U@V - BB -

3.25 SSAP NO. 108 AGJUSTMENES ......oiuiieiiiiiiiee e eies eobeate st e s e s e s e s e e sa e s b e s b e s b e ss Sbesbeebeab e s b e s b e s e e s b e s b e s b e e b e es Seaeeae e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........ccoiiiiiiiiiiiniciee
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ...,

4.22 Amount recognized (Section 2, COIUMN 16) ........cccoiiiiiiiiniiiiiiiiin e

4.23 SSAP NO. 108 AGJUSEMENLS ... eatear e s e s e e e e e are s besbesaestesresaesresresnesnesne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS IN PIOT VAT ........c it bbb bbb bbb bbb E bt E b bRt bt bbbt b b Seseeae e s e e e e e e aes
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEA ..........ciiiiiiiie ettt Seses e s e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ..ottt bbbt bbbttt b bt abe Sse e

Deduct total nonadmitted amounts

SI11
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

9999999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3
Total Replication
Number (Synthetic Asset) Number
of Transactions of
Positions Statement Value it
Beginning INVENTOTY .......ccoiiiiiiiiiiiiieesee e s [
Add: Opened or Acquired Transactions...........ccccoeeeereeneeaeriiniiniiniiciciiicciens foevercciicciccciccee L. NG .
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...............ccoccovveviiii o, XXX veieeiees oo foei, XXX v
Less: Closed or Disposed of Transactions............cccceveeec i e foeeice
Less: Positions Disposed of for Failing Effectiveness

(0741 - V) KOO U U OO KOO OO PO URURURURTR NP OO OO URURURUN
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value XXX XXX

4
Total Replication
(Synthetic Asset)
Transactions

5

Number

of

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Ending Inventory
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check
Part A, SeCHON 1, COIUMN T4, ... et e et e e E e e e e e R e e e e R e e e e s e e s b e s e e s ee s e e s besaeabees Shessessessessessesseasessessnaaeans
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ..............cccccoiiiiiiiiiiiiiiiis e,
Total (LINE 1 PIUS LINE 2) ...ttt ettt ettt et et e et e et e e st e en e e eseeeseenseeseeaeenseenneenseennesnnesnnenneeneenneenee
Part D, SECON 1, COIUMN B ... oo e e e e e e s e e e e e e e e s e e s e e e e e e e e e sseeaeaeae | oheesessessessessessessesseaseaseans
Part D, SECON 1, COIUMN 7 ...t e e e e e e e e e s e e e e ae e e e e e s e e e s e e e e e s e saeaseae | oheetessessestessessessessesseaseans

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiieii ittt sttt b e sn s sneseeseeseeneenies

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt ettt e a e e e s e ea e e ea e e s e e s e e aeeeas e e aeeem e e es e e eae e st e st enseenseanseenseeneenneenneannen
[ T g D S T=Tor (1o o N TR o1 (¥ 1o R PP
(o= T g D IS T=Tor (1o N TR 7o [FT 1 oo N O PP

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiieii ittt sttt et n e sne e e e seeseeneesies i

Part A, SECHON 1, COIUMN 27 ..o b bbbt bbb e b e e b et b e bbb b et ebe oeebesebesab e et e et
Part B, SECHON 1, COIUMN 20 ........ooiiiiiiiiiiii it b e h b b e bbb bbb e ebe Aeebeesebes bttt
Part D, SECHON 1, COIUMN 12 ...t a e bbbttt a et e et e et e e ates o0ebesabesabes st ess st eae s neseas
Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueueveras |oeecerererecens 34,122,761 | 15,976,145 | 518,516 |...coccveeeee.e 17,628,100
2. Cost of cash equivalents aCqUIrEd .............ccccoeeeveveveueueeeeeeeeeeieieeie e feeeeeeeens 2,800,140,179 |.ooivrinne. 3,954,176 |..oovvvennne. 88,857,420 |........... 2,707,328,583
3. ACCIUAI Of GISCOUNE ...ttt [oessessessese s 69,679 |.ooviirieienne 69,679 | (N 0
4. Unrealized valuation iNnCrease/(AECrEaSse) ............ccoveveveveviveuereeeeeeseeseeieesesens [eeeeeeneneseieseeeene s (L RN (U N (1 T 0
5. Total gain (I0SS) ON AISPOSAIS .......cveveveviririiiieieieieieeesesieie e sessesesesenes [oeseseseeneneesees s (O O (O T [0 0
6. Deduct consideration received on diSPOSalS ............c.ccoeeveveviveiiverereeiieeeneians oeeeeeeens 2,672,422,578 |.......cooveve. 20,000,000 [....cceveennne 83,696,944 |........... 2,568,725,634
7.  Deduct amortization Of PremMilm ...........cccceiiiueriiiereeiereeeeteeeeeestee et esaeres [oeeeereee et [0 [0 (01 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oeeeeeneinnnnseeens (L RN (U N (1 T 0
9. Deduct current year's other than temporary impairment recognized ............ |ooeecconicinnniccnns (O O (O T [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ 161,910,041 [ (| 5,678,992 |......ccco.ee. 156,231,049
11.  Deduct total NONadmitted MOUNES ..........ooururureeeeiicieeeiees et [eereess e 0 [ (U N (U RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 161,910,041 0 5,678,992 156,231,049

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualifying cash pool via SSAP 2R
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign

Total Exchange Gross Income
Current Year's Change in Change in Earned Less

Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,

Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

103

0699999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals




€03

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

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

Showing All Mortgage Lo
6

3399999 - Totals

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $

.. unpaid taxes $

unpaid taxes $

unpaid taxes $

interest due and unpaid.

.................................... interest due and unpaid.

unpaid taxes $

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

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 2023 OF THE Oxford Health Plans (NJ), Inc.

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 | Interest and | 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

0599999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

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

6299999 - Totals XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
L
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-R3-6 ..... US Treasury Note TA o 2,320,516 |...94.3670 |........eenn.. 2,359,175 |.oovvvrnnnnnns 2,500,000 |.....ccvunnnns 2,354,398 |...oovvnninns 0 fooeernnnnn 33,882 o0 [0 | 1.625 |...... 4.234 ...06/30/2023 ...|....05/15/2026 ...
912828-77-8 ..... US Treasury Note . 1.A ... ...92.8370 |..ccovnnnnnnns 1,021,207 |.... .1,100,000 |.. ....1,001,948 0 [ 10,569 v o0 e 1.500 |...... 4.638 ....08/21/2023 ...|....01/31/2027 ...
912820-BV-2 ..... US Treasury Note . 1.A ... ...98.6260 |.............. 2,958,780 |.... .... 2,999,536 O s 1,613 |0 [0 e 0.375 |...... 0.429 ....09/30/2021 ...|....04/15/2024 ...
91282C-BII-0 ..... US Treasury Note . 1.A ... ...92.5270 |..coernnnnnnns 2,775,810 |.... ... 2,805,463 0 feeeeennn 49,906 |eeiiiieiiin0 [0 0.750 |...... 3.681 ....06/12/2023 ...|....04/30/2026 ...
912820-CL-3 ..... US Treasury Note . 1.A ... ...97.5250 |.....oounnnnns 2,925,750 |.... ....2,998,881 LU R~ 7 T N | N RN | ) AN 0.375 |...... 0.444 ....07/15/2021 ...|....07/15/2024 ...
91282C-CP-4 ... US Treasury Note . 1.A ... ...91.6070 |...ccovnnnnnns 3,664,280 |.... .... 3,631,034 O [ 67,427 0 o0 e 0.625 |...... 4.448 ...06/29/2023 ...|....07/31/2026 ...
912820-CX-7 ..... US Treasury Note . 1.A ... ...96.8470 |.....oounnnnns 5,810,820 |.... ....5,910,654 JLO U 1728 (- N | N RPN | ) AN 0.375 |...... 2.525 ....10/24/2022 ...|....09/15/2024 ...
91282C-DZ-1 ..... US Treasury Note . A ...96.5190 |..ccovnnnnnnns 2,895,570 |.... ....2,900,741 0 [ 84,457 |0 0 e 1.500 |...... 4.560 ....10/24/2022 ...|....02/15/2025 ...
91282C-EU-1 US Treasury Note . LA ...97.7480 |. 1,954,960 |. 1,985,946 |.. .0 .2.875 |......3.375 ....06/21/2022 .. 06/15/2025
91282C-GE-5 . US Treasury Note . 1.A .. ...99.2500 |. .. 4,565,500 |. . 4,599,076 |.. .0 .3.875 |......3.885 ....04/27/2023 .. 01/15/2026
912820-GG-0 ..... [US Treasury Note . 1.4 .. ...99.3%0 |. .. 4,969,800 |. .4,980,766 |.. .0 Ln 40125 40404 ....02/10/2023 .. 01/31/2025 ...
91282C-GL-9 ..... US Treasury Note . 1.A ... ...99.5560 |.....ceuunnnns 2,986,680 |.... ....3,019,381 0 [ (5,463) |oveeeeeeen0 [0 e 4.000 |...... 4.091 ...06/12/2023 ...|....02/15/2026 ...
912820-GL-9 ..... US Treasury Note . 1.A ... ...99.5560 |..........nnnt 2,488,900 |.... .... 2,468,958 O o 7,134 |0 [0 4.000 |...... 4.091 ....06/29/2023 ...|....02/15/2026 ...
91282C-GR-6 ..... US Treasury Note . 1.A ... . 100.8800 |....cevvnnnnns 4,035,200 |.... ....4,060,677 JLO N O ( [+ <) N ARt | B IUUPRPRRIN | ) AU 4.625 |...... 3.899 ....08/31/2023 ...|....03/15/2026 ...
912820-H8-0 ..... US Treasury Note . 1A e ...98.8590 |........eennns 1,977,180 |.... .... 1,949,856 LU R 7 & N N | I RN | ) AN 3.625 |...... 4.756 ....08/21/2023 ...|....05/15/2026 ...
91282C-HH-7 ... US Treasury Note . LA e ...99.9940 |....coonnnnnns 2,499,850 |.... ....2,485,170 O 2,985 |0 o0 e 4125 |...... 4.383 ...06/27/2023 ...|....06/15/2026 ...
91282C-HY-0 ..... US Treasury Note . .. 1.AFE ..|... . 101.4040 |........een.n. 1,622,464 |.... .... 1,503,204 O o863 o0 [0 4.625 |...... 4.792 ....09/19/2023 ...|....09/15/2026 ...
91282C-JC-6 ..... US Treasury Note . .. 1.AFE ..|... . 101.49%0 |....ccoeenn... 2,029,920 |.... .... 1,996,504 O e 170 |0 o0 e 4.625 |...... 4.692 ....11/15/2023 ...|....10/15/2026 ...
912820-K-8 ..... US Treasury Note . .. 1.AFE ..|... . 101.5930 |.....covnnnnns 4,165,313 |.... ... 4,114,286 LU R (< (1) N N | N RPN | ) FN 4.625 |...... 4.494 ....12/01/2023 ...|....11/15/2026 ...
91282C-JP-7 ... US Treasury Note . e | TAFE L . 100.9920 |....ccounnnnns 3,029,760 |.... ... 3,020,038 0 e (246) |0 o0 4.375 |...... 4.132 ... 12/15/2023 ...|....12/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 60,433,620 | XXX 60,736,919 60,876,607 0 XXX XXX XXX 453,428 674,126 XXX XXX
38383F-HT-3 ..... GNMA 2021-223 QA RMBS .....oeeeeeeeeeeeermnnieeeeeennns foen o TA e 1,050,475 |...88.9210 |...ccvvuunnnnnnns 924,847 |.ooevennennnns 1,040,075 |.ocevvnnnnnnns 1,048,004 |..covvnennnens 0 fooeeeeeeeeee (BT o0 [0 e 2.500 |...... 2.364 [MON ... [oeeernnnieeennns 2,167 [oeeeieeennnnnns 26,002 |....02/01/2022 ...|....10/20/2051 ...
38383G-AV-3 ..... GNMA GNR 2022-10 UH RMBS .......cccvvvvnniiiiiinnnnninnes foun oe 1.4 .. .. 850,072 |.. 87.8060 |... 740,400 |.... ..843,221 |.. 848,305 [.ovvvvvvvnnnnnd v 677 o0 [0 e 2.500 |...... 2.382 [MON ..... ....02/02/2022 ...|....12/20/2051 ...
38383T-HC-0 ..... GNMA GNR 2022-100 BA RMBS ... L4 ... LA 1,172,882 |...97.6160 |... .. 1,141,707 |.... . 1,169,593 |.. ....1,170,351 e (1,603) |oeeenieeeeenn0 [0 s 4.000 |...... 3.859 [ MON ..... ...08/12/2022 ...|....11/20/2041 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 3,073,420 [ XXX 2,806,954 3,052,889 3,066,660 0 (1,437) 0 0 XXX XXX XXX 7,823 93,867 XXX XXX
0109999999. Total - U.S. Government Bonds 63,507,049 | XXX 63,543,873 64,952,889 63,943,267 0 388,717 0 0 XXX XXX XXX 461,251 767,993 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 0 XXX XXX
052451-AU-5 ... AUSTIN TX RENTAL Rev Bond ..........cecvvvvviivvnnnnennns foun oe A [ LEFE L .. 425,000 |...96.2640 |... ....425,000 0. ....02/10/2021 ...|....11/15/2024 ...
130320-BD-9 ..... CALIFORNIA ST HLTH FACS FING A Rev Bond Cont Call |... ... 2 e | 1D FE L .. 130,127 |. 104.8270 |... .. ....114,216 0. ....11/06/2015 ...|....11/15/2029 ...
13048V-ZM-3 ..... CALIFORNIA ST MUNI FIN AUTH RE Rev Bond MV .. 2 e | LEFE L ..500,000 |...99.7140 |... . 500,000 |.. ... 500,000 0. A ....12/09/2021 ...|....02/01/2024 ...
186352-QW-3 ..... CLEVELAND OH ARP Rev Bond Cont Cal | N2 e | LEFE L .. 137,405 |. 101.7580 |... 117,022 |.... . 115,000 |.. ... 17,787 0 | (2,717) | ....02/10/2016 ...|....01/01/2028 ...
186352-0X-1 ..... CLEVELAND OH ARP Rev Bond Cont Call ........cccccevves founone 2. .. 1.EFE ..|... .. 195,850 |. 101.7390 |... 167,869 |.... . 165,000 |.. ... 168,850 O [ (3,781) | ....02/10/2016 ...|....01/01/2029 ...
59447T-GT-4 . MICHIGAN ST FIN Rev Bond Cont Call . 2 .1.DFE .. 733,452 |. 104.9910 |. ..640,445 |. . 610,000 .641,990 |.. .0 ..(12,638) | ....01/13/2016 .. 12/01/2030
59447T-GU-1 . MICHIGAN ST FIN Rev Bond Cont Call . 2 .1.DFE .. 453,880 [. 104.7410 |. ..398,016 |. . 380,000 .399,201 |.. .0 (7,575) |. ....01/13/2016 .. 12/01/2031
68607V-N9-2 ..... [OREGON ST DEPT 0 Rev Bond Cont Cal | 2 .1.CFE .. 869,240 |. 102.7320 |. .. 1,540,980 |. .1,500,000 . 1,554,436 |.. .0 ....01/29/2016 .. 04/01/2028
709224-LP-2 . PENNSYLVANIA ST Rev Bond Cont Call . -2 1FFE .. , 774,725 |. 103.6080 |. .1,500,000 . 1,559,943 |.. .0 ....02/11/2016 .. 06/01/2030 ...
812643-MY-7 ..... SEATTLE WA MUNI LIGHT & PUR RE Rev Bond Cont Call |... ... .2 .1.CFE .. ,597,838 |. 105.1860 |. .1,270,000 01,348,710 |.. .0 ...01/19/2016 .. 04/01/2028 ...
83786P-CN-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 e 1D FE L ..321,119 |. 105.0300 |... ..265,000 |.. 278,736 0. ....01/13/2016 ...|....10/01/2029 ...
83786P-CP-3 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 e | 1D FE L .. 380,145 |. 104.7850 |... ..315,000 |.. ....330,975 0. ....01/13/2016 ...|....10/01/2030 ...
83786P-CII-8 ..... S FL WTR MGMT DI Rev Bond Cont Cal | 2 e 1D FE L .. 460,837 |. 104.7620 |... ..385,000 |.. ....403,665 .0 . ....01/13/2016 ...|....10/01/2031 ...
89602N-5H-3 ... TRIBOROUGH NY BR Rev Bond Cont Call ......cceoovveeeeafors ven]innnnns 2 teieennnn LADFE 1,618,265 |. 105.1060 |.............. 1,371,633 [...oooeeennn 1,305,000 [..eeevvnnnnnns 1,383,946 [......ccovnnnnnts 0 ...01/22/2016 ...|....11/15/2030 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
91412H-K-0 ..... UNIV_OF CALIFORNIA CA REVENUES Rev Bond MW .........foecocofeeeness 1T LACFE 1,135,000 |...98.2670 |.............. 1,115,330 [oooiiiinnnnn 1,135,000 [.oovvvvnnnnnns 1,135,000 [.oovvvvnnnnnnnnns [ U [ [ 0 ... 0.367 |...... 0.367 [N .o ovvvnniiiiiinnnnns 532 i 4,165 |....02/24/2021 ...|....05/15/2024 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 11,732,883 | XXX 10,276,016 9,980,000 10,362,455 0 (187,777) 0 0 XXX XXX XXX 76,819 409,686 XXX XXX
S12HM-IL-T ... FHLMC Pool Q11551 MBS |4 1.4 .. 130,940 |...94.5640 |. ..116,265 |. ..122,948 .128,358 |.. .0 (1,987) | .3.500 |......2.976 ....04/25/2013 .. 09/01/2042 ...
3133L8-TZ-8 ..... FHLMC Pool RC2368 MBS ... 4 1.A .. ,718,922 |...87.5240 |. .. 1,497,501 |. 1,710,968 1,717,585 |.. .0 ... (624) |. ......1.500 |......1.426 ...10/29/2021 .. 10/01/2036 ...
3136AP-CJ-9 ..... FNMA FNMA 2015-33 P RUBS .. B LA .. 496,536 |...94.4540 |... O [ (2,282) [0 [0 2.500 |...... 1.701 ...09/08/2020 ...|....06/25/2045 ...
3138A5-ZL-9 ..... FNVA Pool AH4346 MBS ... N LA ..59,295 |...98.2520 |... O e 14 0 0 e 3.500 |...... 1.938 ....09/13/2011 ...|....02/01/2026 ...
3138AC-AQ-0 ..... FNVA Pool AH9914 MBS ... B LA . 68,914 1...97.3920 |... O e (214) |0 [0 e 3.500 |...... 2.898 ....06/09/2011 ...|....04/01/2026 ...
3138W9-TV-2 ..... FNVMA Pool AS0563 MBS .... N LA .. 113,682 |...99.3660 |... . 0 [ (466) |0 [0 e 4.500 |...... 3.626 ....09/23/2013 ...|....09/01/2043 ...
3138WD-5T-4 ..... FNVA Pool AS4457 MBS ... B LA .. 126,965 |...93.4440 |... . .. ....125,313 O e (198) |0 [0 e 3.500 |...... 3.104 ....03/24/2015 ...|....02/01/2045 ...
3138X0-MT-2 ..... FNVA Pool AU1269 MBS .... N LA .. 121,328 |...96.7880 |... . 118,090 |.. ....119,354 O [ (464) |0 [0 e 3.000 |...... 2.358 ....07/12/2013 ...|....07/01/2028 ...
3140J9-UP-4 ... FNVA Pool BM5089 MBS .... B LA .. 267,856 |. 100.4640 |... ..250,186 |.. .. 261,776 JLOJ R ( 22(1 DN N N RN | ) AN 5.500 |...... 3.366 ...01/03/2019 ...|....02/01/2030 ...
3140J9-US-8 ..... FNVA Pool BM5092 MBS .... N LA .. 189,337 |...98.7420 |... ..185,057 |.. 0 e (983) |0 o0 e 4.000 |...... 3.609 ...12/11/2018 ...|....11/01/2033 ...
3140M5-U0-6 . FNVA Pool BU4190 MBS . 4 1.4 .. . 102.5850 |. . 2,269,874 .0 .6.000 |......5.792 ....12/19/2023 .. 10/01/2053
31400R-XT-5 . FNMA Pool CB6089 MBS . 4 1.A .. . 103.1590 |. . 1,643,815 .0 .6.000 |......5.757 ....12/18/2023 .. 04/01/2053
3140X7-YM-5 ..... FNVA Pool FM4315 MBS . 4 1.4 .. ...92.1040 |. . A .0 ......3.000 |......1.928 ...09/24/2020 .. 11/01/2046 ...
3140XL-XE-3 ..... FNVA Pool FS5176 MBS .... N LA ...99.9400 |... 375,010 |.... B . ....366,046 O e 135 |0 o0 e 5.000 |...... 5.477 ...07/06/2023 ...|....06/01/2043 ...
31417Y-WJ-2 ... FNMA Pool MAOB48 MBS ..........ccccvvvvniviiiinnnnnninnnns fooe vee ] nnnnns 4. LA ...98.2230 |...ieuniiiiiiinnns 8,063 |ooiiiiiiiiiinnnns 8,208 |.iivvuiiiiiinnnn 8,204 |..ooiiiiiinnnnns 0 fooeiiiiieee (D) |0 o0 [ 3.500 |...... 2.217 ...08/12/2011 ...|....02/01/2026 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 8,314,599 [ XXX 7,888,639 8,086,760 8,279,685 0 (9,270) 0 0 XXX XXX XXX 29,256 105,309 XXX XXX
3137BL-AC-2 ..... |FHLMC FHUS K048 A2 CMBS .....ceeueieieeniininaecennnnnnes | ...... | ....... |4 ......... | 1A e 1,449,082 |...97.8080 |....cceennnnns 1,467,120 [.....coeenn 1,500,000 |......ceennnn 1,460,880 |...eeneeeennnnnn (U] R 11,798 [ (U [ 3.284 |...... 5412 [MON ..ooo ooveennnniaennes 4,105 |ooeeeiiienes 16,420 |....07/31/2023 ... [....06/25/2025 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 1,449,082 | XXX 1,467,120 1,500,000 1,460,880 0 11,798 0 0 XXX XXX XXX 4,105 16,420 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 21,496,564 | XXX 19,631,775 19,566, 760 20,103,020 0 (185,249) 0 0 XXX XXX XXX 110, 180 XXX XXX
023135-CE-4 ..... [AMAZON.COM INC Corp Note MW .... 2 .1.DFE .. ...97.9320 |. .1,566,912 |. .1,600,000 1,598,886 |.. .0 . 840 |. .0 0. . 10,400 ...04/11/2022 .. 04/13/2025 ...
025816-DL-0 ..... AMERICAN EXPRESS CO Corp Note Call . 2 1FFE .. . 102.0120 |. ,020,120 |. .1,000,000 .1,000,000 |.. .0 .0 .0 0. . 10,739 ....10/24/2023 .. 10/30/2026 ...
026650-DY-4 ..... AMERICAN HONDA FINANCE Corp Note MW .. N2 e TG FE L ...97.2490 |... 865,516 |.... ... 890,000 |.. 889,877 0. e 202 fereiiiiiiie 0 0 00750 [l 0U773 | FA L e 2,633 |... ....09/07/2021 ...|....08/09/2024 ...
03027X-BH-2 ..... AMERICAN TOWER CORP Corp Note MW 2 e [ 2.0 FE L ...99.8080 |... ,297,504 |.... .1,300,000 |.. ... 1,299,972 0. 726 [0 k0 f000..0.600 |......0.656 | JJ ... ....11/17/2020 ...|....01/15/2024 ...
037833-EB-2 ..... APPLE INC Corp Note MW Call e 1B FE L ...92.6570 |... ,204,541 |.... .1,300,000 |.. .... 1,298,756 O 885 |0 [0 ...220.700 |......0.746 |FA ...... ....02/01/2021 ...|....02/08/2026 ...
04636N-AC-7 ..... ASTRAZENECA FINANCE LLC Corp Note Call MW ... 2 e [ LFFE L ...98.0880 |... ,275,144 |.... .1,300,000 |.. ... 1,299,984 O 39 o0 [0 00220.700 ..., 0.703 |IN ...... ....06/25/2021 ...|....05/28/2024 ...
05565E-BU-8 ..... BMW US CAPITAL LLC Corp Note MW 144A N2 e | LFFE L ...97.1920 |... 563,714 |.... ... 580,000 |.. O i 17 Jeiiieienl0 [0 002202750 |...... 0.753 |FA ...... ....08/09/2021 ...|....08/12/2024 ...
06051G-KG-3 ..... BANK OF AMER CRP Corp Note Call MW ... 2 e TG FE L ...99.6170 |... 996,170 |.... .1,000,000 |.. O 0 o0 [0l 1843 L 1843 | FA L ....02/01/2022 ...|....02/04/2025 ...
06406R-BJ-5 ..... BANK OF NY MELLON CORP Corp Note Call N2 e | LFFE L ...99.0010 |... 693,007 |.... ... 700,000 |.. 700,000 J I ORI | I APPSR | R IR | I SRR 3 T3 IO 3 U3 IV N R ...07/19/2022 ...|....07/24/2026 ...
06428C-AC-8 BANK OF AMERICA NA Corp Note Non Call .. e [ LEFE L . 101.2760 |... 708,932 |.... ... 700,000 |.. 700,000 O 0 o0 [0 .0..5.650 ]......5.650 |FA ...... ....08/14/2023 ...|....08/18/2025 ...
071813-CH-0 ..... [BAXTER INTL Corp Note MW ..... 2 .2.BFE .. ...96.3470 |. 1,252,511 | .1,300,000 .1,300,000 |.. .0 ...06/14/2022 .. 11/29/2024 ...
125523-CN-8 . | CIGNA CORP Corp Note Call MW 1 L2.AFE .. ...99.0100 |. ..1,287,130 |. .1,300,000 .1,300,000 |.. .0 ....03/01/2021 .. 03/15/2024
125523-CR-9 .| CIGNA CORP Corp Note Call MW ... 1 L2.AFE .. . 100.0810 |. ..300,243 |. . 300,000 300,000 |.. .0 ....02/28/2023 .. 03/15/2026
14040H-C0-6 . CAPITAL ONE FINANCIAL CO Corp Note Call .......coeve feun onn -2 L2.AFE .. ...99.2680 |. .694,876 . 700,000 700,000 |.. .0 ...06/06/2022 .. 05/09/2025 ...
141781-BP-8 ..... CARGILL INC Corp Note Call MW 144A ... N 1FFE .. ...99.5560 |. ..739,701 ..743,000 742,977 |.. .0 ....01/28/2021 .. 02/02/2024 ...
141781-BY-9 ..... CARGILL INC Corp Note Call MW 144A ... 2 e LR FE L . 100.4860 |... 241,166 |.... ..240,000 |.. ....239,871 O i 88 o0 [0 0040875 )00 4,907 | RO e ...10/06/2022 ...|....10/10/2025 ...
172967-ND-9 ..... CITIGROUP INC Corp Note Call MW N2 e TG FE L ...96.2430 |... 433,094 |.... ..450,000 |.. O 0 0 [0 10281 | 1281 [N ....10/27/2021 ...|....11/03/2025 ...
194162-AM-5 ..... COLGATE-PALMOL IVE CO Corp Note MW .. 2 e 1D FE L ...97.8650 |... .1,500,000 |.. 1 R 151) I R o RPN B R T (1[0 I RO i < 7Y | o S ...08/01/2022 ...|....08/15/2025 ...
19828A-AA-5 ... COLUMBIA PIPELINE HOLDCO Corp Note Call MW 144A ...[... ... e 2B FE L . 102.4090 |... . ...70,000 |.. O e 0 [0 .. 6.055 | 6,055 |FA ... ....08/02/2023 ...|....08/15/2026 ...
21871X-AB-5 ..... COREBRIDGE FIN Corp Note Call MW ......cccovvvvvunnnnes feun ooe A1 [ 2AFE L ...97.5650 |... .. 175,617 |.... . 180,000 |.. . O e 3 o0 [0 .0..3.500 ... 3.526 | AO ... ....06/24/2023 ...|....04/04/2025 ...
24422E-VQ-9 ... JOHN DEERE CAPITAL CORP Corp Note Non Call ..o..coooifees cu]onnnne] coinienns L AFFE 1,048,688 |...97.8930 |......cccennnn 1,027,877 |.ooveennnnnnns 1,050,000 |......ceennnn 1,049,809 |..oovvvuuniaeens 0 fooeeieeeennn 440 |0 o0 ]....0.450 |...... 0,402 | D ....... ...06/07/2021 ...|....06/07/2024 ...
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24422E-VU-0 ... JOHN DEERE CAPITAL CORP Corp Note Non Call ..........feee o] eeeein]| coeeeeeis LFFE L 299,805 |...96.9560 |.................290,868 |......ccoeeennn 300,000 |oeevvvrnnniennns 299,955 |...covviininens (U R 1 AN | Y AU (B RN 0.625 |...... 0.647 ....09/07/2021 ...|....09/10/2024 ...
24422E-WV-8 ..... JOHN DEERE CAPITAL CORP Corp Note Non Call .......... (AP [N AU Y < =R .. 360,000 |. 100.0120 |... . 360,000 |.. ... 360,000 JLO N N | I AP | B IR | B AT 5.510 |...... 0.250 ....10/07/2021 ...|....10/14/2024 ...
28422EVF-2 ... JOHN DEERE CAPITAL CORP Corp Note Non Call .......... UV (U A Y S S SR ..789,818 |...98.3830 |... . 790,000 |.. ....789,911 LU R 1) I AU | N RN | B SN 3.400 |...... 3.408 ...06/01/2022 ...|....06/06/2025 ...
29364I-BK-3 ..... ENTERGY LOUISIANA LLC Corp Note Call . |- 1LFFE L .. 529,205 |...96.7880 |... ..530,000 |.. ....529,799 O e 265 |0 o0 e 0.950 |...... 1.001 ....09/28/2021 ...|....10/01/2024 ...
31620M-BQ-8 ..... FIDELITY NATL IN Corp Note MW |- 2.BFE ... ..619,634 ]...99.1330 |... . 620,000 |.. ....619,980 O e 122 |0 [0 0.600 |...... 0.620 ....02/23/2021 ...|....03/01/2024 ...
37045X-DN-3 ... GENERAL MOTORS FINL CO Corp Note Non Call ... .. 2.BFE ..|... .. 840,000 |...99.8400 |... . 840,000 |.. ... 840,000 JLO N N | I AP | B IR | B AT 5.970 |...... 0.671 ...10/12/2021 ...|....10/15/2024 ...
37940X-AF-9 ..... GLOBAL PAYMENTS INC Corp Note Call MW |- 2.CFE ... .. 929,349 |...96.4690 |... ....929,807 O 219 o0 [0 e 1.500 |...... 1.524 ... 1171672021 ... |....11/15/2024 ...
38141G-YL-2 ..... GOLDMAN SACHS GROUP INC Corp Note Call MW .. 1.F FE ..|... ...99.8870 |... ... 750,000 JO I N | I AP | B IR | B AT 0.925 |...... 0.925 ....10/18/2021 ...|....10/21/2024 ...
38141G-2P-2 ..... GOLDMAN SACHS GROUP INC Corp Note MW . 1.F FE .. ...99.4490 |. .999,907 |.. .0 .3.000 |......3.046 ....03/10/2022 .. 03/15/2024
437076-CM-2 ..... HOME DEPOT INC Corp Note Call MW ... 1FFE .. ...97.6110 |. 799,398 |.. .0 .2.700 |......2.760 ...08/24/2022 .. 04/15/2025
440452-AG-5 ... HORMEL FOODS CRP Corp Note Call MV . . .. 1.G FE .. ...98.0270 |. . 850,000 .849,978 |.. .0 ......0.650 |......0.656 ...06/25/2021 .. 06/03/2024 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO Corp Note Cal | MW N L 1.EFE ..|... ...91.9450 |... .1,500,000 |.. ,345,865 O [ 11,420 |0 o0 e 1.040 |...... 4.646 ....09/28/2023 ...|....02/04/2027 ...
46647P-CN-6 ..... JPMORGAN CHASE & CO Corp Note Call MW ... 2 e [ LEFE L ...96.9890 |... . 280,000 |.. 280,000 O 0 o0 [0 0.768 |...... 0.768 ....08/03/2021 ...|....08/09/2025 ...
46647P-CV-6 ..... JPMORGAN CHASE & CO Corp Note Call MW ... N2 e | LEFE L ...96.8910 |... .1,000,000 |.. ,000,000 JO N N | I AP | B ISP | B FOT 2.5% |...... 2.5% ....02/16/2022 ...|....02/24/2026 ...
49327M-3E-2 ... KEY BANK NA Corp Note MW .. 2 e [ 2AFE L ...96.9970 |... ..390,000 |.. ....389,940 LU SR < T AU | N RN | ) AN 4.150 |...... 4.160 ...08/03/2022 ...|....08/08/2025 ...
55903V-AZ-6 ..... WARNERMEDIA HOLDINGS INC .. . |--2.CFE ..|... ...97.8820 |... ..420,000 |.. ....420,000 JLO N N | I AP | B ISP | B AT 3.638 |...... 3.638 ....04/28/2023 ...|....03/15/2025 ...
571900-BB-4 ..... MARRIOTT INTL Corp Note Call MW . |- 2.BFE ... ...99.5140 |... .1,000,000 |.. ....998,506 O e 5,091 o0 [0 3.600 |...... 4132 ....08/31/2022 ...|....04/15/2024 ...
581557-BS-3 ..... MCKESSON CORP Corp Note Call MV .. |- 2.AFE L. . 100.0030 |... ... 700,000 |.. ...698,988 O o388 |0 0 e 5.250 |...... 5.323 ...02/13/2023 ...|....02/15/2026 ...
58769J-AE-7 ..... MERCEDES-BENZ FIN NA Corp Note Non Call 144A .. .. 1.F FE ..|... . 100.1000 |... ... 370,000 |.. 369,939 LU SR < T AU | RN | ) I 4.950 |...... 4.964 ....03/27/2023 ...|....03/30/2025 ...
59217G-EQ-8 ..... MET LIFE GLOB FUNDING | Corp Note Non Call ..... .. 1.DFE .. ...99.9110 |. .2,000,000 .2,000,000 |.. .0 .5.650 |......0.350 ...09/2172021 .. 09/27/2024
59217G-GV-5 ..... MET LIFE GLOB FUNDING | Corp Note Non Call 144A . . .. 1.DFE .. ...99.9460 |. .1,000,000 .999,998 |.. .0 .0.400 |......0.412 ....01/04/2021 .. 01/07/2024
61747Y-EJ-0 ..... MORGAN STANLEY Corp Note Call ............. 2 1EFE .. ...99.8670 |. . 380,000 380,000 |.. .0 .6.025 |......0.663 ....01/19/2022 .. 01/24/2025
63743H-EY-4 . NATIONAL RURAL UTIL COOP Corp Note MW -2 1FFE .. ...96.6160 |. .1,080,000 .1,079,735 |.. .0 .1.000 |......1.031 ....10/18/2021 .. 10/18/2024 ...
63743H-FH-0 ..... [NATIONAL RURAL UTIL COOP Corp Note Call MW N 1FFE .. . ...99.8920 |. . 900,000 .899,573 |.. .0 oo 4450 |......4.473 ...02/02/2023 .. 03/13/2026 ...
641062-AU-8 ..... NESTLE HOLDINGS INC Corp Note Call MW 144A .. 2. .. 1.DFE ..|... ,400,000 |...96.8160 |... .1,400,000 |.. ,400,000 O 0 o0 [0 0.606 |...... 0.606 ....09/07/2021 ...|....09/14/2024 ...
64952l-EJ-8 ..... NEW YORK LIFE GL Corp Note Non Call 144A .... - TAFE L. ..828,921...96.7180 |... . 830,000 |.. ....829,700 0 o360 |0 [0 0.900 |...... 0.944 ....10/26/2021 ...|....10/29/2024 ...
6533%K-BS-8 ..... NEXTERA ENERGY CAPITAL Corp Note Non Call ... - 2.AFE L. .. 419,916 |. 100.9850 |... ..420,000 |.. ....419,922 L RN - I R | RN | B SN 5.749 |...... 5.762 ....08/07/2023 ...|....09/01/2025 ...
67066G-AL-8 ..... NVIDIA CORP Corp Note Call MW |- LEFE L. ,700,000 |...97.8790 |... .1,700,000 |.. ,700,000 JO N N | I FOPPRR | B IR | B AU 0.584 |...... 0.584 ....06/14/2021 ...|....06/14/2024 ...
69371R-R4-0 ..... PACCAR FINANCIAL CORP Corp Note Non Call .. .- LEFE ... .. 999,460 |...97.1030 |... .1,000,000 |.. O e 180 0 [0 0.500 |...... 0.518 ....08/03/2021 ...|....08/09/2024 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP Corp Note Non Cal | .. 1.EFE ..|... .. 999,740 |...97.7860 |... 977,860 |.... .1,000,000 |.. 999,888 JLO N SRR - - I APt | B ISP | ) FOU 2.850 |...... 2.859 ...08/31/2022 ...|....04/07/2025 ...
6944PL-2T-5 ..... [PACIFIC LIFE GF |1 Corp Note Non Call 144A .. 1.DFE .. ,800,000 |. 100.1170 |. ..2,808,276 |. .2,800,000 .2,800,000 |.. .0 .6.250 |......5.963 ...06/08/2023 .. 06/16/2025 ...
718546-AY-0 ..... PHILLIPS 66 Corp Note Call ..... L2.AFE .. ...99.3900 |. ..268,353 |. . 270,000 .269,989 |.. .0 .0.900 |......0.934 ....11/16/2020 .. 02/15/2024
7415311-C0-0 . PRICOA GLOBAL FUNDING 1 Corp Note Non Call 144A . .. 1.DFE .. ...96.1850 |. .. 1,538,960 |. .1,600,000 1,599,483 |.. .0 .1.150 |......1.185 ...12/0172021 .. 12/06/2024
74256L-EJ-4 ..... [PRINCIPAL LFE GLB FND Il Corp Note Non Call 144A .. 1.EFE . ...99.9230 |. . 720,000 719,99 |.. .0 .0.500 |......0.526 ....12/01/2020 .. 01/08/2024
74256L-ER-6 ..... [PRINCIPAL LFE GLB FND Il Corp Note Floating ... . .. 1.EFE .. ...99.9670 |. . 190,000 190,000 |.. .0 ......5.730 |......0.430 ....08/18/2021 .. 08/23/2024 ...
744573-AP-1 ..... PUBLIC SERVICE ENTERPRIS Corp Note Call MW 2 e 2B FE L ...93.4980 |... .1,700,000 |.. ,664,891 0 feeeenn 21,062 v o0 0.800 |...... 2.102 ...01/27/2022 ...|....08/15/2025 ...
79466L-AG-9 ..... SALESFORCE INC Corp Note Call MW A LR FE L ...97.5140 |... . 640,000 |.. ....639,941 O 109 |0 [0 e 0.625 |...... 0.642 ....06/29/2021 ...|....07/15/2024 ...
817826-AB-6 ..... 7-ELEVEN INC Corp Note Call MW 144A .. N L .. 2.BFE ..|... ...99.4400 |... ..331,000 |.. ....330,990 O e 92 o0 o0 0.800 |...... 0.828 ....01/27/2021 ...|....02/10/2024 ...
842400-HK-2 ..... SOUTHERN CAL EDISON Corp Note MW ... 2 e [ TG FE L ...97.4200 |... ..530,000 |.. ....529,990 O i 16 |0 [0 e 0.975 |...... 0.978 ....08/056/2021 ...|....08/01/2024 ...
842587-DG-9 ..... SOUTHERN CO Corp Note Call MW e 2B FE L ...99.2110 |... ..485,000 |.. ....484,998 O e 15 0 [0 0.600 |...... 0.603 ....02/23/2021 ...|....02/26/2024 ...
855244-BB-4 ... STARBUCKS CORP Corp Note Call e [ 2AFE L . 100.0000 |... ..340,000 |.. ....340,000 O o0 o0 [0 5.770 |...... 0.470 ....02/09/2022 ...|....02/14/2024 ...
857477-BR-3 ..... STATE STREET CORP Corp Note Call ... 2. .. 1.F FE ..|... ...96.1290 |... 720,968 |.... . 750,000 |.. ... 750,000 JLO N N | [ AP | B ISP | B FOT 1.746 |...... 1.746 ...02/02/2022 ...|....02/06/2026 ...
89788M-AF-9 ..... TRUIST FINANCIAL CORP Corp Note Call ....... 2. .. 1.G FE ..|... ...98.5320 |... 788,256 |.... . 800,000 |.. .. 800,000 L RN | I N | RPN | B FN 5.750 |...... 0.410 ....06/02/2021 ...|....06/09/2025 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP Corp Note Call MW 2 1.GFE .. ...97.9990 |. ..783,992 |. . 800,000 800,000 |.. .0 ......4.260 |......4.260 ...07/25/2022 .. 07/28/2026 ...
904764-BN-6 ..... UNILEVER CAPITAL Corp Note Call MW ... 2. 1.EFE ..|... ...97.1410 ... 446,849 |.... . 460,000 |. .. 460,000 O 0 o0 0 0.626 |...... 0.626 ...08/09/2021 ...|....08/12/2024 ...
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VERIZON COMMUNICATIONS Corp Note M .................. L 2AFE L 544,967 |...98.9370 |.................539,207 |..couuniiiiinnnnn 545,000 (U R I RN | Y AU | B RN 0.750 L 1,124 ....03/11/2021 ...|....03/22/2024 ...
VMWARE INC Corp Note Call MW o |--2.CFE ... ...97.1590 |... ... 730,000 |.. O e 116 |0 o0 e 1.000 FA e o 2,758 |... ....07/20/2021 ...|....08/15/2024 ...
WEC ENERGY GROUP INC Corp Note Call MW .... veo |- 2.AFE L)L ...99.6500 |... .1,500,000 |.. O 838 o0 [0 4.750 o ... 34,042 ... ....01/09/2023 ...}|....01/09/2026 ...
WALMART INC Corp Note Call oo |- 1.CFE ..)... ...99.4970 |... .2,000,000 |.. O e 198 |0 o0 e 4.000 A0 ...... .. 16,889 |... ...04/12/2023 ...|....04/15/2026 ...
WELLS FARGO BANK NA Corp Note Call MW .. veo |- 1.DFE ..)... . 101.2600 |... O o0 o0 [0 e 5.254 ....12/04/2023 ...|....12/11/2026 ...
ZIMMER BIOMET Corp Note Call MW .... oo |--2.BFE ... ...96.4600 |... . . O 0 0 o0 e 1.450 L A1716/2021 L 11/22/2024 ..
BANK OF NOVA SCOTIA Corp Note MW ... e | LFFE L ...97.2470 |... 709,903 |.... ... 730,000 |.. O 218 o0 [0 0.650 ....07/27/2021 ...|....07/31/2024 ...
CANADIAN IMPERIAL BANK Corp Note MW .. |- 1LFFE L ...96.7050 |... .. 1,934,100 |.... .2,000,000 |.. O e 140 |0 o0 e 1.000 ...10/12/2021 ...|....10/18/2024 ...
ENBRIDGE INC Corp Note MV ............... L2.AFE .. ...97.0430 |. ..310,538 |. ..320,000 .0 .2.500 |.. ....02/15/2022 .. 02/14/2025
NATIONAL BANK OF CANADA Corp Note Non Cal | .. 1.G FE .. . 100.0150 |. ..1,000,150 |. .1,000,000 .0 .5.250 |.. ....01/09/2023 .. 01/17/2025
ROYAL BK CANADA Corp Note Non Call 144A ... .. 1.AFE .. ...97.9020 |. .0 ......3.400 |.. ....06/01/2022 .. 06/09/2025 ...
ROYAL BANK OF CANADA Corp Note Non Call ... v |- LEFE ... . 1,200,000 |...99.9220 |... . . JLO N N | [ FOPPRRR | B ISP | B AU 5.710 ...07/26/2021 ...|....07/29/2024 ...
TORONTO-DOMINION BANK Corp Note MW . oo |- 1.EFE ... .. 799,416 |...96.2920 |... . 800,000 |.. O o195 |0 [0 e 1.250 ....12/08/2021 ...|....12/13/2024 ...
TORONTO-DOMINION BANK Corp Note MW . oo |- 1LEFE ). ..500,000 |...98.4400 |... . 500,000 |.. JLO N N | I AP | B ISP | B AT 3.766 ...06/01/2022 ...|....06/06/2025 ...
AERCAP |RELAND CAP/GLOBA Corp Note Call MW 144A ... voo |- 2.BFE ... .. 492,435 |. 103.6090 |... ..485,000 |.. LU R 72 ) N N N RPN | ) A 6.450 ... 11/22/2023 ...|....04/15/2027 ...
CREDIT SUISSE NEW YORK Corp Note Non Call ........... v |- LEFE ... ,498,140 |...98.0230 |... .1,500,000 |.. 0 859 |0 [0 e 3.700 ....04/04/2022 ...|....02/21/2025 ...
MONDELEZ INTL Corp Note MW 144A . o |- 2.BFE ..|... .. 996,830 |...98.8090 |... .1,000,000 |.. O s 1,028 |0 [0 e 4.250 ...09/06/2022 ...|....09/15/2025 ...
SIEMENS FINAN Corp Note MW 144A .. vee |- 1LEFE ). .. 744,821 ]...99.0660 |... ..745,000 |.. JO N RN - 1 I AP | B IR | B AU 0.650 ....08/02/2021 ...|....03/11/2024 ...
UBS AG LONDON Corp Note Non Call 144A ... .- LEFE ... .. 740,000 |. 100.1750 |... . 740,000 |.. L RN | N RN | B A 5.800 ...08/03/2021 ...|....08/09/2024 ...
WESTPAC BANKING CORP Corp Note Non Call coveenes |- 1.DFE .. |... .. 740,000 |...96.6990 |... . 740,000 |.. O 0 0 e 0 1.019 ...11/08/2021 ...|....11/18/2024 ...
Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) - Issuer
76,195,968 | XXX 75,110,123 76,474,000 0 XXX XXX 446,877 1,494,124 XXX XXX
ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A ... B L TARN L. .. 1,162,670 |...95.1450 |.............. 1,106,222 |.... I RN | I N RPN | B A 6.590 . 72,928 |....12/18/2017 ...|....12/15/2036 ...
Banc of America BACM 2015-UBS7 A4 CMBS .... 4 CLARN L ...96.1740 |. .0 .3.705 |.. . 61,750 |....02/01/2023 .. 09/15/2048
BENCHVARK Mortga BMARK 2020-B19 A1 CMBS 4 C1ARN L ...96.5350 |. .0 ......0.628 |.. .. 311 1....09/21/2020 .. 09/15/2053 ...
BENCHVARK Mortga BMARK 2021-B29 A2 CMBS ... . N L TAFRM ... ...90.2060 |... .2,000,000 |.. 0 e (12,292) |0 o0 e 2.024 . 40,488 |....09/17/2021 ...|....09/15/2054 ...
Key Commercial Mortgage Trust KCM 2020-S3 A1 CMBS
144A .. o [4 e LA RN L ...97.6640 |... 202,743 |oeeiiiee 202,652 |0 e () |0 0 e 1.246 MON ..... ...2,526 |....09/21/2020 ...|....09/16/2052 ...
Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) -

Commercial Mortgage-Backed Securities 5,404,838 | XXX 5,079,618 5,414,917 0 XXX XXX 13,403 178,003 XXX XXX
American Express Credit Accoun AMXCA 2022-4 A ABS B .. 1.AFE ..|... .. 672,967 |. 100.3800 |... ..675,557 |.... . 673,000 |.. O e 10 0 [0 e 4.950 ...10/27/2022 ...|....10/15/2027 ...
AmeriCredit Auto AMCAR 2021-3 A3 ABS . 4 1AFE . 196,639 |...97.6910 |. 192,122 ). ..196,663 .0 .0.760 |.. ....11/09/2021 .. 08/18/2026 ...
BMW Vehicle Lease Trust BMILT 2023-1 A3 ABS 4 1AFE .. 221,995 |...99.9020 |. ..221,782 | .0 ......5.160 |.. ....02/07/2028 .. 11/25/2025 ...
BMW Vehicle Lease Trust BMILT 2022-1 A3 ABS ... N .. 1.AFE ..|... ..211,091 |...99.4350 |... 209,930 |.... 0. ....1.100 ...01/11/2022 ...|....03/25/2025 ...
Bank of America Auto Trust BAAT 2023-2A A2 ABS
144A |- TAFE L 1,499,880 |. 100.6080 |... .. 1,509,120 |.... .1,500,000 |.. ....5.850 ....11/15/2023 ...|....08/17/2026 ...
CNH Equipment Tr CNH 2022-B A2 ABS . | TAFE L .. 190,994 |...99.49%60 |... 190,036 |.... ..190,999 |.. ....3.940 ....08/16/2022 ...|....12/15/2025 ...
CNH Equipment Tr 2022-C A3 ABS ...eevvveiiieiiiiiines L AFE e 1,539,969 . 100.4450 |.............. 1,561,920 [.oeeeeennnnn 1,555,000 |-eevevnnnnnnns 1,541,355 ....5.150 ...10/17/2028 ...|....04/17/2028 ...
Capital One Multi-Asset Execut COMET 2019-A3 A3
ABS e L AFE e 1,373,789 |...93.7730 |..ccvvvrnnnnns 1,406,595 |..oeeennneenns 1,500,000 |....oeeeennnnn 1,379,005 ....2.060 ...11/15/2023 ...|....08/15/2028 ...
Capital One Multi-Asset Execut COMET 2022-A1 ABS
Prv Plc 1.AFE ..|... 1,379,896 |...97.5010 |... .1,380,000 |.. ....2.800 ...08/23/2022 ... |....03/15/2027 ...
CarMax Auto Owne CARMX 2020-4 A3 ABS . | TAFE L ...98.9570 |... ...82,608 |.. ....0.500 ...10/14/2020 ...|....08/15/2025 ...
CarMax Auto Owne CARMX 2021-1 A3 ABS ........cceeennnn .. 1.AFE ..|... ...98.1740 |... ...52,244 .. ....0.340 ....01/20/2021 ...|....12/15/2025 ...
CarMax Auto Owner Trust CARMX 2023-3 A3 ABS 1.AFE .. . 101.1370 |. . 700,000 ......5.280 |.. ...09/26/2023 .. 05/15/2028 ...
Carvana Auto Rec CRVNA 2020-P1 A4 ABS ................ 1.A FE ..|... . 50,737 |...97.0890 |... ...50,753 |.. ....0.610 ...12/03/2020 ... |....10/08/2026 ...




¥'0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
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161571-HS-6 ..... Chase Issuance Trust CHAIT 2022-A1 A ABS ..........ofeee e vennnns 4 s CAFE e 560,906 |...98.7040 |........eennnnn 553,729 |..covvvinnnns 561,000 |.oeevvnnnninnnns 560,945 |...oeuniiiinnnnd (U O [ I PO (0 0 |uueen 3.970 |...... 4.009 ....09/09/2022 ...|....09/15/2027 ...
161571-HT-4 ..... Chase Issuance Trust CHAIT 2023-A1 A ABS ........ccoufees e vennnns 4 s L LAFE e 1,698,529 |. 101.6360 |.............. 1,726,796 |.ooeeeeenn 1,699,000 |..eevvvnnnnnns 1,698,568 |..eevvvenneeeens (VI O 39 | (VI 0 |....n 5.160 |...... 5.226 ...09/07/2023 ...|....09/15/2028 ...
Dell Equipment Finance Trust DEFT 2023-1 A3 ABS
24702H-AE-3 ..... T4BA e eeeeen [ | e 4 s CAFE e 1,090,590 |. 100.8450 |.............. 1,109,295 |.oeveeenneeens 1,100,000 |....oeeeennnn 1,091,702 |oeeveenneees (V1 1,112 | (VI 0 |oueeen 5.650 |...... 6.288 ...10/17/2023 ...|....09/22/2028 ...
Enterprise Fleet Financing LLC EFF 2023-1 A3 ABS
29375C-AC-3 ..... 144A .. 1.AFE ..|... ..691,710 |. 101.0510 |... 691,969 |eeniiiiieenn0 o260 |0 [0 5.420 |...... 5.855 ....11/15/2023 ...|....10/22/2029 ...
33845A-AA-5 ... Flagship Credit FCAT 2021-4 A ABS 144A .... .. 1.AFE ..|... ...98.5510 |... 225,826 |oveeneiniennnn0 [ 0 0 0.810 |...... 0.814 ....11/18/2021 ...|....07/17/2026 ...
345295-AD-1 ... Ford Credit Auto FORDO 2022-D A3 ABS .. 1.AFE ..|... . 100.2800 |.............. 1,002,800 |..............1,000,000 |........eseeennn999,886 |ooeeneeeeennnnni fovveiiiiii e 29 o0 [0 e 5.270 |...... 5.331 ....11/17/2022 ...|....05/17/2027 ...
34532P-AA-8 ... Ford Credit Auto FORDR 2019-1 A ABS 144A . .. 1.AFE ..|... ...99.9120 |.............. 1,998,240 |..............2,000,000 |..............2,030,185 |.....ceerrruunni0 forreennnn (19,327) |eveeniiiinnnnnl o0 e 3.520 |...... 2.538 ...02/09/2022 ...|....07/15/2030 ...
34533Y-AD-2 ..... Ford Credit Auto FORDO 2020-C A3 ABS ......eeuvvveerns foun e .. 1.AFE ..|... ...98.9800 |..eevvuuniieeennnn 52,694 | 53,237 [t B3L287 0 e 0 [0 0.410 |...... 0.413 ....11/17/2020 ...|....07/15/2025 ...
34535A-AE-0 ..... Ford Credit Auto Ouwner Trust FORDO 2022-C A4 ABS ..[.. ... .. 1.AFE ..|... ...99.4650 |... 1,467,818 [0 e 30619 [0 0 4.590 |...... 5.721 ...09/26/2023 ...|....12/15/2027 ...
GECU Auto Receivables Trust GECU 2023-1A A2 ABS
36169E-AB-6 ..... T4A o [ e .. 1.AFE .. . 100.1260 |.................360,454 |................ 360,000 |.......ccoeernns 359,976 |.euuuniiiiinnnnd (U O (<) 1 S (0 0 |eeen 5.950 |...... 6.023 ...08/07/2023 ...|....03/15/2027 ...
GM Financial Automobile Leasin GMALT 2023-1 A3 ABS
362541-AD-6 ... [ceeeeeiiee e .. 1.AFE .. . 100.0270 |...ccvvnnnnnnnnns 667,180 [....ccevvnnnnnns 667,000 |..oevvnnnieennnnn666,923 [oniiiiiiiinnn0 i 33 o0 [0 5.160 |...... 5.222 ...02/08/2023 ... |....04/20/2026 ...
36260K-AC-8 ..... GM Financial Sec GMCAR 2020-4 A3 ABS . |- TAFE L ...99.1380 |... ...59,043 |.... 059,557 e 59,556 [0 2 [0 [0 e 0.380 |...... 0.386 ...10/06/2020 ...|....08/18/2025 ...
36261L-AC-5 ..... GM Financial Sec GMCAR 2021-1 A3 ABS . 4. | TAFE L ...98.6730 |... ...56,056 |.... ...56,810 |ooevvvininnnnnnnn56,809 [onniiiiiiennnl0 i o0 [0 e 0.350 |...... 0.355 ....01/12/2021 ...|....10/16/2025 ...
362650-AE-6 ..... GM Financial Securitized Term GMCAR 2022-4 A4 ABS |......|....... 4 e .. 1.LAFE .. . 100. 1170 |ooeeevnnnnnnes 2,002,340 |..ccevnnnnnnns 2,000,000 |-eevvunnnnnnnn2,010,768 |ooeeeeeennieneni0 e (2,826) [eeeeeeeeeenl0 o0 e 4.880 |...... 4.706 ...08/31/2023 ...|....08/16/2028 ...
Hertz Vehicle Financing LLC HERTZ 2022-3A A ABS
428061-AS-8 ..... T4A e eeeeen [ | e 4 e L AFE et 490,273 |...99.6300 |....eeeeeunnnnnns 498,150 |eeeenieeeennnn 500,000 [-eeeevmmnneeeees 498,052 |..eveueeeeennn (V1 7779 ool (VI 0 |oeeeen 3.370 |...... 6.017 ...04/14/2023 ...|....03/25/2025 ...
Hertz Vehicle Financing LLC HERTZ 2023-3A A ABS
42806M-CA-5 ..... T4BA e eeeeen [ | e 4 s CAFE e 1,496,426 |. 101.9870 |......oeeen... 1,529,805 |oeveennneeens 1,500,000 [....oeeeeennnn 1,496,705 |.oovvvnneees (V1 IO 280 [oeeeeeeeniinnns (VI 0 e 5.940 |...... 6.096 ...09/19/2023 ...|....02/25/2028 ...
Honda Auto Receivables Owner T HAROT 2023-1 A4 ABS
43815d-AD-5 ... [ ceiiin i [ L LAFE e 1,455,722 . 100.9170 |.......cc..... 1,471,370 [ocoeeeeeenn 1,458,000 |..eeevvnnnnnns 1,455,767 |oeeeeneeeeeenn0 [ 46 |0 [0 e 4.970 |...... 5.079 ....12/06/2023 ...|....06/21/2029 ...
43815P-AB-5 ... Honda Auto Recei HAROT 2022-2 A2 ABS .... .. 1.AFE ..|... .. 125,670 |...99.6470 |... ..125,676 |.. 125,668 o0 [ (@) 0 0 3.810 |...... 3.840 ....08/15/2022 ...|....03/18/2025 ...
44891R-AC4 ... Hyundai Auto Rec HART 2020-C A3 ABS .. 1.AFE ..|... ... 55,677 |...99.3700 |... 055,690 |eeviiiiiieeeennnn 85,690 [0 o2 [0 [0 e 0.380 |...... 0.387 ....10/20/2020 ...|....05/15/2025 ...
448910-AC-3 ..... Hyundai Auto Lea HALST 2022-A A3 ABS 144A ...........[... ... .. 1.AFE ..|... .. 258,360 |...99.3550 |... ..258,366 |..evvvinnnnnnnnnn268,365 [oiiiiiiinn0 i3 0 [0 e 1.160 |...... 1.164 ....01/11/2022 ...|....01/15/2025 ...
44933X-AD-9 ..... Hyundai Auto Receivables Trust HART 2023-B A3 ABS |... ... .. 1.AFE ..|... 1,495,313 [. 101.7500 |... .1,500,000 |.. e 1,495,619 [0 806 [0 o0 e 5.480 |...... 5.698 ...11/02/2023 ...|....04/17/2028 ...
Hyundai Auto Lease Securitizat HALST 2022-B A3 ABS
44934L-AD-4 ... T4A e eeeeen [ | e 4 i |- TAFE | 1,690,358 |...99.3040 |........een... 1,710,395 |.cooeeeenn 1,722,383 | 1,714,099 |oeeevniieeeeenn0 [ 28,474 0 [0 | 3.350 |...... 4.883 ... 12/22/2022 ... |....06/16/2025 ...
MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS
BBT69F-AC-9 ...oo [ eereeeiiiii e [ L AFE e 2,056,563 |. 102.9030 |....ccevvnnnn. 2,058,060 [...eeeeennnnn 2,000,000 |eeveunneennns 2,056,257 |.eeueeeeeennnnns0 foeiiiiini i (306) |eveeeeeeeinl0 o0 e 5.950 |...... 4.763 ....12/21/2023 ...|....11/15/2028 ...
69363P-AA-8 ..... Public Service N PSNH 2018-1 A1 ABS | TAFE L 7,782 000099.7560 [ 773 | 1732 [ A7 PO | R RN | AU B RPN | ) AN 3.094 |...... 3.093 ....05/01/2018 ...|....02/01/2026 ...
706874-AC-8 ..... PenFed Auto Rece PNFED 2022-A A3 ABS 144A ... |- TAFE L 753,504 |...99.1730 |... .. 053,570 e 50 |0 0 3.960 |...... 4.000 ....08/19/2022 ...|....04/15/2026 ...
89231C-AB-3 ..... Toyota Auto Rece TAOT 2022-C A2A ABS .........cccvvvusfonn e LLAFE L 312,667 |...99.6000 |.................311,445 |l 312,696 [, 312,682 [oooveeeiiineennn0 v 11 0 [0 3.830 |...... 3.865 ...08/08/2022 ...|....08/15/2025 ...
Toyota Auto Loan Extended Note TALNT 2022-1A A ABS
89231E-AA-1 ..... N R N 4 i | TAFE Lo 1,418,208 |...97.2220 |.............. 1,458,330 |oevuennnnnnns 1,500,000 [...oveeennnnn 1,420,080 |..cevvvnnnninnns (U R N7 AN | [ AR (B KN 3.820 |...... 5.175 ....11/15/2023 ...|....04/25/2035 ...
89231X-AA-9 ..... Toyota Auto Loan TALNT 2019-1A A ABS 144A ... N .. 1.AFE ..|... 1,930,391 |...98.7540 |... ..1,975,080 |.... .2,000,000 |.. .... 1,956,339 0 [ 25,661 |0 o0 e 2.560 |...... 3.990 . 12/22/2022 ... ... 11/25/2031 ...
89240B-AC-2 . TAOT 2021-A A3 TAOT 2021-A A3 ABS ............. 4 1AFE .. 121,505 |...98.8990 |. ..120,190 |. .. 121,528 121,527 .. .0 .0.260 |......0.266 ....02/02/2021 .. 05/15/2025 ...
90291V-AC-4 . USAA Auto Owner Trust USAOT 2023-A A3 ABS 144A .. 4 1AFE . 2,015,313 |. 101.2800 |. ..2,025,600 |. .2,000,000 .2,014,863 |.. .0 ......5.580 |......5.246 ....12/06/2023 .. 05/15/2028 ...
92348K-AZ-6 ..... Verizon Master Trust VZMT 2022-6 A ABS ..........c...feen ... B .. 1.AFE ..|... 1,737,633 1...98.1130 |...ccvvvnnnnns 1,766,034 |.... L 1,741,797 O v 4,164 |0 [0 3.670 |...... 5.428 ... 11/02/2023 ... |....01/22/2029 ...
Volkswagen Auto Loan Enhanced VALET 2023-2 A2A ABS
92867Y-AB-0 ..eu [ eereeniee e B .. 1.AFE ..|... .. 999,942 |. 100.6420 |.............. 1,006,420 |.... 999,938 L R ) PO | I RN | B AN 5.720 |...... 5.788 ....11/14/2023 ...|....03/22/2027 ...
981464-H.-7 ..... World Financial Network Credit WFNMT 2023-A A ABS 4 ... .. 1.AFE ..|... 1,978,828 |. 100.1670 |... .. ....1,981,198 O e 2,370 |0 o0 e 5.020 |...... 5.505 ...08/31/2023 ...|....03/15/2030 ...
98164E-AC-9 ..... WOART 2021-A C WOART 2021-A A3 ABS ......... 4 .. .. 1.AFE ..|... .. 202,183 |...98.3200 |... ..202,197 |.. O i3 0 [0 0.300 |...... 0.302 ....02/03/2021 ...|....01/15/2026 ...
141616-BY-5 ..... CARDS |1 Trust CARD2 2021-1A A ABS 144A ... 4 ... L 1.LAFE ..|.. 2,360,352 |...98.5350 |... .2,500,000 |.. ....2,468,171 0 [........ 106,665 |......ococevnenn0 fooiiiiiiiiin 0 )l 0.602 |...... 5.104 ...12/22/2022 ... |....04/15/2027 ...
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380881-FP-2 ..... Golden Credit Ca GCCT 2022-4A A ABS 144A ............|... ... A..... 4. LAFE 1,646,723 |...98.8660 |.............. 1,628,323 |ovvvennnnnnns 1,647,000 |.............. 1,646,838 |...oovvunnnnnns (U [ I PO [ 0 )...... 4.310 |...... 4.355 |MON ... |oooeeiiiiiinnnnns 3,155 | 70,986 |....09/09/2022 ...|....09/15/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 44,783,136 | XXX 45,155,692 45,260,714 44,931,241 0 162,207 0 0 [ XXX XXX XXX 73,085 838,944 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 126,383,942 [ XXX 125,345,433 127,149,631 126,607,850 0 221,366 0 0] XXX XXX XXX 533,345 2,511,071 XXX XXX
1309999999. Total - Hybrid Securities 0| 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 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 148,362,471 | XXX 146,123,058 148,354,000 147,516,003 0 251,462 0 0 XXX XXX XXX 977,124 2,577,936 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 11,388,028 | XXX 10,695,593 11,139,649 11,346,345 0 (10,707) 0 0 [ XXX XXX XXX 37,079 199,176 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 6,853,920 | XXX 6,546,738 6,914,917 6,860,548 0 21,872 0 0] XXX XXX XXX 17,508 194,423 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 44,783,136 | XXX 45,155,692 45,260,714 44,931,241 0 162,207 0 0 [ XXX XXX XXX 73,085 838,944 XXX XXX
2459999999. Total - SVO Identified Funds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 211,387,555 | XXX 208,521,081 211,669,280 210,654,137 0 424,834 0 0 XXX XXX XXX 1,104,776 3,810,479 XXX XXX

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

Number
1A 1ALS 125,844,441 1B .S .............. 1,298,756 1C.. ....6,037,459 1D .$ ... 18,190,342 1E..$.......... 15,471,297 1F ..$ .......... 18,170,492 1G.$.............. 6,319,433
1B  2A..§$.. .6,962,493 2B..$ .. .3,379,706
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912828-R3-6 ......... US Treasury Note 1.625% 05/15/26 .. .|-...05/30/2023 ... [Barclays Group Inc. .... 2,320,516 |.. .... 2,500,000 |..
912828-77-8 ......... US Treasury Note 1.500% 01/31/27 .. .|--..08/21/2023 ... |Merrill Lynch 991,379 |.. .... 1,100,000 |..
91282C-BWI-0 .........[US Treasury Note  0.750% 04/30/26 .. ...06/12/2023 ... |CitiGroup .. 2,755,557 |.. .... 3,000,000 |..
91282C-CP-4 .........|US Treasury Note  0.625% 07/31/26 .. .|CitiGroup 3,563,607 |.. .... 4,000,000 |..
912820-GE-5 ......... US Treasury Note  3.875% 01/15/26 .. .| Various 4,598,586 |.. .... 4,600,000 |..
91282C-GG-0 . ..|US Treasury Note  4.125% 01/31/25 .| JP Morgan Chase . 4,965,642 .5,000,000
912820-GL-9 . .|US Treasury Note  4.000% 02/15/26 .|Various .. . 5,486,669 .5,500,000
91282C-GR-6 . ..|US Treasury Note  4.625% 03/15/26 03/31/2023 ... [Merrill Lynch . 4,080,013 . 4,000,000
912820-HB-0 ......... US Treasury Note  3.625% 05/15/26 .. .|....08/21/2023 ... [JP Morgan Chase ... ... 1,042,585 |.. .... 2,000,000 |..
91282C-HH-7 ......... US Treasury Note  4.125% 06/15/26 .. veee |2e06/27/2023 ... [JP MOFGAN CRASE ....eeeeeersieeeeeeeee e e e e eee e e e e eenn e e e e e e e e e e eenna s e e e eennnnneeeeeennnnnaeeeennnnneeeennnnn |ennnnnneeeeennnnnneeeennnnanaeeees |onnaeeeerenneaeee 2,482,235 |.. .... 2,500,000 |..
91282C-HY-0 ......... US Treasury Note  4.625% 09/15/26 .. ..|....09/19/2023 ... [Merrill Lynch .... 1,592,630 |.. .... 1,600,000 |..
91282C-JC-6 ......... US Treasury Note  4.625% 10/15/26 .. .|--..11/15/2023 ... [ JP Morgan Chase ... .. 1,996,335 |.. .... 2,000,000 |..
912820-K-8 ......... US Treasury Note  4.625% 11/15/26 .. .|....12/01/2023 ... | Various .. 4,114,5% |.. .... 4,100,000 |..
91282C-P-7 ......... US Treasury Note  4.375% 12/15/26 ... 12/15/2023 ... [Bank 0f NOVA SCOtIa ..iiiieunuusieiinnuiseeeinnn s e eeeesuu s eeenennaseeernnnaseeennnnnnsaeennnnnnaseennnnnnssennnns |ennnnssserennnnnsseenennnnsseernns |oonnnsseseennnnnseeeees 3,020,283 |..ccvuuiiiiieeenninnnns 3,000,000
0109999999. Subtotal - Bonds - U.S. Governments 43,910,633 44,900,000
3137BL-AC-2 ......... FHLMC FHUS K048 A2 CMBS  3.284% 06/25/25 ... .|-...07/31/2023 ... |Pierpont Securities LLC .... ... 1,449,082 |.. .... 1,500,000 |..
3140M5-U0-6 ......... FNVA Pool BU4190 MBS  6.000% 10/01/53 B O 7 =T I P R RS 2,329,458 |.. ... 2,269,874 |..
31400R-XT-5 ......... FNVA Pool CB6089 MBS  6.000% 04/01/53 veer|-...12/18/2023 ... [BNP Paribar Securities Corp .. 1,692,616 |.. ... 1,643,815 |..
3140XL-XE-3 ......... FNVMA Pool FS5176 MBS  5.000% 06/01/43 .|....07/06/2023 ... |Keybanc Capital Markets 365,912 |.. 375,234 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,837,068 5,788,923
025816-DL-0 ......... AMERICAN EXPRESS CO Corp Note Call 6.338% 10/30/26 ..evvvvniiiiiiieie i [ [ 10/24/2023 ... [RBC Capital Markets ..........ccoovuuiiiiiiiiiiiiiiiiiii e rrsni e rrnnnaes |ernireeeernn e s rrrn e eees o 1,000,000 |..eevvveniriiiinnnnnns 1,000,000
05593A-AC-3 ......... BMW Vehicle Lease Trust BMILT 2023-1 A3 ABS ~ 5.160% 11/25/25 . . |--..02/07/2023 ... |Merrill Lynch ....221,995 |.. 222,000 |..
06054A-AX-7 ......... Banc of America BACM 2015-UBS7 A4 CMBS  3.705% 09/15/48 .|....02/01/2023 ... [Barclays Group Inc. .... 2,000,000 |..
06054Y-AB-3 ......... Bank of America Auto Trust BAAT 2023-2A A2 ABS 144A  5.850% 08/17/26 .. ...11/15/2023 ... [Merrill Lynch .. .... 1,500,000 |..
06428C-AC-8 . ..|BANK OF AMERICA NA Corp Note Non Call 5.650% 08/18/25 08/14/2023 ... |Merrill Lynch .700,000
125523-CR-9 . .. |CIGNA CORP Corp Note Call MV 5.685% 03/15/26 . 02/28/2023 ... |Merrill Lynch .. .300,000
12664J-AC-4 . ..|CNH Equipment Tr 2022-C A3 ABS ~ 5.150% 04/17/28 . 10/17/2023 ... |MUFG Securities . 1,085,047 . 1,100,000
14041N-FV-8 ......... Capital One Multi-Asset Execut COMET 2019-A3 A3 ABS ~ 2.060% 08/15/28 .. .|--..11/15/2023 ... [ JP Morgan Chase ... 1,373,789 |.. .... 1,500,000 |..
14319B-AC-6 ......... CarMax Auto Owner Trust CARMX 2023-3 A3 ABS  5.280% 05/15/28 . .|....09/26/2023 ... | Toronto Dominion Sec .. 693,902 |.. 700,000 |..
161571-HT-4 ......... Chase Issuance Trust CHAIT 2023-A1 A ABS ~ 5.160% 09/15/28 . |--.-09/07/2023 ... | JP Morgan Chase .. 1,698,529 |.. .... 1,699,000 |..
19828A-AA-5 ......... COLUMBIA PIPELINE HOLDCO Corp Note Call MW 144A  6.055% 08/15/26 .. .|...08/02/2023 ... [CitiGroup ..70,000 |..
21871X-AB-5 ......... COREBRIDGE FIN Corp Note Call MW 3.500% 04/04/25 . |-...05/24/2023 ... [Tax Free Exchange .180,000 |..
24702H-AE-3 . ..Dell Equipment Finance Trust DEFT 2023-1 A3 ABS 144A  5.650% 09/22/28 .... .|-...10/17/2023 ... |BNP Paribar Securities Corp .. .. .... 1,100,000 |..
29375C-AC-3 .. . |Enterprise Fleet Financing LLC EFF 2023-1 A3 ABS 144A  5.420% 10/22/29 ... . |--..11/15/2023 ... | SG Cowen and Company 691,710 |.. 699,000 |..
34535A-AE-0 Ford Credit Auto Ouwner Trust FORDO 2022-C A4 ABS  4.590% 12/15/27 ...09/26/2023 ... |Wachovia Bank ... .. 1,464,199 |.. .... 1,500,000 |..
36169E-AB-6 . ..| GECU Auto Receivables Trust GECU 2023-1A A2 ABS 144A  5.950% 03/15/27 . 08/07/2023 ... |Merrill Lynch . 359,980 .360,000
362541-AD-6 . ..|GM Financial Automobile Leasin GMALT 2023-1 A3 ABS  5.160% 04/20/26 . 02/08/2023 ... |Wachovia Bank .666,890 .667,000
362650-AE-6 . ..|GM Financial Securitized Term GMCAR 2022-4 A4 ABS ~ 4.880% 08/16/28 .. 03/31/2023 ... |MUFG Securities . 2,013,594 . 2,000,000
42806M-AS-8 . ..|Hertz Vehicle Financing LLC HERTZ 2022-3A A ABS 144A  3.370% 03/25/25 . 04/14/2023 ... |MUFG Securities . 490,273 .500,000
42806M-CA-5 . ..|Hertz Vehicle Financing LLC HERTZ 2023-3A A ABS 144A  5.940% 02/25/28 . 09/19/2023 ... [MUFG Securities ... . 1,496,426 . 1,500,000
43815J-AD-5 ......... Honda Auto Receivables Owner T HAROT 2023-1 A4 ABS ~ 4.970% 06/21/29 .|-...12/06/2023 ... |BNP Paribar Securities Corp .. o 1,455,722 .. .... 1,458,000 |..
44933X-AD-9 .........|Hyundai Auto Receivables Trust HART 2023-B A3 ABS  5.480% 04/17/28 .. o |----11702/2023 ... |Merrill Lynch oo 1,495,313 |.. .... 1,500,000 |..
46647P-BWI-5 ......... | JPMORGAN CHASE & CO Corp Note Call MW 1.040% 02/04/27 B I O T T O T R R, 1,334,445 |.. .... 1,500,000 |..
55903V-AZ-6 ......... WARNERMEDIA HOLDINGS INC ~ 3.638% 03/15/25 .|-...04/28/2023 ... [Tax Free Exchange ....420,000 |.. ....420,000 |..
581557-BS-3 ......... MCKESSON CORP Corp Note Call MW 5.250% 02/15/26 . |...02/13/2023 ... [Wachovia Bank ....698,600 |.. ....700,000 |..
58769F-AC-9 MERCEDES-BENZ AUTO RECEIVABLES MBART 2023-2 A3 ABS  5.950% 11/15/28 . ...12/21/2023 ... |US Bank 2,056,563 |.. .... 2,000,000 |..
58769J-AE-7 . ..| MERCEDES-BENZ FIN NA Corp Note Non Call 144A  4.950% 03/30/25 ... 03/27/2023 ... [CitiGroup .. . 369,904 .370,000
63743H-FH-0 . .. |NATIONAL RURAL UTIL COOP Corp Note Call MW  4.450% 03/13/26 02/02/2023 ... [Bank of Nova Scotia . .899,361 .900,000
65339K-BS-8 . .. |NEXTERA ENERGY CAPITAL Corp Note Non Call 5.749% 09/01/25 . 08/07/2023 ... |Merrill Lynch ..... 419,916 .420,000
6944PL-2T-5 . ..|PACIFIC LIFE GF |1 Corp Note Non Call 144A  6.250% 06/16/25 06/08/2023 ... |JP Morgan Chase . 2,800,000 . 2,800,000
89231E-AA-1 . ..| Toyota Auto Loan Extended Note TALNT 2022-1A A ABS 144A  3.820% 04/25/35 11/15/2023 ... |MUFG Securities . 1,418,203 . 1,500,000
90291V-AC-4 ......... USAA Auto Owner Trust USAOT 2023-A A3 ABS 144A  5.580% 05/15/28 . |--..12/06/2023 ... | Wachovia Bank ... .... 2,015,313 |.. .... 2,000,000 |..
92348K-AZ-6 ......... Verizon Master Trust VZMT 2022-6 A ABS  3.670% 01/22/29 .|....11702/2023 ... |Merrill Lynch .. ... 1,737,633 |.. .... 1,800,000 |..
92867Y-AB-0 ......... Volkswagen Auto Loan Enhanced VALET 2023-2 A2A ABS ~ 5.720% 03/22/27 .... oo |-...11/14/2023 ... [CitiGroup .. .. .... 1,000,000 |..
92930U-AK-2 ......... WEC ENERGY GROUP INC Corp Note Call MW 4.750% 01/09/26 ......ccceivuuuiiiiiinniiiiiiiiiiiniiiiiisiniieeiees [ nneeeeeesnnnnnns ....01/09/2023 ... [Barclays GroUP INC. ....iiiiieuuusiiiiiuunssiiriiusussiissiesusssseeessusseeseessnnssssessssansesesssnnnssesseesnnnsssree |oorsnnsseereesnnnsereeesnnnseeerees |oennnseeseesnnnnneenees 1,498,260 [....oovvvvnnniiiiinnnn 1,500,000
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931142-FA-6 ......... WALMART INC Corp Note Call 4.000% 04/15/26 ....04/12/2023 ... [Mizuho InVESTOr SEC CO iivvvrruniiiiiiiii i rrran e ees |rrn e eees o 1,999,120 |... ... 2,000,000
94988J-6F-9 ......... WELLS FARGO BANK NA Corp Note Call MW  5.254% 12/11/26 .... ... 12/04/2023 ... [ WAChOVI@ BANK ..eeereeisieeeieeie e e e e et e e e e et e e e e e ne e e e e ennne e s e e ennnn e e eennnnaeeeeennnnaeeeennnnnaeeeenns |oennnnneeeeennnnneeeennnnanaeeeens |orrieeeee e 2,000,000 |... ... 2,000,000
981464-H.-7 ......... World Financial Network Credit WFNMT 2023-A A ABS ~ 5.020% 03/15/30 ....08/31/72023 ... [MUFG SECUFiTieS wuuuuiiiiiiiiiiiiiiiii st rri s e e rra s s s s rnan s e s snaans s e s ernnns |rrnniineeerenn e e rnrn e eeees foriiin e 1,978,828 |... ... 2,000,000
63307A-2T-1 . ..|NATIONAL BANK OF CANADA Corp Note Non Cal | 5.250% 01/17/25 ........ ..01/09/2023 ... [National Bank of Canada . 999,230 1,000,000 |..
00774M-BF-1 ......... AERCAP _|RELAND CAP/GLOBA Corp Note Call MW 144A  6.450% 04/15/27 .... . |D.. ... 11/22/2023 ... [Taxable Exchange 492,435 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 46,115,417 46,650,000

2509999997. Total - Bonds - Part 3 95,863,118 97,338,923 235,481
2509999998. Total - Bonds - Part 5 1,699,510 1,710,299 1,105
2509999999. Total - Bonds 97,562,628 99,049,222 236,586
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 97,562,628 XXX 236,586
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38383F-HT-3 .. | GNMA 2021-223 QA RMBS ~ 2.500% 10/20/51 ... |....... .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiniiiiiiininenns | 87,810 |..cceeeeennns 87,810 [...uvvennnnen 88,688 |............. 88,522 ..evvveriiiinnns [V FORRRRR [FAK)] AP (VN F [WAK) [V EUORRR 87,810 |oevvvrrriinnnns (VN [V [V O 1,254 [..10/20/2051 .
GNMA GNR 2022-10 UH RMBS ~ 2.500% 12/20/51
38383G-AV-3 .. | erenreeeieiie s [ s .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiniiiiiiininenns | 98,910 [..coeeennnns 98,910 |eevvvrennns 99,713 [ovnninnnnns 99,427 |..oooeeiiiil [V FORRRRR [C110] IR (VN F (517) fevvvvrrniinnnnns [V EUORRR 98,910 |..oceeeeeeenns (VN [V [V O 1,430 |..12/20/2051 .
GNMA GNR 2022-100 BA RMBS ~ 4.000% 11/20/41
38383T-HC-0 .. ..12/01/2023 . [Paydown ... . 425,849 |............ 427,047 ... 426,700 |.. L0 .. (860)]... 425,849 |.... ..11/20/2041 .
912828-VB-3 .. |US Treasury Note  1.750% 05/15/23 .. . ..05/15/2023 . [Maturity ... 3,000,000 |.......... 3,000,000 |......... 3,087,656 . 3,017,892 |[.. L0 ..3,000,000 |.... ..05/15/2023 .
91282C-AK-7 .. |US Treasury Note  0.125% 09/15/23 ..........|....... ..09/15/2023 . |Maturity ....oooooeiiiiiies foveiiiiiieeeeeeeeeees e, 3,300,000 |........... 3,300,000]......... 3,297,304 |.......... 3,299,358 [..ccounnnnnnns 0 3,300,000 ..09/15/2023 .
0109999999 Subtotal - Bonds - U.S. Governments 6,912,569 6,912,569 7,000,408 6,931,908 0 6,912,569 0 0 0 41,963 XXX
605581-MY-0 .. |M|SS|SSIPPI ST GO MW 0.422% 11/01/23 ..... | ....... |..11/01/2023 .|Malurity ................................................ 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 J.....oeeeennnn 0 1,000,000 f....ovveennnnees [V oy [0 oy [ 4,220 |..11/01/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 0 1,000,000 0 0 0 4,220 XXX
AUBURN UNIV AL G Rev Bond MW 0.620%
050589-QV=5 .. |06/01/23 ....evvveiiviiiiiiiiiiiiiiieciiieeicceeeenees [ eeeeees ..06/01/2023 . [Maturity ..ccooooeveiiiiiss e s 500,000 |............. 500,000 |.....cce... 500,000 |............ 500,000 [...evvveennnnnnee (VN (1 PO [V [V (VN 500,000 |..oooeeiireenns (VN (1 PO [V O 1,550 |..06/01/2023 .
CALIFORNIA ST DE Rev Bond MW Cal | 0.414%
13067W-RA-2 .. | 12/01/23 ..evvviiiiiiiiiiiiiiiiiiiiiiiiinieiieeeniiees | e ..12/01/2023 . [Maturity ... ...250,000 |... .. 250,000 ...250,000 . 250,000 |.. ..250,000 |.... ..12/01/2023 .
DALLAS-FORT WORTH TX INTERNATI Rev Bond MW
235086-6K-1 .. | 1.041% 11/01/23 ..oovvvrniiiiiiiiiiiiiiiiiiiiiiiiaas [ e .. 1170172023 . [Maturity .coooooeviiiiiiiis o s 125,000 |.oooeennnnns 125,000 |..evvveenns 125,000 |............ 125,000 |...ovvnnnnnnnnnee (VN (1 PO [V [V [N . 125,000 ..11/01/2023 .

DENVER CITY & CNTY CO ARPT REV Rev Bond Cal |

249182-PK-6 .. |MW  0.877% 11/15/23 ... ..11/15/2023 . |Maturity 125,000 |. . 125,000 |.. .125,000 |.. . 125,000 ..125,000 |. .. 11/15/2023 .

. (330) (330)

3132HM-WL-1 .. | FHLMC Pool Q11551 MBS ~ 3.500% 09/01/42 .. ..12/01/2023 . [ Paydown . 5,489 ....5,489|.. ....5,846 |.. 0 ..00/01/2042 .

3133L8-TZ-8 .. | FHLMC Pool RC2368 MBS ~ 1.500% 10/01/36 ... |....... ..12/01/2023 . |Paydown .... ...226,265 |... .. 226,255 ...227,307 0. .. (957)f... .. (987) ... ..10/01/2036 .
FNMA FNMA 2015-33 P RMBS ~ 2.500% 06/25/45

B18BAP-CU-9 .| rveeeeeiiiiiee e ..12/01/2023 . |Paydown ........cccoueeeeei o 161,797 oo 161,797 |............ 170,190 |............ 167,029 |....oooeennnnns 0 fiiannns [C07 ) I 0 foienannns (5,233) ..06/25/2045 .

3138A5-ZL-9 .. | FNMA Pool AH4346 MBS  3.500% 02/01/26 ..12/01/2023 . | Paydown .... ... 45,134 |... .. 45,692 |.. .. (558)f... .. (588)|... ..02/01/2026 .

3138AC-AQ-0 .. | FNMA Pool AH9914 MBS ~ 3.500% 04/01/26 ... ..12/01/2023 . | Paydown . . 46,962 47,325 . (363) (363) ..04/01/2026 .
3138W9-TV-2 .. | FNMA Pool AS0563 MBS ~ 4.500% 09/01/43 ... ..12/01/2023 . [ Paydown . . (646) (646) ..00/01/2043 .
3138WD-5T-4 .. | FNMA Pool AS4457 MBS ~ 3.500% 02/01/45 ... ..12/01/2023 . [ Paydown . . (283) .(233) ..02/01/2045 .

3138X0-MT-2 .. | FNMA Pool AU1269 MBS  3.000% 07/01/28 .....|....... ..12/01/2023 . | Paydown .... ... (881)]... ... (681))... ..07/01/2028 .
3140J9-UP-4 ...| FNMA Pool BM5089 MBS ~ 5.500% 02/01/30 .....|....... ..12/01/2023 . | Paydown .... ..(5,248)]... ..(5,248)|... ..02/01/2030 .
3140J9-US-8 ...|FNMA Pool BM5092 MBS ~ 4.000% 11/01/33 .....|....... ..12/01/2023 . | Paydown .... e (T44)]... (744) |... .. 11/01/2033 .
3140X7-YM-5 .. | FNMA Pool FM4315 MBS ~ 3.000% 11/01/46 .....|....... ..12/01/2023 . | Paydown .... ..(4,603)[... ..(4,603) ... ..11/01/2046 .

31417Y-0J-2 .. | FNMA Pool MAOB48 MBS  3.500% 02/01/26 .....|....... ..12/01/2023 . | Paydown .... . (112)f... ..02/01/2026 .
LONG ISLAND NY P Rev Bond Cont Call MW

542691-DP-2 ...| 0.764% 03/01/23 ...oovveviiiiiiiieiiiiiiiiieeiain [ e ..03/0172023 . [Maturity .....oooooeveiins fornnnniiiiiiiiin o 200,000 200,000 fo.eeeeiiinnnnnnns (V] O [\ O [( o 0 Jooeeiiiiiienn Ofernnn. 200,000 J...vvvrriiannnns [\ O [\ O O, 764 |..03/01/2023 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 1,957,362 ,967, ,986, 1,977,072 0 (19,708) 0 (19,708) 0 1,957,362 0 0 0 17,169 XXX
A1G GLOBAL FUNDI Corp Note Non Call 144A

00138C-AM=0 .. | 0.800% 07/07/23 ......vvvveeeaiiiiieeeeeiiieeee | e ..07/07/2023 . [Maturity .....oooooooeeiiis o e 540,000 |............. 540,000 |............ 539,584 |............ 539,928 |.....ooeeennnns [V R, [ S [V R Y2 R [\ SR 540,000 |...oeevreennnnns (O R [V R (V8 IO 4,320 (..07/07/2023 .
A1G GLOBAL FUNDI Corp Note Non Call 144A

00138C-AQ-1 .. | 0.450% 12/08/23 ....oeereurriiieeeeiiiiieeeceeiis | e ..12/08/2023 . [Maturity ...oooooooeiiiiis ol e 1,000,000 |.......... 1,000,000 |............ 998,900 [.......... 999,656 |....evveeeennnn. (VN R 4 | [V R 344 [l 0f....... 1,000,000 |.........c..... (O R [V R [V AU 4,500 |.. 12/08/2023 .
ALLY FINANCIAL INC Corp Note Call MW

02005N-BL-3 .. | 1.450% 10/02/23 ...ooveeniiiiieeeeeiiiieeeceeis | e ..10/02/2023 . [Maturity .....oooooooeeiis o e 780,000 |........cc... 780,000 |............ 7 X1 I 783,101 [ooeeiiiiies 0 fiiannns (3,101 e 0 foienannns (3,101) [eeeeeiiianns 0 foeennnn. 780,000 |...ccevneeennn. (O R [V R [V PRI 11,310 |..10/02/2023 .
Ally Auto Receiv ALLYA 2019-3 A3 ABS

02007R-AC-3 .. | 1.980% 05/15/24 ....cceevriiiieeiiiiieeeiiies | e ..02/15/2023 . [Paydown .......cccoeeeeiiifoniiiil e 29,832 [cueeeeennnes 29,832 |...uueeeenn. 29,831 |....eeeeen. 29,830 [oeeveeeenniaens (VN R 2 | [V R 2 | 0 foreiennns 29,832 [oeveeieiinnns (O R [V R (V5 R 60 |..05/15/2024 .
AMER ELEC PWR Corp Note Call ~ 0.750%

025537-A0-4 ...| 11/01/23 .ooviiiiiiii e e L. 11/01/2023 . [Maturity ..o o e 425,000 |............. 425,000 |.......c... 424,643 |............ 424,898 |......ovneeenn. (VN R (172 R [V R 102 |, [\ ST 425,000 fooeeeeeennnnens (O R [V R [V AU 3,188 |..11/01/2023 .
AMERICAN EXPRESS CO Corp Note Non Cal |

025816-CK-3 .. | 0.750% 11/08/23 ...oovveeiniiiiiieieiiiieeeee | e .. 11/03/2023 . [Maturity ...ooooooeeiiiis ol [ 1,500,000 |.......... 1,500,000 |......... 1,499,850 |.......... 1,499,937 [.ooeeienniiis [V R, X7 S [V R (X 1 R 0f....... 1,500,000 |...oevreennnns (O R [V R [V PRI 11,260 |.. 11/03/2023 .
AmeriCredit Auto AMCAR 2021-3 A3 ABS

03066J-AC-7 .. | 0.760% 08/18/26 ....cceevvveeeeeiiiieieeeeiiies [ e .. 12/18/2023 . |Paydown ........cccoeeeeei o 143,337 oo 143,337 |...e. 143,320 |............ 143,329 | [V R 8 | [V R L2 IO 0 foeenennn. 143,337 |oeveeeeeenns (O R [\ R, [V O 791..08/18/2026 .
AmeriCredit Auto AMCAR 2020-3 A3 ABS

03066P-AC-3 .. | 0.530% 06/18/25 .......coeeuureiiieiaiiiieeceeet | e ..08/18/2023 . |Paydown ........cccoeeeeei o 107,529 ... 107,529 |............ 107,515 |............ 107,526 |...ooeeeeennnnns (VN R [N [V R 3 |t 0 foeenennn. 107,529 |.....ooeeeens (O R [V R [V O 207 |..06/18/2025 .

ATRIUM HOTEL POR AHPT 2017-ATRM A CMBS 144A
04965J-AA-1 .. | 6.590% 12/15/36 ..eeveeeenniiieeeeeiiiiieeeeees [ s ..09/15/2023 . [Paydown ......oceeueeeeeeifoveieiiiiiiiieeeei e 37,330 [oueeeennnnns 37,330 ).cuneeenn. 37,330 |.uveeennnnn. 37,330 [oeeeeininen O f e, 0 i, [0 N, 0 oo 0feuennnnns 37,330 |ooeeeaannnes 0 e, 0 i, [V FPRROUOU 1,722 )..12/15/2036 .
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BB&T CORPORATION Corp Note Call 2.200%
05531F-BJ-1 .. |03/16/23 ...oooovviiiiiiiiiiiiiiiiiiiiiiiiicee [ e ..03/16/2023 . [Maturity ...ccoooeveiiiiiss oorrininiiis e 500,000 |............. 500,000 |.....ccc... 499,630 [.......e.e. 499,978 ...l [V 22 . (VN -2 (VN 500,000 |..oooeeieinnnns (VN (1 PO [V O 5,500 |..03/16/2023 .
BWW Vehicle Lease Trust BMILT 2022-1 A3 ABS
05601X-AC-3 .. | 1.100% 03/25/25 ......coevvvviiiiiiiiiiiiiiieeieeens [ e ..12/25/2023 . [Paydown ........ccoevvviiiisfoniiiiiininii e 600,877 |............. 600,877 |.....ceenn. 600,788 |............ 600,831 [....evvevnnnnnee [V 46 |oooeieiiiiis (VN 46 |oeeeeiiiiiinnns (VN 600,877 |..eevvvriinnnnns (VN (1 PO [V O 4,702 |..03/25/2025 .
BWW Vehicle Owne BMIOT 2022-A A2A ABS
05602R-AB-7 .. |2.520% 12/26/24 .....ccooevveiiiiiiiiiiiiiii [ .12/25/2023 . [Paydown ... ...288,157 |... .. 288,157 ...288,136 . 288,142 |.. ..288,157 |.... .. 12/26/2024 .
BAKER HUGHES LLC/C0-0BL Corp Note MW
05724B-AB-5 .. | 1.231% 12/15/23 ... ..12/15/2023 . [Maturity ..ccooooeiiiiiiiis e e 470,000 |............. 470,000 |......cc... 470,000 |............ 470,000 [o.vvvvvvennnnnnee (VN (1 PO [V [V (VN 470,000 .. 12/15/2023 .

06051G-JH-3 ..

06051G-JX-8 ..

06406R-AP-2 ..

081620-AY-2 ..

09661R-AD-3 ..

10921U-20-9 ...

10921U-26-2 ..

110122-07-2 ..

1265911-AA-6 ..

12663J-AB-7 ..

14316H-AC-6 ..

14316N-AC-3 ..

14317D-AB-6 ..

14687A-AP-3 ..

14913R-20-8 ...

14913R-2J-5 ...

166756-AJ-5 ..

205887-CG-5 ..

209115-AE-4 ..

210518-DM-5 ..

21871X-AA-T ..

24702V-AC-6 ..

26441C-BK-0 ..

278865-BK-5 ..

0.810%

BANK OF AMER CRP Corp Note Call M
10/24/24 ...
BANK OF AVEf
05/28/24
BANK OF NY MELLON CORP Corp Note Call
0.350% 12/07/23
BENCHMARK Mor tga BMAT
0.628% 09/15/53
BMW Vehicle Owner Trust BMWOT 2020-A A3 ABS
0.480% 10/25/24
BRIGHTHS FIN GLB Corp Note Non Call 144A
0.600% 06/28/23
BRIGHTHS FIN GLB Corp Note Non Call 144A
1.200% 12/15/23
BRISTOL-MYERS Corp Note Call
11/13/23
CPS Auto Trust CPS 2022-A A ABS 144A
0.980% 04/16/29
CONH Equipment Tr CNH 2022-B A2 ABS
12/15/25
CarMax Auto Owne CARMX 2020-4 A3 ABS
0.500% 08/15/25
CarMax Auto Owne CARMX 2021-1 A3 ABS
0.340% 12/15/25
CarMax Auto Owne CARMX 2021-3 A2A ABS
0.290% 09/16/24
Carvana Auto Rec CRVNA 2020-P1 A4 ABS
0.610% 10/08/26
CATERPILLAR FINL SERVICE Corp Note Mi
0.650% 07/07/23
CATERPILLAR FINL SERVICE Corp Note Call Mi
0.250% 03/01/23

0537% ........
............................ 3940%

CHEVRON USA INC Corp Note MW 0.426%
08/11/23 v
CONAGRA BRANDS Corp Note Call MW 0.500%
08/11/23 oo
CONS EDISON INC Corp Note Call ~ 0.650%
12/01/23 e

CONSUMERS ENERGY CO Corp Note Call MW
0.350% 06/01/23
COREBRIDGE FIN Corp Note Call Mi 144A
3.500% 04/04/25
Dell Equipment F DEFT 2021-2 A2 ABS 144A
0.330% 12/22/26 ..
DUKE ENERGY CORP Corp Note
06/10/23
ECOLAB INC Corp Note Call MW
12/16/23 ...

0.900%

.10/24/2023 .

..05/30/2023 .

.12/07/2023

..12/01/2023

.08/25/2023

..06/28/2023

.12/15/2023

.. 11/13/2023

.09/15/2023

.. 12/15/2023

.12/15/2023

.. 12/15/2023

.03/15/2023

..12/08/2023

..07/07/2023

..03/01/2023

..08/11/2023

..08/11/2023

..12/01/2023

..06/01/2023

..05/24/2023

.06/22/2023

..06/10/2023

.12/15/2023

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

. |Maturity

. [Maturity ...

Call 100.0000 ...

Call 100.0000

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

......... 1,100,000
............ 260,000
......... 1,300,000
............ 135,000

............ 179,910

...196,527 |...

............ 570,000

...800,000 |...

...710,000 |...

...800,000

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

.. 1,400,000

............. 260,000
.......... 1,300,000
............. 135,000
............. 180,000

.. 196,527

............. 570,000

... 710,000

...800,000

......... 1,100,000
............ 259,511
......... 1,299,766
............ 134,954
............ 179,858

.. 196,515

............ 570,000

...709,510

............ 799,922
............ 799,944
......... 1,100,000
............ 259,850
.......... 1,299,928
134,992

............ 179,892

............ 570,000

.800,000 |..

. 196,524 |..

. 709,765 ..

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

........ 1,100,000
.......... 260,000
........ 1,300,000
........... 135,000

........... 179,910

570,000

.. 710,000 |....

..196,527 |....

.. 800,000 |....

..10/24/2024 .

..05/28/2024 .

..12/07/2023 .

..09/15/2053 .

..10/25/2024 .

..06/28/2023 .

..12/15/2023 .

.. 11/13/2023 .

..04/16/2029 .

.. 12/15/2025 .

..08/15/2025 .

.. 12/15/2025 .

..00/16/2024 .

..10/08/2026 .

..07/07/2023 .

..03/01/2023 .

..08/11/2023 .

..08/11/2023 .

..12/01/2023 .

..06/01/2023 .

..04/04/2025 .

.. 12/22/2026 .

..06/10/2023 .

.. 12/15/2023 .
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ENTERGY LOUISIANA LLC Corp Note Call
293641-BF-4 .. |0.620% 11/17/23 ..oeeeeeeieeeeeeeeeeeeeeees e A1/1772023 L IMaturity oo | s 724,000 |............. 724,000 |............ 723,870 |.eeeeennnnnn 723,961 |oveeeeeeeennnnns (U1 PR 39 [ (U 39 e [V PO 724,000 |oeeveenieaenns [V [V [V O 4,489 |..11/17/2023 .
EQUITABLE FINANCIAL LIFE Corp Note Non Call
204490-AC-1 ...| 144A  0.500% 11/17/23 oeeereeeeeeeeeieeee | e L. 11/17/2023 . IMaturity .oooeeenneieeeees foeeeeneeeeeees s 1,300,000 |.......... 1,300,000 ......... 1,298,180 [.......... 1,299,466 |......covvnnnnnns [ PR 534 |oeeeieeeinnnnns [ PR 534 [ooeieeiiiins [V PO 1,300,000 [.eoeveeeennnnns [V [V [V A 6,500 |..11/17/2023 .
Exeter Automobil EART 2021-4A A3 ABS
30165J-AC-0 .. |0.680% 07/15/25 ...eevevreeeeeeeeeneeeecennees e .03/15/2023 . | Paydown ... ... 444,560 |... .. 444,560 .. 444,554 . 444,553 |.. .. 444,560 |.... ..07/15/2025 .
Exeter Automobil EART 2022-5A A2 ABS
30167F-AB-8 .. |5.290% 01/15/25 .eevreeeeeeeeieeeeeeeeeeeeeeeen | s ..10/15/2023 .| Paydown .....eeereeeennnesfoeeenneeeeeenies s 1,800,000 |.......... 1,800,000 |......... 1,797,750 |......... 1,798,366 |.eevvvenneeaeenes (V) N 1,634 [ (1) 1,634 | [V PO 1,800,000 ..01/15/2025 .
Flagship Credit FCAT 2021-4 A ABS 144A
33845A-AA-5 .. |0.810% 07/17/26 .covveeeeeeeeeeeeeeeeeeeeee [ e .12/15/2023 . | Paydown .... ...430,874 |... .. 430,874 ... 430,840 . 430,859 |.. ..430,874 |.... ..07/17/2026 .
Ford Credit Auto FORD!
34533Y-AD-2 ...| 0.410% 07/15/25 ....eieeeeiieeeeeeneeeeeeeeen s .. 12/15/2023 .| Paydown ....eeeeeeeennies foeeennie e e 171,395 |t 171,395 |t 171,380 |oeeveennnnes 171,391 [ [ L3 [ 4 | [V PO 171,395 |oeeeieeeeeee [V [V (U AP 363 [..07/15/2025 .
GM Financial Sec GMCAR 2020-4 A3 ABS
36260K-AC-8 .. |0.380% 08/18/25 ....ccevvreeieeeeenneeeeeeennees e .12/16/2023 . |Paydown .... ...228,982 |... .. 228,952 ... 228,903 . 228,940 |.. L0 ..228,952 |.... ..08/18/2025 .
GM Financial Sec GMC
36261L-AC-5 .. |0.350% 10/16/25 .....ceeeeeeeeeeeeeineiieeeceeenn e ..12/16/2023 .| Paydown .....eeerveennnies foeeenneee s e 134,716 |.cceeenennnns 134,716 |.ceeneeeee 134,694 |............ 134,710 [oooeeeiiiies [ [ [ (-3 AP [V PO 134,716 [oeeeeeeeennnnns [V [V (U AP 243 1..10/16/2025 .
GM Financial Aut GMALT 2022-1 A2 ABS
36265M-AB-1 .. | 1.500% 06/20/24 ......cceevreeeeeeeinnieeeeeeenn e ..08/20/2023 .| Paydown ......eieeeeeennnaesfoeeennne e s 1,238,708 |.cevneennns 1,238,708 |......... 1,238,583 |........n. 1,238,652 [..coeeeeeennnnnee (U1 PR [ O (U LI [V PO 1,238,708 |..oeeeeeennnnns [V [V [V A 6,716 |..06/20/2024 .
GILEAD SCIENCES INC Corp Note Call MW
375558-Bl-2 .. |0.750% 09/29/23 ...coevuiiieiiiieeeeeeenneeeeeen | e ..09/29/2023 . IMaturity .....coeeeieeeeens foevmmmnieeeeeenees o 898,000 [-eevvvnnnnnns 898,000 [.....cceenee 897,686 |............ 897,922 |oeveieieeinnnnns (U1 PR T8 oo (U T PO [V PO 898,000 |eevvuunreeennns [V [V [V A 6,735 [..09/29/2023 .
GM Financial Automobile Leasin GMALT 2022-3
380130-AB-0 .. |A2A ABS  4.010% 10/21/24 ...ccovvveeeeeeenn | s .12/20/2023 .| Paydown ..oeeeeeieieiniies e s 1,250,000 |-eevvennnns 1,250,000 |......... 1,249,907 |.......... 1,249,918 [...ooeeenenenes (U1 PR -7 IO (U -7 IO [V PO 1,250,000 [o.eoeeeeeennnnns [V [V [V AU 29,853 |..10/21/2024 .
HPEFS Equipment HPEFS 2021-2A A3 ABS 144A
40441J-AC-5 ...| 0.360% 09/20/28 ......ceeeeeeneeeeeennnaeeeeennnns | eeeees ..10/20/2023 .| Paydown .....eeeeveemnnnies foeeenniee s e 242,000 |......cce 242,000 |..ceennnnnen 241,972 |............ 241,993 [.ooeeiiiis [ 4 T [ YA PP [V PO 242,000 |....covvnnnnnnns [V [V (U AP 433 1..09/20/2028 .
Honda Auto Recei HAROT 2021-3 A2 ABS
43815E-AB-0 .. | 0.200% 02/20/24 ......ceeeeeeeeeeeeeeeeieeeeeennn e ..04/18/2023 .| Paydown .....eeeveemnnnies|oeeenne e e 476,628 |............. 476,628 |............ 476,581 |...coennnnnn 476,620 [..coeveennnnnnnes [ - [ 8 | [V PO 476,628 |oeevveneeeanee [V [V (U AP 172 (..02/20/2024 .
Honda Auto Recei HAROT 2022-2 A2 ABS
43815P-AB-5 .. | 3.810% 03/18/25 ....ceeeereenieeeeeeeeeeeeeeeen e ..12/18/2023 .| Paydown .....eieeeeennnins foeeenne s e 274,324 |............. 274,324 |............ 274,312 |............ 274,311 | (U1 PR L3 (U L3 AT [V PO 274,324 | [V [V [V A 7,032 (..03/18/2025 .
HUMANA INC Corp Note Call MW 0.650%
444859-BP-6 ...| 08/03/23 .....ceeiiiiiiiieeeeee e eeennn | e ..08/03/2023 . |Maturity .....coeeeieereeen foeremmnineeeeenies s 1,400,000 |.......... 1,400,000 |......... 1,399,062 |.......... 1,399,722 |oeeeeeieiennns [N IR 278 [ [ PR 1L T PP [V PO 1,400,000 |...ceveveennnnns [V [V [V A 9,100 |..08/03/2023 .
Hyundai Auto Rec HART 2020-C A3 ABS
44891R-AC-4 ...| 0.380% 05/15/25 .....eeeeeeeneeeeeeeenieeeeeennn | e .. 12/15/2023 .| Paydown ....eeeeveennnies foeeennie e e 287,105 |....ceeen 287,105 |.ceveennneen 287,039 |............ 287,091 [ (U1 PR ) (U 15 | [V PO 287,105 |oeeeeeeeeenee [V [V (U AP 563 [..05/15/2025 .
HYUNDA| AUTO LEASE SEC HALST 2021-A A3 ABS
44891T-AC-0 .. | 144A  0.330% 01/16/24 ....ovvveeeeeeeeenes | e ..04/15/2023 .| Paydown .....eeeeveemnnnesfoeeenniie s e 229,565 |-.vvunnees 229,565 |....cevnnnnn 229,702 |............ 229,574 [.cooeeiiis (U1 PR ()] (U () PP [V PO 229,565 |c.uiiieeennnnns [V [V (U AP 147 (..01/16/2024 .
Hyundai Auto Lea HALST 2022-A A3 ABS 144A
44891W-AC-3 .. | 1.160% 01/15/25 ...eeeeereeeeeeeeee e e .. 12/15/2023 .| Paydown ....eeeeeeennnnies foeeenne e e 360,634 |............. 360,634 |............ 360,626 |............ 360,630 [..oeeeeeeennnnnns [ ) [ L3 AP [V PO 360,634 |......ceennnnnnn [V [V [V O 3,459 ..01/15/2025 .
Hyundai Auto Lease Securitizat HALST 2022-B
44934L-AD-4 ...| A3 ABS 144A  3.350% 06/16/25 .....ceeevevnnen | eenns .. 12/15/2023 .| Paydown ....eeeeveeennies foeeenniee e e 217,617 oot 217,617 e 272,455 |............ 272,498 |oeeeeeeeinnnnnn (V) N 5,119 [ (1) 5,119 | [V PO 277,617 oo [V [V [V A 9,190 (..06/16/2025 .
46124H-AA-4 .. | INTUIT INC Corp Note MW 0.650% 07/15/23 .|....... ..07/16/2023 . IMaturity .....cooovevvieins |oovnnnninniiiiiiins e 435,000 |............. 435,000 |......un.... 434,8% |............ 434,981 |oovveiiiiiinnnns [0 O 19 [ [ O 19 | [V PO 435,000 |......ceennnnnns [V O [V (U 2,828 |..07/15/2023 .
JPMORGAN CHASE & CO Corp Note Cal | 0.697%
46647P-BZ-8 .. |03/16/24 ....ovviiiiiiiiiiiiiineeeceieeceian [ s ..03/16/2023 .| Cal | 100.0000 ..... |eeeeeeriiiiiiniees o 1,500,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 [..evvveenninnnnne (U O [V [ [V [V PO 1,500,000 [oevivviinnnnns [V O [V [N R 5,228 |..03/16/2024 .
Key Commercial Mortgage Trust KCM 2020-S3 A1
49308V-AA-5 .. |CMBS 144A  1.246% 09/16/52 .....evvvvvvnnnnns | eennnns ..12/01/2023 .| Paydown .....oevvvviiinnnnnsfoeriiiineeiiiins e 404,897 |............. 404,897 |....ounnnnn. 404,897 |............ 404,749 |oeveniiiinnnnns (U N U7 | [V RN L7 PN [V PO 404,897 |.....cevvnnnnnns [V O [V (U 3,810 (..09/16/2052 .
KEY BANK NA Corp Note Call MW 5.690%
49327M-3A-0 .. |01/03/24 ....oviiiiiiiiiiiiiiiiie i [ s ..10/27/2023 .| Cal | 100.0000 ..... |eeeeeeriiiiiiniees o 1,200,000 |.......... 1,200,000 |......... 1,200,000 |......... 1,200,000 [.oevvennnninnnns (U O [V [ [V [V PO 1,200,000 [oevrvviinnnnns [V O [V (U A 54,946 |..01/03/2024 .
LOCKHEED MARTIN CORP Corp Note Call MW
539830-BU-2 ...|4.950% 10/15/25 . .evvvvnniiiiiiiiiiniiiiiiinieees [ s ..06/15/2023 . |Merrill Lynch ..ocovvveeii]ovrimnnnniiiiiininns Joniennens 220,944 |..ouennnnnenn 220,000 |....eunnnnnn 219,373 |............ 219,409 |.vveniiiinnnnns [0 O [ IO [ O L2 F (VN PO 219,501 ..10/15/2025 .
WARNERVEDIA HOLDINGS INC Corp Note MW 144A
55903V-AE-3 .. |3.638% 03/15/25 ...eevvvniiiiiiiiiiiiiiiiiieeeens [ s ..04/28/2023 .| Tax Free Exchange .......|.ccceevriiiiinnnns fovnnnnnnns 420,000 |............. 420,000 |............ 420,000 |....ccevnnns 420,000 [.oeiivivnnnnnnnns (U O [V [ [V [V PO 420,000 ..03/15/2025 .
MBALT 2021-A A4 MBALT 2021-A A3 ABS
58770G-AC-4 .. |0.250% 01/16/24 ....eiivviiiiiiiiiiiiiiiieciiiia | s ..06/156/2023 . | Paydown ... ...128,579 |... .. 128,579 .. 128,566 . 128,577 |.. ..128,579 |.... ..01/16/2024 .
MORGAN STANLEY Corp Note Ca
617446-8N-2 .. |01/25/24 ...ovvvviiiiiiiiiiiiiiieens [ s ..12/25/2023 . |Cal | 100.0000 ..... |eeeeeeeriiiiinnees o 1,500,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 1,500,000 [oeervviinnnnns [V O [V (U A 80,976 [..01/25/2024 .
NEW YORK LIFE GL Corp Note Non Call PRV PLC
6495211-DZ-3 ...|4.530% 02/02/23 ...covvvnniiiiiiiiieeciiiieees [ s ..02/02/2023 . |Maturity ... ..1,200,000 |.......... 1,200,000 |......... 1,200,000 |......... 1,200,000 |.. ..1,200,000 |.... ..02/02/2023 .
NEXTERA ENERGY CAP
6533K-BX-7 .. |5.720% 11/03/23 ....eviiiiiinniiiiiiiiiiniiiiiins | e ..11/03/2023 . | Maturity .....oooeeniiiinn foovninniininiiiiinns Joeinnnns 1,900,000 |.......... 1,900,000......... 1,900,000 |......... 1,900,000 |..evvvvnnninnns [ [ [U [ [/ IO 1,900,000 .. 11/03/2023 .
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PPL ELECTRIC UTILITIES Corp Note Call
69351U-AY-9 .. |5.680% 06/24/24 ......cceeeeeieeeeeeeeeeeeeenn e ..03/30/2023 .| Cal | 100.0000 ..... |eeeeeeeeeeniiieeee fereeeeennnd 620,000 [-eevennnnnnns 620,000 [...ceeeeeee 620,000 |....cevnnnnn 620,000 [..ceevevennnnnnns [ [V [ [V O [V PO 620,000 |eeveuuieeenns [V [V [V A 7,950 [..06/24/2024 .
Public Service N PSNH 2018-1 A1 ABS
69363P-AA-8 .. | 3.004% 02/01/26 ..eeeeeeeeeeeeeeeeeeeeeeeeeenn e ..08/01/2023 .| Paydown ..eeeeeeveeemnnnesfoeeeeniiieeeeeenes e 31,139 [ 31,139 [ 31,138 [..oeeeenenes 31,139 [ [ [V [ [V O [ PP 31,139 [ [V [V (U AP 723 |..02/01/2026 .
PACCAR FINANCIAL CORP Corp Note Non Call
69371R-04-1 .. | 1.900% 02/07/23 ....cceeeeeeeeieeeeeennneeeeeennns | ceeees ..02/07/2023 . |Maturity ... ... 480,000 ... 479,976 .. 480,000 |.... ..02/07/2023 .
PACCAR FINANCIAL CORP Corp Note Non Call
69371R-09-0 .. |0.350% 08/11/23 ....eieeeeeeieeeeeieeeeeeeeeeenn e ..08/11/2023 . | Maturity 700,000 [...eeeeenee 699,083 |............ 699,812 |...eeiieeiinnnns [ PR 188 | [ PR 188 |oveeeeeeeeennnn [V PO 700,000 ..08/11/2023 .
PACIFIC GAS & ELECTRIC Corp Note Call
694308-JY-4 .. | 1.700% 11/15/23 ...ceeeerrieeeeeeee e e .11/15/2023 . |Maturity ... ... 580,000 ... 579,287 .. 580,000 |.... .. 11/15/2023 .
PACIFIC GAS & ELECTR
694308-KA-4 .. |3.250% 02/16/24 ..covveeeeeeeeeeeeeeeeeeeeeeeee | e ..12/15/2023 .| Cal | 100.0000 ... |eeeeeeeeeeniieeeee fereeeeennnd 600,000 |-eevvvnennnns 600,000 [......cc.... 599,784 599,981 ..02/16/2024 .
PenFed Auto Rece PNFED 2022-A A3 ABS 144A
706874-AC-8 .. | 3.960% 04/15/26 .. 12/15/2023 .| Paydown ....eeeeeeeennnees foeeennieeeeeeeniees e 15,378 [ 15,378 [ceeeee 15,375 ...15,378 |.... ..04/15/2026 .
713448-FB-9 .. |PEPSICO INC Corp Note MW 0.400% 10/07/23 ..10/07/2023 . |Maturity ... ... 560,000 ... 559,681 . 560,000 |.... ..10/07/2023 .
Santander Drive SDART 2022-1 A2 ABS
80286E-AB-2 .. | 1.360% 12/16/24 .....iivviiviiiiiiiiiieiiiciiiian | e ..03/156/2023 . | Paydown 411,041 |..ooeeennnns 411,020 |oooveennnnn 411,024 |ooeeeiiiiiinnnns [0 O L 20 FO [ O L2 [V PO 411,041 | [V O [V (U A 842 |..12/16/2024 .
STRYKER CORP Corp Note Call MW 0.600%
863667-BB-6 .. | 12/01/23 ...evviiiiiiiiiiiiiiiiieeerceeieeecennn [ s ..12/01/2023 . IMaturity .....coveevrinins |oovennninnniiiiiins e 847,000 |..eevvunnnnns 847,000 [...uvvnneeee 846,263 |............ 846,776 [......ccvvnnnnnn. (U N 2 P [V O 2 N (VN FO 847,000 |ovevvennirinnns [V O [V (U 5,082 [..12/01/2023 .
Tesla Auto Lease TESLA 2021-B A2 ABS 144A
88161K-AB-1 .. | 0.360% 09/22/25 ......evvvvviiinniiiiiiiiniininens [ eeeees ..10/20/2023 .| Paydown ......vviiiiinnnnsfoeriniineiiiiis e 510,130 [..ceeeenenn 510,130 |.eevvnnnnnns 510,080 |........een. 510,116 [..oooveeennnnnnns [V O | L3 [ O L L3 F [V PO 510,130 |oveveenniininnns [V O [V (U A 850 [..09/22/2025 .
Tesla Auto Lease TESLA 2020-A A3 ABS Prv Plc
88167H-AC-0 .. |0.680% 12/20/23 .......ccvvvvrniiiiiinniiieiiinnas | eeeees ..01/20/2023 .| Paydown ......oviiiiinnines foerinnneeiciiins feeeeeeiian 5,216 [cooeeiiiinnnnnns 5,216 |ooevvennnnnnnns 5,215 [ooeiiiiiiiinnns 5,216 [ceiiiiiinnnnns (U O [V [ [V [V F 5,216 |ovveeiiiiinns [V O [V [N N 3..12/20/2023 .
THERMO FISHER Corp Note Call 5.930%
883556-C0-3 ...| 10/18/24 ....oiviiiiiiiiiiiiiiieicciiieeeeia | s ..08/18/2023 .| Cal | 100.0000 ... |oeeeeeneeiiiininnees forreeennnnd 600,000 |..ccvvunnnnns 600,000 [............ 600,000 [....wnneeee 600,000 |.eeevvnnninnnnns (U O [V [ [V (VN FO 600,000 [o.oiiivvinnnnns [V O [V (U A 25,941 1..10/18/2024 .
Toyota Auto Rece TAOT 2022-C A2A ABS
89231C-AB-3 .. |3.830% 08/15/25 ...eevvviiiiiiiiiiiiiiiiiieeeciins | e ..12/16/2023 .| Paydown .....eevviiiiinnnensfoeviiiinneeiiiins e 487,304 |............. 487,304 |...cuunnnnnn 487,258 |............ 487,266 |......ccvvnnnnnns [0 O L O [ O 38 | [V PO 487,304 [....ccovvnnnnnns [V O [V (U 12,026 |..08/15/2025 .
Toyota Auto Rece TAOT 2020-D A3 ABS
89236X-AC-0 .. |0.350% 01/15/25 ...eevviiiiiiiiiiiiiiiiieecceins | s ..12/16/2023 .| Paydown .....eeviiiiinnnnnsfoeriiiineeiiiins e 233,077 [ 233,077 |eevennnnnns 233,034 |ooevvennnnns 233,069 |o.eveniiiinnnnns (U O - [ - (VN PO 233,077 [ooovviinnnnnnnns [V O [V (U A 398 [..01/15/2025 .
TAOT 2021-A A3 TAOT 2021-A A3 ABS  0.260%
89240B-AC-2 .. |05/15/25 ..evvvniiiiiiiiiiiiiii e [ s ..12/16/2023 .| Paydown .....eeviiiiinnnnnsfoeriiiineeiiiins e 364,803 |............. 364,803 |....ouunnnnn 364,735 |............ 364,785 |.uvvuniiiinnnnns [0 O L 20 FO [ O L2 [V PO 364,803 |.......cevnnnnns [V O [V (U A 483 |..05/15/2025 .
UNILEVER CAPITAL Corp Note MW 0.375%
904764-BJ-5 .. |09/14/23 ....ovvviiiiiiiiiiiiiiiiiecrriieens [ s ..09/14/2023 . IMaturity .....cooeevviiins foovnnnninnniiiiiins o 365,000 |............. 365,000 |............ 364,533 |..eevennnnns 364,891 |..eveniiiiiinnnns (U N 109 | [V O 109 |oveeiiieiiinnnn [V PO 365,000 |veveunniininnns [V O [V (U 1,369 [..09/14/2023 .
Verizon Owner Tr VZOT 2020-B A ABS ~ 0.470%
92290B-AA-9 .. |02/20/25 ....euvniiiiiiiiiiiiiiiiii e [ s ..10/20/2023 .| Paydown ......evvviinnnnnsforriininnieeiiiis e 438,139 |..vvennnnnnn 438,139 |............ 438,047 |............ 438,123 |oovveiiiiiinnnns [0 O LS [ O LT P [V PO 438,139 [...ccovvnnnnnnns [V O [V (U A 761 [..02/20/2025 .
Verizon Owner Tr VZOT 2020-C A ABS ~ 0.410%
92348C-AA-9 ...] 04/21/25 .oovveiiiiiiiiiiieii e [ s ..11/20/2023 .| Paydown ......evvvvinnnnnsfoeriniinnnieiiiins e 715,564 |............. 715,564 |.......n... 715,448 |............ 715,540 |ovvveniiiinnnnns [0 O [ PO [ O 28 | [V PO, 715,564 |[.....covvnnnnnns [V O [V [N R 1,232 |..04/21/2025 .
Verizon Owner Tr VZOT 2020-A A1B ABS
92348T-AB-0 .. |5.740% 07/22/24 ....ovvvvvviviiniiiiiiiiiniiieieens | eeeens ..04/20/2023 .| Paydown ......eviiiiinnnnsfoeriniiinnneeiiiis e 107,076 |.evvennnnnens 107,076 |............ 107,076 |............ 107,076 |oevveneivinnnnns (U O [V [ [V (VN FO 107,076 |....cevvvnnnnnns [V O [V (U A 987 |..07/22/2024 .
VOLKSWAGEN GROUP AMERICA Corp Note Mi 144A
928668-BJ-0 .. |0.875% 11/22/23 .....evviiiiiiiiiiiiiiiiiieeeciins | e L. 11/22/2023 . IMaturity ..ooooevveiininins |ovninneiiiins e 665,000 |..eevvunnnnns 665,000 [............ 664,003 |......oeenns 664,701 [....cccvvnnnnnnns (U N it [V O 299 [t (VN FO 665,000 |o.eevueniiiinnns [V O [V [N R 5,822 |..11/22/2023 .
Volkswagen Auto Lease Trust VWALT 2020-A A3
92868V-AC-3 .. |ABS  0.390% 01/22/24 ......coovvvvvnniiiiiinnns | eenns ..03/20/2023 .| Paydown .....eevviiiiinnnnsfoeriininneeiiiis e 163,537 |.oevvvnennnns 163,537 |.vvvennnnnns 163,506 |...eevnnnnns 163,534 v (U O 1) [ T F [V PO 163,537 |ovvvveeniininnns [V O [V (U 109 [..01/22/2024 .
WALGREENS BOOTS Corp Note Call MW 0.950%
931427-AU-2 ...] T1/17/23 e | s L 1171772023 . Maturity .ooooeeveiininins | e 850,000 |..evvvuunnnns 850,000 [..unvnnnene 849,864 |............ 849,940 |..evuniiiinnnnns [0 O [CIUIN [ O [CIV I PN (VN FO 850,000 |vevvuuniiinnns [V O [V (U 8,075 (..11/17/2023 .
WorId Omni Autom WOLS 2020-B A3 ABS
98163G-AD-3 .. | 0.450% 02/15/24 .....ovvviiiiiiiiiiiiiiiiiinieeees | e ..04/15/2023 .| Paydown .....eevviviinnnnnsfoeriniiinnieiiiins e 355,598 |..uuuninnnns 355,598 |.......eeenn 355,569 |....ouunnnnn 365,593 [...ocvvvvinnnns (U O L) [ LI [V PO 355,598 [ouuiiiiiiinnnns [V O [V (U 281 [..02/15/2024 .
World Omni Auto WOART 2021-C A2 ABS
98164C-AB-5 .. |0.220% 09/16/24 ......vvvivvviniiiiiiiiniiieeciins | e ..04/15/2023 .| Paydown .....eevviviiinnnnns|oeriiiinnneeiiiis e 166,874 |...eennenneen 166,874 ............ 166,873 |..evvennnnns 166,873 [...oevvvnnnnnnnns (U O T s [ ) N PO (VN FO 166,874 |[ovviiiiinnnnns [V O [V (U 65 (..09/16/2024 .
WOART 2021-A C WOART 2021-A A3 ABS  0.300%
98164E-AC-9 .. | 01/15/26 ... ..12/16/2023 . | Paydown ... ...318,832 |... .. 318,832 ... 318,810 . 318,825 |.. ..318,832 |.... ..01/15/2026 .
XCEL ENERGY
98389B-AZ-3 .. | 10/15/23 ..eevviiiiiiiiiiiieiiii i [ s ..10/16/2023 . |Maturity .....coovveeiriins foovinnniinniniiiis e 1,200,000 |.......... 1,200,000 |......... 1,198,872 |......... 1,199,708 1,200,000 ..10/15/2023 .
BANK OF MONTREAL Corp Note MW 0.450%
06368E-A3-6 .. | 12/08/23 ... ..12/08/2023 . |Maturity ... ..1,500,000 |.......... 1,500,000 |......... 1,499,025 ..1,499,6% |.. ..1,500,000 |.... ..12/08/2023 .
Golden Credi
380881-ER-9 .. | 3.440% 10/15/25 A..... ..08/15/2023 .| Paydown ......oeviiiiininnsiriiiiiiininiiiiiis ot 2,000,000 |.......... 2,000,000 ......... 1,979,068 |.......... 1,979,424 ..o (U OR[N (U 20,576 |oevenniiiiinnn [/ IO 2,000,000 J.eoiiiiinnnnns [ [ (U 45,867 |..10/15/2025 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc

SCHEDULE D - PART 4

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

1 2 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
NATIONAL BANK OF CANADA Corp Note Call
63307A-2U-6 .. 10.550% 11/15/24 ...ooooeeeeeiiiiinn A .11/15/2023 . [Cal | 100.0000 ..... |oeeeeeereriiniiiiinns fernnnnnns 1,100,000 |.......... 1,100,000 |......... 1,098,438 |.......... 1,099,252 |..ooooeeeennnns [V F, 47 [ [V 47 |l 0 ... 1,099,599 |...oovveiiinnns [V LC172 402 ..o 6,050 |..11/15/2024 .
TORONTO-DOMINION BANK Corp Note MW 0.250%
89114Q-CM-8 .. |01/06/23 ....ovvvvvieiiiiiiiiiiiiiiiieeeeeeeeeeeeeeen [ A ..01/06/2023 . [Maturity ...cccoooviiiiiias onnnniiniiis e, 1,000,000 |.......... 1,000,000 |............ 999,100 f.....eeeeee 999,994 [....evvnnnnnnnne (VN (30 PO [V [ 0 ... 1,000,000 f[..eevvvvnnnnnnee (VN (1 PO [V O 1,250 |..01/06/2023 .
AERCAP |RELAND CAP/GLOBA Corp Note Call MW
00774M-BB-0 .. | 1.750% 10/29/24 ..11/22/2023 . | Taxable Exchange ...516,535 |... .. 530,000 .. 529,353 . 529,608 |.. ..529,795 |.... ..10/29/2024 .
CREDIT SUISSE NEW YORK Corp Note Non Call
22550L-2F-7 .. 10.520% 08/09/23 ......oeovvvireiiiiiiininnnnnnnnn | Dee, ..08/00/2023 . [Maturity ...cccooeeeiiiiiis oorrniiiiiis e 500,000 |............. 500,000 |.....cce... 500,000 |............ 500,000 [...evvveennnnnnee (VN (1 PO [V [V (VN 500,000 |..oooeeieeeenns (VN (1 PO [V O 2,600 |..08/09/2023 .
GLAXOSMITHKLINE Corp Note Call MW 0.534%
377373-AL-9 .. | 10/01/23 ... ..10/01/2023 . [ Maturity ... ..1,200,000 |.......... 1,200,000 |......... 1,200,000 |......... 1,200,000 |.. ..1,200,000 |.... ..10/01/2023 .
HSBC HOLDING:
404280-CU-1 .. | 5.854% 08/17/24 D...... ..08/17/2023 . [Cal | 100.0000 ..... |oeeeeeeeeeiniiininens fervenninnnns 860,000 |............. 860,000 |............ 860,000 |............ 860,000 |..........cennn (VN (1 PO [V [V (VN 860,000 |.......cevvennnn (VN (1 PO [V N 6,295 |..08/17/2024 .
HSBC HOLDINGS PLC Corp Note Call MW
404280-CW-7 .. | 1.162% 11/22/24 ..11/22/2023 . [Cal | 100.0000 ... ...810,000 |... ...810,000 ...810,000 .810,000 |.. L0 .. 810,000 |.... .. 11/22/2024 .
SHELL INTERNAT |ONAL
822582-CJ-9 ...10.375% 09/15/23 ........ooooeiiiiiniiiii [ Des ..09/15/2023 . [Maturity ...cocoovveiiiiiis oeneiiniiis e 800,000 |............. 800,000 |............ 798,048 |............ 799,541 |l [V 459 [ [V 459 |l (VN 800,000 |.....cevvvrnnnnn (VN (1 PO [V O 3,000 |..09/15/2023 .
UBS AG LONDON Corp Note Non Call 144A
902674-YF-1 .. ]0.375% 06/01/23 ...eevvvvviiiiiiiiiiiiiiiiiiiiieees D...... ..06/01/2023 . [Maturity ....ccooeoeeiiiees |oovenneiiiiiiiiins | 580,000 |............. 580,000 |............ 579,379 |............ 579,871 [o.oevvennnnnneees [ P 129 |, [V P 129 |oveiiiiiennnes [ 580,000 |...ooeeeeennnn. [V P [0 PP [V 1,088 |..06/01/2023 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 63,572,932 63,585,543 63,545,727 63,553,411 0 30,924 0 30,924 0 63,584,329 0 (11,39%)! (11,396), 798,382 XXX
2509999997. Total - Bonds - Part 4 73,442,863 73,455,474 73,532,345 73,462,391 0 (8,124) 0 (8,124) 0 73,454,260 0 (11,39 ) (11,396), 861,734 XXX
2509999998. Total - Bonds - Part 5 1,724,569 1,710,299 1,699,510 0 0 10,278 0 10,278 0 1,709,788 0 14,781 14,781 23,382 XXX
2509999999. Total - Bonds 75,167,432 75,165,773 75,231,855 73,462,391 0 2,154 0 2,154 0 75,164,048 0 3,385 3,385 885,116 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 75,167,432 XXX 75,231,855 73,462,391 0 2,154 0 2,154 0 75,164,048 0 3,385 3,385 885,116 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FNVA Pool FS5176 MBS ~ 5.000% 06/01/43
B140XL-XE-3 .. [ oieienniiiiiiiiiin i eeenen [ eeenens ..07/06/2023 .|Keybanc Capital Markets ........ .. 12/01/2023 . |Paydomn .oevveuneieeeninins foeeennniaeens 20,058 |oeeeennnnns 19,555 |.oevvennnns 20,053 |.eeveinnnnnes 20,053 |..eeveniinaaenns [U PP 498 [ [U PP 498 [ [ PP [U [U PO [V PP 2L T 28
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,053 19,555 20,083 20,053 0 498 0 498 0 0 0 0 224 28
COLGATE-PALMOL IVE CO Corp Note Non Call
194162-A0-6 .. [4.800% 03/02/26 ......vvvvvvnnniriiiininnnns | nennns ..02/27/2023 .|BNP Paribar Securities Corp ... |..06/15/2023 .|Pershing .........cccooovvres |ovrvnnnnnnns 490,000 [..eennn.n. 489,432 |.......... 493,567 |........e... 489,485
Hertz Vehicle Financing LLC HERTZ 2022-
42806M-AS-8 .. [3A A ABS 144A  3.370% 03/26/25 ........ |.ceuunn ..04/14/2023 . |MUFG Securities .......cccceeerrnns .. 12/25/2023 . |Paydoun .....oeovvviiiininnns fovvinninnnns 500,000 [.......... 490,273 |.......... 500,000 |..cevunnnnns 500,000
MORGAN STANLEY BANK NA Corp Note Call MW
61690U-7W-4 .. [5.882% 10/30/26 .....evvvnvvvviinnnnieiiininn [ eennnnn ..10/30/2023 .|Morgan Stanley ..12/11/2023 .| JP Morgan Chase ........... |oeeeeeennnnns 700,000 |......... 700,000 |..........710,703 |.. ....700,000
AERCAP |RELAND CAP, orp Note Call
00774M-BF-1 .. [MW 144A  6.450% 04/15/27 ............... D...... .. 11/22/2023 .| Taxable Exchange .........c........ .. 11/22/2023 . |Non-Broker ......oooovvveeen fovviinnnnniiinnns L A 250 [.ooiiiiiiinnnns L 250 |oiiiiiiiinns [ U P [ PO [U P [ [0 P 0 Joeeeieieieens ()] (3] PPN [U P 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,690,246 1,679,955 1,704,516 1,689,735 0 9,780 0 9,780 0 0 14,781 14,781 23,158 1,077
2509999998. Total - Bonds 1,710,299 1,699,510 1,724,569 1,709,788 0 10,278 0 10,278 0 0 14,781 14,781 23,382 1,105
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals 1,699,510 1,724,569 1,709,788 0 10,278 0 10,278
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CcusIP
Identification

Description,
Name of Subsidiary,
Controlled
or Affiliated Company

3

Foreign

4

NAIC
Company
Code

5

6

NAIC
Valuation
Method

Book/Adjusted
Carrying Value

Total Amount of
Goodwill Included in
Book/Adjusted
Carrying Value

Nonadmitted
Amount

Stock of Such
Company Owned by
Insurer on Statement Date

10

Number
of Shares

11

% of
Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

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

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

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

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

7709999999 - Totals

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

813

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Pri
Description
of Item(s) Credit Hedge
Hedged, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of ourmed Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturit; emium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or o i Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expirati 'Contra Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1759999999 - Totals XXX XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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SCHEDULE DB - PART A - SECTION 2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 15 16 17 18 19 20 21 22 23 24 25
Description
of ltem(s) Hedge
Hedged, Date of Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina- Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
1759999999 - Totals XXX XXX
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges
15 16 17
Change in
Variation
Description Margin
of ltem(s) Gain
Hedged, Date of (Loss) Used
Used for Type(s) | Maturity Book/ to Adjust
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation Variation Hedged
Symbol | Contracts Amount Description or Replicated Identifier (a) Price Price air Value

Cumulative
Variation
Margin for
All Other

19

Change in
Variation
Margin
Gain
(Loss)
Recognized
in Current

20

Potential
Exposure

21

Hedge
Effectiveness
at
Inception
and at
Year-end

(b)

22

Value of

1759999999 - Totals

Snning Cumulative
Cash Balance Cash Change

Ending
Cash Balance
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3
Number
Ticker of Notional

Symbol | Contracts| Amount

Description

5

Description
of ltem(s)

Hedged,

Used for

Income
Generation

or Replicated

Schedule/
Exhibit
Identifier

Date of
Maturity
or
Expira-
tion

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Termina-
tion
Date

13

Termination
Price

14

Indicate
Exercise,
Expiration,
Maturity or
Sale

Cumulative
Variation
Margin at

Termination

Change in Variation Margin

16

Gain
(Loss)
Recognized
in Current
Year

17

Gain (Loss)
Used to
Adjust Basis
of Hedged
Item

18

Deferred

19
Hedge
Effective-
ness at
Inception
and at
Termination

(b)

20

Value of
One (1)
Point

1759999999 -

(a) Code
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
f Exchange Traded Derivatives XXX XXX XXX

0199999999 - Aggregate Sum of

0999999999 -

ross Totals

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange, Counterparty
or Central Clearinghouse

2 3 4 5 6 7 8 9
Book/Adjusted Type of
CUSIP Carrying Maturity Margin
i Fair Value Par Value Value Date (I, Vor IV)

Type of Asset Pled Identj

0199999999 - Total XXX XXX
Collateral Pledged to Reporting Entity
1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Fair Value Par Value (I, Vor IV)

Type of Asset Pled

0299999999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)
1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $ .. . Book/Adjusted Carrying Value $ ... .
2. Average balance for the year ~ FairValue$ ... Book/Adjusted Carrying Value $ .............o.cocooovveveevnn.
3.

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

$
.$
.$
$
$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

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

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

E26




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE E - PART 1 - CASH

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

JPMorgan Chase .........cevceereeneaiieaiieniienians New York, NY
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

........................ 5.380

125,975

depositories XXX XXX 89 0 3,261 | XXX
0199999. Totals - Open Depositories XXX XXX 126,064 0 80,908 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

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

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 126,064 0 80,908 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash XXX XXX 126,064 0 80,908 | XXX

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

1. January......on (15,714) 4. 7. 15,053, 131 10.  October.
2. February...|.ccoiiiinnns (32,344) 5. , 8. 14,998,336 11.  November...
3.  March 606 6. June 249,847,942 9. September 24,218 12.  December

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6

Code Rate of Interest

Date Acquired 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|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

665279-87-3 .......

|Norlhern 0TS S T TV S PPN

[ [ 12/20/2023 ........ | X

............................... 5,671,958

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

5,671,968

711990-33-3 .......

|TD LSt T T G- PP

[ [ 12/01/2023 ........ | X

.................................... 7,035

8309999999. Subtotal - All Other Money Market Mutual Funds

7,035

[UHG Liquidity Pool Pro Rata SNAre POrLION sv..vovessessssssesmsessssmssssssssmsssnssnssssssssssmssnssssssnssessnessssnsesssnsssssnssesssneesssnssssssnessssnssssssnesseens [...

| 12/29/2023 .......... | 0.000 |

156,231,048

....3,430,443

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R

156,231,048

3,430,443

8609999999 - Total Cash Equivalents

161,910,041

3,478,528

Line

cooooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Oxford Health Plans (NJ), Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
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

Alabama ........ccoooiiiiiiiies
Alaska ......ccooveviiiiiiiis
AriZONA ..o
Arkansas .........ccooeeiiiiiiiiennn,

California .......cccevveeeriiiicieenn,

Colorado .....
Connecticut

Delaware .........ccccoooeeveiiiiiiicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiciiciecie
GEOGia ..o

-
-

12, Hawaii oo

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....ccooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceeeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoceveveeeveieererennns MU oo cieiee]| et [eee e [V [V [V 0
24, MINNESOta ....coovevreieieeieees MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovvvvevevveveieieeeiie MS it | et [ee e [V [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooevieniiieieeeen,
30. New Hampshire ..........cccceeuenrnene NH [ e ] e oot [V [V [V 0
31, New JEersey ......cooeveeveenieseenienns

32. New Mexico
33, New YOrK ..cccocviiiiienienieeiceies

36.  ORNIO .oovviiiiiiiciic

37. Oklahoma ... .

38, Oregon ....ccovriiiiiiiiine e

39. Pennsylvania ..............cccccevurnnn.. PA [ o] o [oe et [V [V [V 0
40. Rhode Island .........ccccovivieereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........ccccoevevevnee. SC e cevvee| e [eee e [V [V [V 0
42.  South Dakota .........ccccceereeenennne SD [ et | s e [V [V [V 0
43.  TenneSSEe ......cccvvereeneeneenennns

44, TeXaS ..oooviviieiiieieeeeeeees

45, Utah ..o

46. Vermont .. .

47, Virginia ....ccoooeeeeeeeieeeeeee

48.  Washington ..........ccceevvvinnennnn.

49. West Virginia

50.  WISCONSIN ....ocuviiiiiiiiiiiceieeee

51. Wyoming .....cccceeeeveeieeeienienienne

52.  American Samoa ............c.cccoeu... AS i et | e e [V [V [V 0
53, GUAM ..cocvevieeeeeeeeeieeeeee e GU e ervee| oot e e [V [V [V 0
54.  Puerto RiCO ......ccovvruereciiine PR i et | e e [V [V [V 0
55. U.S.Virgin Islands ...........cccccccu..... VI [ e | e e [V [V [V 0
56. Northern Mariana Islands ........... MP it irii] s [ee e [V [V [V 0
57. Canada . .
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 213,306,714 211,359,342 3,026,416 2,994,135

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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