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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

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

1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

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

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

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

5.01 Properties occupied by company

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

Cash, cash equivalents and short-term investments:

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

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

Total invested assets

........ 11,345,605 |............. 4.580 |........11,345,605 |...........cccc..... 0 ... 11,345,605 |............4.580
........ 17,372,265 |........... 7.012 |....... 17,372,265 |.......................0|........ 17,372,265 |.............7.012
...... 118,491,200 |............47.828 |...... 118,491,200 |......................0 |...... 118,491,200 |........... 47.828
....................... 0 e 02000 oo O e O 0 .. 0,000
....................... 0o 02000 [ooeoccccc O e O i 0 ... 0.000
....................... 0 feieeen 02000 oo O e O 0 .. 0.000
...... 209,273,244 |...........84.471 |......209,273,244 |.......................0 |.....209,273,244 |........... 84 . 471
...................................... 0.000 f..eceoeececrceeean 0 e O i 0 ... 0.000
...................................... 0.000 ... 0 e O 0 ... 0.000
....................... 0 e 02000 oo 0 i O i 0 ... 0,000
...................................... 0.000 ..o 0 o 0 i 0 ... 0,000
...................................... 0.000 | 0 e O 0 ... 0.000
...................................... 0.000 ..o 0 o O i 0 ... 0,000
...................................... 0.000 | O e O 0 ... 0.000
...................................... 0.000 f..eceovececreceeean 0 o O i 0 ... 0.000
...................................... 0.000 | 0 e O i 0 ... 0.000
...................................... 0.000 ..o 0 e O i 0 ... 0.000
...................................... 0.000 ... 0 e O i 0 ... 0.000
....................... 0 feeeeeeen 02000 oo O i O 0 ... 0.000

247,746,823

100.000

247,746,823

o |o

247,746,823

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiiiie ettt 2o e e et e e e e e e e e enees

Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 4,600,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 4,600,000
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

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

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .62,830
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 4,537,170
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS LINE T2) ..viuiiiiiietetetieiist sttt ettt sttt bt st st e s s seseseses e st e s e e s s e b e s e s es e st e ee 52 s e b e s e s e st e s e s 2 b ek e s e s e st e ee s a2 b ek e b e s ese e e s s e b e b b esene e Sseeeseseseananans 4,537,170
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 4,537,170
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uii ittt bbb bbbttt aR e e aeeaesbesreebesaeeaeeaeereeaeanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e e b e bt b e b bt bbb d e b e e b et b e e ek 2R e SR e R e e s e bbb e b e bbb b

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 210,712,721
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 50,884,034
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 951,648

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

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

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

4.4, Part 4, COIUMN 11 oottt bbbkttt e e E bbb et £ e e e bbb bt £ e e E bbb et e e e b bbbttt R R R R e (86,480)
Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (228,350)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 52,175,306

DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 682,541

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1, Pt 1, COIUMN M4 L.ttt bbb th e E bt E bbb o R b £ e st E e E b et b bbbttt b b et ensnsna et nesennnaeata 73,764

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

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

LI oY 7o) 11131 e TSRO P PR 44370 e 118,134
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 15,652
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 209,273,244
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cccueuiieeeeececteteeeeeeeceete et eeeescaete e esessssete s s esenssssaesesesessssssesesasensssssesasssensssssesesasanas feesesesesesanas 209,273,244
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cocooeevveevieeiersee s oo, 61,542,664 |................ 60,137,776 |..cooveverneee 61,346,457 |..cooovnenee 61,714,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 61,542,664 60,137,776 61,346,457 61,714,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 521,510 503,086 602,250 500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 11,345,605 11,072,485 11,757,774 10,935,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 17,372,265 17,074,472 18,081,041 17,469,869
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 112,011,381 |............... 111,343,985 |................ 112,312,777 | 114,798,924
Identified Fungs, Unaffilia}ted Bank 9. CANAUA ..o 1,485,322 | 1,485,322 | 1,494,375 | 1,500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 4,994,497 4,820,986 4,993,515 5,000,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 118,491,200 117,650,293 118,800,667 121,298,924
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 209,273,244 206,438,112 210,588,189 211,917,793
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 209,273,244 206,438,112 210,588, 189
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1

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

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

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

............. 39,221,265

.............. 1,882,180

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

Guaranteed

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

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

521,510

541,165

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

............. 11,345,605

............. 11,569,050

5,653,805

2,691,800

11,345,605

11,569,050

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

............... 5,520,475

............... 1,277,469

858,260

16,514,005

858,260

19,613,564

846,690

858,260

5,520,475

7,090,425

1,277,469

1,457,751

2,026,145

17,372,265

20,460,254

17,372,265




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 1,530,621 |............ 14,716,348 |............. 13,759,995 |.........c.... 1,654,431 31,661,355 . 46,372,305 LS I 17,774,110 |............. 13,887,245
6.2 NAIC 2 .. 4,543,279 |... ...20,586,036 |.... ....3,702,494 ...1,587,882 |.. . . .30,419,691 |.. L1450 ...34,419,736 |.... .27,986,467 |............... 2,433,224

8.3 NAIC 3 ... s 2,476,196 . A
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

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

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

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

15.5NAICS ...
15.6 NAIC6 ...

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e [Co) J 33,144,120 |............. 61,549,548 |............. 19,611,404 |............... 5,253,922 |.............. 2,026,145 .o [V 121,585,139 107,697,8% |............. 13,887,245
122 NAIC 2 ... ) e 4,543,279 |... ...20,586,036 |.... ....3,702,494 ...1,587,882 |.. 30,419,691 |.. 27,986,467 |............... 2,433,224
123 NAIC 3 e [(c) I 2,476,196 |............32,864,413 |............. 15,225,668 |...........cceverernene 0 50,566,277 |..oovoverereeeeeeen 2.2 o XXX e e XK o 14,621,933 |............. 35,944,344
124 NAIC 4 i (D) s 0 [ d, 117,342 | 1,262,709 [ 0 | oeeeennnn 463,826 [ 0 o 5,843,877 | 2.8 [ XK o e XXX e e 2,879,048 |.............. 2,964,829
125 NAIC S e (D) e 0 fooveeernnereeeeees 0 e O e 0 [ 0 o 0 [ (©) e 0 oo 020 e XK o XXX e oo (V1 A 0
126 NAIC6 ... 0 858,260 858,260 858,260 0
12.7 TOtalS .o 40,163,595 |........... 119,117,339 |............. 39,802,275 |....cooo...... 7,700,064 |............... 2,489,971 | 0 [(b) ....209,273,244 154,043,602 |............. 55,229,642
12.8 Line 12.7 as a % of Col. 7 19.2 56.9 19.0 3.7 1.2 0.0 100.0 73.6 26.4
13. Total Bonds Prior Year
13ANAIC T e 14,011,562 |............. 92,289,184 |............. 25,010,098 |............... 3,960,309 |..ccveunennne 2,122,972 137,394,125 | 64.1(......... 118,529,499 |........... 18,864,626
13 2NAIC 2 ottt 2,991,696 |............. 24,974,085 |.......coue. 4,423,513 | 1,519,249 | 511,193 [ O e XXX e e XK o 34,419,736 |..cocoovevevr 16.0 [oooceeee 31,391,808 |.............. 3,027,928
13.3NAIC3 ... 1,778,644 |... ...16,479,513 |.... ...36,691,111 |.... .15,235,399 |.. ...21,455,712
134 NAIC4 ... .749,110 |... .3,628,788 |.... 5,135,301 |.... ..1,424 334 |. ..3,710,967
135 NAIC S e [V 0]. reereenneennesnnennnennees O Lo O o XX e XXX e [ (€) i 0]... 0.0 | (V1 A 0
13.6 NAIC6 ... 0 0 846,690 846,690 0.4 846,690 0
13.7 TOtalS .o 19,531,012 |........... 137,371,570 |............. 48,623,968 |.............. 6,326,248 |............... 2,634,165 ...214,486,963 |.................... 100.0 |........... 167,427,730 |............. 47,059,233
13.8 Line 13.7 as a % of Col. 9 9.1 64.0 22.7 2.9 1.2 100.0 XXX 78.1 21.9
14. Total Publicly Traded Bonds
T4ANAIC T e 31,613,499 |............ 56,828,239 |............. 13,630,520 |.............. 3,599,491 | 2,026,145 .o [V 107,697,894 |......cocveeee 51.5 | 118,529,499 |.....cocvcvvnee 55.3 | 107,697,894
14.2NAIC 2 ... 4,543,279 |... ...19,636,366 |.............. 2,218,940 |..... 1,587,882 | O e O 27,986,467 |.. ..31,391,808 |...covvreee 146 | 27,986,467 |..
T43NAIC 3 et 971,877 [ 9,305,305 |..ccvevenend, 344,751 | 0. .14,621,933 |.. ...15,235,399 |.... .14,621,933 |..
T4ANAIC 4 oo 0. 1,915,222 |..................500,000 |..... 0 2,879,048 |.. 1,424,334 |.... ...2,879,048 |..
TAE5NAIC S oo (11 A 0 [ O o 0 [ O oo O e 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 858,260 858,260 . 846,690 858,260
14.7 TOtalS .o e 37,128,655 |............ 87,685,132 |.............20,694 211 |............... 6,045,633 |..............2,489,971 [ 0 | 154,043,602 |.........cocvcveveee FETCN — 167,427,730 154,043,602
14.8 Line 14.7asa % of COL 7 ....cveveveeereeeeeforreeccc 281 | 56.9 [ 1304 [ 3.9 | 1B 000 | 100.0 |........... D 00 SR NS XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 17.7 41.9 9.9 2.9 1.2 0.0 73.6 XXX XXX XXX 73.6 XXX
15. Total Privately Placed Bonds
15 ANAIC T oo 1,030,021 4,721,309 | 5,980,884 1,654,431 13,887,245 18,864,626 13,887,245
15.2NAIC 2 ... ....1,483,554 2,433,228 .o 1.2 3,027,928 | A X K e 2,433,224
15.3NAIC 3 e 1,004,319 01000 23,009,108 | 10,880,917
154 NAIC 4 e

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

1.5

15.0

9.1

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

current year of bonds with Z designations and $
current year, $

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

................. 55,229,642 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

current year, $

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $.viiiiiiivceeeeee. 3 NAIC4 $ .. NAIC S $.icivcvveeeeee.. ; NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments

1.01 Issuer Obligations

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

............. 39,221,265

............. 1,882,180

N

. All Other Governments

2.01 Issuer Obligations

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.01 Issuer Obligations

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 5,653,805 0 2,691,800 3,000,000 0 XXX 11,345,605 11,569,050 11,345,605 0

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

5.01 Issuer Obligations ...........cccccceuueee B A 5,487,117 [ 6,942,822 |.............. 1,056,472 |..ovvennd 858,260 |.............. 1,814,738 |........... XXX e 16,159,409 |....oooviiiciciene VA 19,114,119 | 8.9 [ 16,159,409 |....cvovieiiiie 0

5.02 Residential Mortgage-Backed Securities ... ... 33,358 |. ... 147,603 |.. ..220,997 |.. .599,491 |... ...211,407 |.... ..1,212,856 |.. ..1,346,135 |... 1,212,856 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 e 000 oo 0

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

5.05 Totals 5,520,475 7,090,425 1,277,469 1,457,751 2,026, 145 17,372,265 20,460,254 17,372,265
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoeeveernenneeneeneees fevieeiieiennns 7,019,475 |.ooeenee 68,562,608 |............. 25,912,295 |.............. 1,587,882 |.cocveennnne 463,826 |............ D.9,0 SR R 103,546,086 |........cccovvvvnenee 49.5 [ 96,743,213 [ooooeiii 451 [ 60,203,910

6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvvecveecvreennnn. (0 [V [V [V (V1 O XXX [, [V 0.0 [ [V 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoeeovvevreennnn. (0 [V 3,057,648 |.c.oeeiies [V (V1 O XXX [ 3,057,648 |.cooveieinne 1.5 [ 4,004,477 [oovoeeeeieine 1.9 [ 3,057,648

6.04 Other Loan-Backed and Structured Securities ... 1,530,621 3,721,531 4,980,883 1,654,431 0 XXX 11,887,466 5.7 21,870,763 10.2 0 11,887,466

6.05 Totals 8,550,096 72,284,139 33,950,826 3,242,313 463,826 XXX 118,491,200 56.6 122,618,453 57.2 63,261,558 55,229,642
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

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

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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 38,599,616 |............. 115,248,205 |.............. 31,542,747 oo 5,446,142 ....2,278,564 193,115,274 e 92,3 D.9.0. NI RUR D.9.0 NI RUNR 149,773,098 |......c.oe. 43,342,176

12.02 Residential Mortgage-Backed Securities .......... | 33,358 | 147,603 | 220,997 |.coiiiiis 599,491 211,407 | D,0, & CHRURIRY 1,212,856 |.ocoviiiiciceenn 0.6 | D,0, & SRR TR D,0, & CHUUURY 1,212,856 |.ooeieiccccs 0

12.03 Commercial Mortgage-Backed Securities ........

03,057,648 [0 [0 O XXX 3,067,648 .............................................................. 3,067,648 [...oovoeieiieii

12.04 Other Loan-Backed and Structured Securities . |- .. 11,887,466 |.

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit . .
12.09 Totals oo [ 40,163,595 |............. 119,117,339 | 39,802,275 |..cvevennnee 7,700,064 |.......ocne.e. 2,489,971 | [V P 209,273,244 0 e XXX [ XXX [ 154,043,602 |............... 55,229,642
12.10 Line 12.09 as a % of Col. 7 19.2 56.9 19.0 3.7 1.2 0.0 100.0 XXX XXX 73.6 26.4
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee
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

40,922,088 |................ 5,365,939
....229,604
.3,066,656

13.09 Totals S OO 19,531,012 [............. 137,371,570 .o 48,623,968 |................ 6,326,248 |................ 2,634,165 | (V) D.9.0 TN RUNR D,9.0 TN RUN 214,486,963 |......cocceen 100.0 [oocenee 167,427,730

13.10 Line 13.09 as a % of Col. 9 9.1 64.0 2.7 2.9 1.2 0.0 XXX XXX 100.0 XXX 78.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 37,005,297 |....cveneene 87,537,529 |....cccoeue 17,415,566 |................ 5,446,142 ....2,278,564 ... 156,203,867 |.....cccoveviiiieenn 72.8 [ 149,773,098

14.02 Residential Mortgage-Backed Securities .. 33,358 |... .. 147,603 |.. ....220,997 ..599,491 [ ...1,346,135 |. ...1,212,85% |..

14.03 Commercial Mortgage-Backed Securities ........ [0 0 e 3,057,648 |...ooveerieieeieeennd 0 o0 e XXX 3,057,648 el 1D [ 4,004,477 ooocveeiiiiiiinen 1.9 s 3,057,648

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 ...cooveeiieieeieeeeeee s
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12
15. Total Privately Placed Bonds
15.01 Issuer Obligations ...........ccceoviiriiininiiineiene
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 1.5 15.0 9.1 0.8 0.0 0.0 26.4 XXX XXX XXX XXX 26.4

....... 5,873,251

................ 6,045,633

................ 3,034,940 |.............. 31,432,207 |.............. 19,108,064 |................ 1,664,431
......................... 5.5 i 56.9 346 300




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 3,774,973 | 3,774,242 ..o F£ 1 0
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 198,447,538 |...cccovevnee 31,848,319 [ 517,141 | 166,082,078
3. ACCIUAI Of GISCOUNL ...ttt nasnaenas [oessessessesesn e 75,965 | 75,965 |..eoveieeiceine (I 0
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T 0
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 185 [ 14 [ [V 171
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 168,371,002 |......cccovvnvee 35,698,540 |..covvieiiriiiene 517,872 | 132,154,590
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T 0
9. Deduct current year's other-than-temporary impairment recognized ............ |ooocccoriinnniccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 33,927,659 |.....oooeineccns (N (1 PO 33,927,659
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN 0
12. Statement value at end of current period (Line 10 minus Line 11) 33,927,659 0 0 33,927,659

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

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

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

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

Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
1004683 ......oooeeeiiiiinii [ NORTH PORT ... FLuiiiiiiiiiiiiiiiiiiiscc o ....04/24/2024 ...[.................... 7.010 |ooeeeeieeennnns LR ) ) AU NPT 9,200,000 |...05/15/2024 ...

0599999. Mortgages in good standing - Commercial mortgages-all other 4,537,170 0 0 0 0 0 9,200,000 XXX
0899999. Total Mortgages in good standing 4,537,170 0 0 0 0 0 9,200,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 4,537,170 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 9,200,000 XXX

unpaid taxes $ interest due and unpaid.

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

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
1004683 ..ovvviniiiiiiiii 5 PP P PPPPPP S O UUUUU FEPTTTTToY 04/24/2024 ......ooofoiiiiiiiiiii 7010 foeniiiiiiiiiiniiiii i 4,600,000 [...iiiiiiiiiiiii e [0 PP PPPTI 9,200,000
0599999. Mortgages in good standing - Commercial mortgages-all other 4,600,000 0 9,200,000
0899999. Total Mortgages in good standing 4,600,000 0 9,200,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals 4,600,000 0 9,200,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1004683 ....ooiviiiiiiiiiiiieee NORTH PORT ....ooeeeeeieeeeeeeeeeeeeeeeeeeees o, T PPN FPPPPON 04/24/2024 ... |oeeeeeiiiies s | O P AP (ETPPP PP PP PP PP PPPPIN FETTTTTTTTTTTTTRTRTN O S AP PP PPPPRN TTTPPPPPN 62,830 |..ovvveeiiiiiiiiiiins Lo fo
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0 0 62,830 0 0

0599999 - Totals

62,830




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-77-8 ..... US TREASURY NOTE/BOND .. SD.. A 5,528,016 |...94.5700 |.............. 5,205,938 [...oeeeeennnn 5,600,000 |.eeevunnnnnnns 5,568,969 |.......cceeennnn 0 fooeernnnnn 14,474 0 [0 00010500 1.772 1 ....... ...02/16/2022 ... |....01/31/2027 ...
91282C-AB-7 ..... US TREASURY NOTE/BOND ... .. SD.. A ...97.7190 |... ..464,000 |.. O 4,044 |0 k00002002250 |- 0.887 |dJ ....... ....07/31/2020 ...|....07/31/2025 ...
912820-AJ-0 ..... US TREASURY NOTE/BOND ... .. SD.. A ...97.4020 |... . .5,000,000 |.. O 4,044 0 00000202250 . 0.326 [FA ...... ....08/31/2020 ...|....08/31/2025 ...
91282C-CJ-8 ..... US TREASURY NOTE/BOND ... A ...95.1600 |... 1,903,208 |.... O e (2,679) [0 o0 ..20.0.875 | 0.739 (D ....... ....07/08/2021 ...|....06/30/2026 ...
912820-Ci-9 ... US TREASURY NOTE/BOND ... A ...94.4340 |... 8,499,023 |.... O e 2,764 L0 [0 0000000750 |-l 0.781|FA ...... . 67,500 |....09/03/2021 ...|....08/31/2026 ...
91282C-EC-1 ..... US TREASURY NOTE/BOND ... A ...95.1410 |... 5,708,438 |.... .... 5,963,940 0 e 16,135 [0 o0 el 10875 | 2.161 |FA ...... ...03/16/2022 ...|....02/28/2027 ...
912820-EF-4 ..... US TREASURY NOTE/BOND ... A ...96.2970 |... 2,407,422 |.... .... 2,504,666 O [ (2,022) [0 [0 fnlll2.500 . 2.413 ....03/31/2022 ...|....08/31/2027 ...
91282C-FP-1 ..... US TREASURY NOTE/BOND ... A . 100.0230 |... 6,001,406 |.... ....5,993,218 O e 7,898 |0 0 el 40250 |- 4.391 ....10/13/2022 ...|....10/15/2025 ...
91282C-HD-6 . US TREASURY NOTE/BOND A ...99.9730 |. .. 4,998,633 |. . 4,989,969 |.. .0 22,482 | .4.729 ....06/22/2023 .. 05/31/2025
91282C-HE-4 . US TREASURY NOTE/BOND A ...97.8130 |. ..7,825,000 |. .7,906,384 |.. .0 25,080 |. .3.994 ....06/22/2023 .. 05/31/2028
91282C-J8-8 . US TREASURY NOTE/BOND A . 100.5160 |. .. 4,020,625 |. .3,997,079 |.. .0 . 3,603 |. ......5.090 ....10/23/2023 .. 09/30/2025 ...
91282C-dM-4 ... US TREASURY NOTE/BOND ... A ...99.6640 |....coennnnnns 1,395,297 |.... .... 1,408,189 O e (1,202) [0 o0 el 40375 | 4.261 ...12/04/2023 ...|....11/30/2030 ...
912820-KP-5 ... US TREASURY NOTE/BOND ... A . 100.9920 |.............. 3,029,766 |.... .... 3,033,933 O [ (3,967) [l [0 [l 40625 |l 4.334 |40 ...... ....06/28/2024 ...|....04/30/2029 ...
91282C-KR-1 ..... US TREASURY NOTE/BOND ... A . 100.5160 |....ccevnnnnns 2,261,602 |.... . .. ... 2,242,601 0 e 1,566 [0 o0 el 40500 |- 4.646 [MN ...... ....06/07/2024 ...|....05/15/2027 ...
912820-KX-8 ..... US TREASURY NOTE/BOND ... A ...99.4770 |... ..994,766 |.... .1,000,000 |.. .... 1,001,366 O e (118) 0 [0l 4250 | 4.216 (D ....... ...07/10/2024 ...|....06/30/2029 ...
91282C-LF-6 ..... US TREASURY NOTE/BOND ... e [ 1AL ...94.6250 |... 473,125 |.... ... 500,000 |.. 473,991 O b o0 01100830875 | 4.548 [FA ...... A ....12/30/2024 ...|....08/15/2034 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 60,137,776 61,714,000 61,542,664 0 XXX XXX 316,708 1,517,660 XXX XXX
0109999999. Total - U.S. Government Bonds 61,346,457 [ XXX 60,137,776 61,714,000 61,542,664 0 XXX XXX 316,708 1,517,660 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
659155-NS-0 ... |NORTH EAST INDEPENDENT SCHOOL TXBL-REF ............... | ...... | ....... | .......... | TAFE |t 602,250 [. 100.6170 [......ccevvennnns 503,086 |.....oieeeennnnn 500,000 [eeeernmnnanaaees 521,510 [oooiiiiiinnnnnnss [V (19,655) |-evveeneeeeennn0 foeeeiiiiinnnn 0 ].....5.000 |...... 0.997 [FA s foeerinnianes 10,417 [oooeeininnnnnes 25,000 [....10/07/2020 ...|....02/01/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 602,250 [ XXX 503,086 500,000 521,510 (19,655) XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 602,250 [ XXX 503,086 500,000 521,510 (19,655) XXX XXX
358232-3J-3 ......[FRESNO CALIFORNIA UNI SCH DIST REF SER A .. .1.DFE .. 3,000,000 |. 100.0200 |. .. 3,000,609 |. .3,000,000 .3,000,000 |.. 0] ...11/16/2016 .. 08/01/2041 ...
889855-V7-4 ..... [TOMBALL TEXAS INDEPT SCH DIST PREREFUNDED 1AFE .. 179,254 |. 100.1730 |. . 175,000 175,584 |.. (3,670) | ....03/25/2024 .. 02/15/2026 ...
889855-114-0 ..... TOMBALL TEXAS INDEPT SCH DIST UNREFUNDED .... .. |- TAFE L 5,592,729 |. 100.1780 |... .5,460,000 |.. 5,478,221 o0 | (114,509) |. ...08/25/2024 ... |....02/15/2026 ...
WALLED LAKE CONSOLIDATED WALLED LAKE MI CONSOL SCH
932423-VD-5 ...... 0] PPN L SD. s 2 teeeennns L ABFE | 2,985,791 [. 105.5150 [.............. 2,426,848 |...ccovnnnnnns 2,300,000 f...ccevnnnnnns 2,691,800 [...ccvvuiniianns [V (69,726) 115,000 |....08/05/2020 ... |[....05/01/2045 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 11,757,774 | XXX 11,072,485 10,935,000 11,345,605 0 (187,905) 175,606 375,875 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 11,757,774 | XXX 11,072,485 10,935,000 11,345,605 0 (187,905) 175,606 375,875 XXX XXX
341271-AD-6 ..... FLORIDA ST BRD OF ADMIN FIN TXBL-SER A .... .. 1.CFE ..|... 2,320,414 ...98.2950 [....eveennnn 2,457,364 |.... 2,847,079 o0 101,549 |. o 16,725 | . 31,450 |....09/03/2020 ...|....07/01/2025 ...
MIAMI-DADE CNTY FL SEAPORT REV REF-SENIOR
59335(-FB-8 ..... AMT-SER A .. 1.G FE ..|... .. 1,067,880 |. 103.3540 |... .. 1,033,536 |.... .... 1,056,472 ... (6,008) |. L 13125 . 52,500 |....01/19/2023 ...|....10/01/2052 ...
629621-EW-9 ..... NACOGDOCHES CNTY TX HOSP DIST REF & IMPT 6. ... 1,106,080 |...85.8260 |. ..858,260 |. .858,260 |.. 0] .50,000 |....12/11/2012 .. 05/15/2043 ...
64577B-KK-9 ..... NEW JERSEY ST ECON DEV AUTH REF SER XX .... .. 1.F FE ..|... .. 508,679 |. 100.3030 |... 511,544 |.... ... 510,000 |.. ....509,772 142 . . 21,675 |....10/22/2015 ...|....06/15/2026 ...
NEW YORK CITY NY TRANSITIONAL FUTURE TAX SECURED-
64971W-WP-1 ... SUB-FISCAL ...vvvveieiiiiiiniee e L SD..f e 2 i TAFE | 2,247,840 |. 100.6360 |.............. 2,012,725 |..ccovinnnnnns 2,000,000 |.eeevunninnns 2,022,907 |..oooeeeeeeeennn 0 [ (38,442) 100,000 |....08/30/2018 ...|[....08/01/2037 ...
NEW YORK CITY NY MUNI WTR FIN REF-2\ND GEN
64972G-KF-0 ..... RESOLUTION . .. 1.B FE ..|... ...5,753,650 |. 102.6630 |.............. 5,133,133 |.... ....5,165,852 [0 | (80,912) . ..250,000 |....11/14/2016 ...|....06/15/2037 ...
79574C-AY-9 ..... SALT RIVER ARIZONA PROJ AGRIC REF-SER A ... |- SD.. .. 1.BFE ..|... 1,200,870 |. 100.5660 |.......ccce... 1,005,659 |.... 1017181 0 [ (40,884) |. ... 50,000 |....06/04/2020 ...|....12/01/2033 ...
79625G-BX-0 ..... SAN ANTONIO TX ELEC & GAS REV VAR-JR LIEN ... ... SD.. .. 1.DFE ..|... 1,823,764 1...98.0460 |.............. 1,705,999 |.... ....1,814,738 ... (2,547) |. . 30,450 |....06/17/2021 ...|....02/01/2049 ...
89602N-G4-0 ..... TRIBOROUGH BRDG AND TUNL CABS REF SUB SER A ........|[. @SD. e | LEFE L .. 840,000 |...83.8330 |.............. 1,257,500 |.... ....1,267,198 ... 43,115 |. A L0 ] 0.000 |...... 3.492 |N/A ..... ...02/12/2013 ...|....11/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 16,869,177 | XXX 15,975,720 16,159,409 (23,987) 0 0 [ XXX XXX XXX 105,835 586,075 XXX XXX
314045-3X-5 ... |FED NATL MTGE ASSN POOL NO BMA713 ....oovveeevieernnnnafons e[ nnnnns |4 ......... | 1A e 1,211,864 |...90.0710 |.......cceeeen 1,098,752 |...ooeeeennnn 1,219,869 [...cvvvunnnnns 1,212,856 |..oovvvnnieeens (U KT T (U 0 |...en 3.500 |...... 3.560 [MON ..... [eeeeeeiereenns 3,558 |eeeiiiiiaennes 42,695 |....05/09/2018 ...|....09/01/2047 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,211,864 [ XXX 1,098,752 1,219,869 1,212,856 0 156 0 0 XXX XXX XXX 3,558 42,695 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 18,081,041 | XXX 17,074,472 17,469,869 17,372,265 11,570 (23,831) 0 0 XXX XXX XXX 109,393 628,770 XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN .. e [ SAFE L ..915,000 |...99.2350 |... .1,000,000 |.. 948,414 . 57,660 |....09/13/2022 ...|....04/20/2029 ...
00914A-AM-4 ..... AIR LEASE CORP SR UNSECURED ... 1 .2.BFE .. 1,984,540 |...95.3510 |. .2,000,000 1,995,026 |.. . 37,500 |....06/17/2021 .. 08/15/2026 ...
013822-AE-1 ..... ALCOA NEDERLAND HOLDING SR UNSECURED . 2 L3.AFE .. 1,507,500 |. 100.2880 |. .1,500,000 1,504,319 |.. ...09/18/2024 .. 12/15/2027 ...
02005N-BV-1 ..... ALLY FINANCIAL INC SR UNSECURED A1 [ 2.0 FE L .. 1,000,000 |...98.8540 |... .1,000,000 |.. ,000,000 ....07/22/2024 ...|....07/26/2035 ...
023771-T4-0 ..... AMERICAN AIRLINES SECURED . A1 8B FE L .. 500,625 |. 104.8890 |... . 500,000 |.. ....500, 360 ....11/17/2023 ...|....05/15/2029 ...
031162-DD-9 ... AMGEN INC SR UNSECURED N |- 2.AFE L ..790,871...92.9730 |... . 838,000 |.. ... 807,460 ....06/02/2022 ...|....02/22/2029 ...
037833-EN-6 ..... APPLE INC SR UNSECURED N A |- 1.BFE ... .. 998,760 |...94.4420 |... ,000,000 .. ....999,132 ....08/01/2022 ...|....08/08/2029 ...
043436-AX-2 ..... ASBURY AUTOMOTIVE GROUP SR UNSECURED ... N |- 3.BFE ... .. 423,750 |...91.5220 |... ... 500,000 |.. ....431,592 ....11/14/2023 ...|....02/15/2032 ...
05352T-AA-T7 ..... AVANTOR FUNDING INC SR UNSECURED . N A |- 3.BFE ..|... ,226,238 |...95.4220 |... .1,265,000 |.. ,207,091 ...07/16/2024 ...|....07/15/2028 ...
058498-All-6 ..... BALL CORP SR UNSECURED N |- SAFE L. .. 855,593 |...85.6460 |... .1,000,000 |.. 855,593 ....06/07/2022 ...|....08/15/2030 ...
058498-AX-4 ..... BALL CORP SR UNSECURED N A .. 3.AFE ..|... ...84.8410 |... .1,000,000 |.. ....848,409 ....08/22/2022 ...|....09/15/2031 ...
07274E-AH-6 ..... BAYER US FINANCE LLC SR UNSECURED 1 .2.BFE .. . 101.9270 |. . 500,000 499,794 |.. ....11/16/2023 .. 11/21/2026
08652B-AA-7 ..... BEST BUY CO INC SR UNSECURED ... 1 L2.AFE .. ...98.3420 |. .1,000,000 .998,265 |.. ....09/25/2018 .. 10/01/2028
09857L-AR-9 ..... BOOKING HOLDINGS INC SR UNSECURED .. 1 .1.GFE .. ...99.0700 |. .1,000,000 .989,139 |.. ....09/16/2022 .. 04/13/2030 ...
12008R-AR-8 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... N A |- 8.CFE ..|... ,515,000 |...99.4940 |... .1,500,000 |.. ,492,410 ...09/10/2024 ...|....06/15/2032 ...
1248EP-CD-3 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED .. N |- 3.CFE ..|... .. 445,000 |...91.3130 |... . 500,000 |.. ....448 424 ....07/26/2024 ...|....03/01/2030 ...
12527G-AF-0 ..... CF INDUSTRIES INC N A |--2.BFE ... .. 902,500 |...97.1130 |... .1,000,000 |.. ....932,499 ....05/03/2018 ...|....03/15/2034 ...
133131-BA-9 ..... CAVDEN PROPERTY TR SR UNSECURED .. N | 1.GFE L. .. 999,970 |. 102.1240 |... .1,000,000 |.. ....999,889 ...10731/2023 ...|....11/03/2026 ...
143658-BN-1 ..... CARNIVAL CORP SR UNSECURED N A |- 3.BFE ..|... ...99.6710 |... .. 750,000 |.. ... 747,529 ....09/10/2024 ...|....03/01/2027 ...
14366R-AA-7 ..... CARNIVAL HLDGS BM LTD SR UNSECURED .... N |- 3.BFE ... . 106.5290 |... 1,065,289 |.... ,023,490 ... 11/16/2022 ... |....05/01/2028 ...
17888H-AA-1 ..... CIVITAS RESOURCES INC SR UNSECURED ... N A |- 8.CFE ..|... . 103.9140 |...ccevnennnns 2,078,287 |.... ... 2,075,994 ....10/01/2024 ...|....07/01/2028 ...
185899-AN-1 ... CLEVELAND-CLIFFS INC SR UNSECURED N .. 3.CFE ..|... ...97.8750 |... 978,750 |.... ....978,750 . 1271172028 ... |....04/15/2030 ...
185899-A0-4 . CLEVELAND-CLIFFS INC SR UNSECURED .. 1 .3.CFE .. ...98.8930 |. ..494,463 |. 494,463 |.. ....10/08/2024 .. 11/01/2029
185899-AR-2 ..... | CLEVELAND-CLIFFS INC SR UNSECURED .. 1 .3.CFE .. ...98.3540 |. ..245,885 |. .245,885 |.. ....10/08/2024 .. 05/01/2033
194162-AP-8 ..... COLGATE - PALMOLIVE CO SR UNSECURED .. 1 . 1EFE .. ...89.7030 |. 794,068 .1,986,063 |.. ....08/01/2022 .. 08/15/2032
19416M-AB-5 ..... PERMIAN RESOURC OPTG LLC SR UNSECURED mi .3.BFE .. ...98.1370 |. 736,024 717,186 |.. ....11/28/2023 .. 07/01/2029 ...
205768-AT-1 ..... COMSTOCK RESOURCES INC SR UNSECURED ... N .4BFE .. ...93.4680 |. ..280,405 .262,992 |.. ...10/31/2023 .. 01/15/2030 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC SR UNSECURED N |- 2.CFE ... .. 531,432 ]...92.1160 |... 508,478 |.... ....538,478 ....04/04/2022 ...|....08/01/2029 ...
24422E-VE-5 ... DEERE JOHN CAP CORP SR UNSECURED . o [ LEFE L .. 998,640 |...94.8500 |... 948,503 |.... ....999,094 ....04/12/2022 ...|....04/18/2029 ...
25179\-BD-4 ..... DEVON ENERGY CORP SR UNSECURED ... A1 [ 2B FE L .. 513,573 |. 100.0850 |... 488,417 |.... ....491,350 ....12/29/2021 ...|....10/15/2027 ...
292480-AK-6 ..... ENABLE MIDSTREAM PARTNERS SR UNSECURED . A 2B FE L .. 303,654 |...99.0420 |... 495,211 |.... . .. ....03/06/2017 ...|....08/15/2027 ...
20278N-AN-3 ... ENERGY TRANSFER PARTNERS SR UNSECURED ... A1 [ 2B FE L ,474,597 |. 101.3180 |... ,519,771 |.... .1,500,000 |.. ....06/10/2021 ...|....06/01/2027 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC SR UNSECURED .. N A |- 2.CFE ..|... .. 483,163 |. 104.6810 |... 523,404 |.... ... 500,000 |.. 487,021 ...08/16/2022 ...|....09/01/2030 ...
29444U-BK-1 ..... [EQUINIX INC SR UNSECURED ..... 1 .2.BFE .. ,498,485 |...97.3530 |. ,460,299 |. .1,500,000 1,499,774 |.. ....00/23/2020 .. 09/15/2025 ...
366651-AG-2 ..... GARTNER INC SR UNSECURED ..... 1 .2.CFE .. ...93.0390 |[. ..465,194 |. . 500,000 .449,876 |.. ....06/14/2022 .. 06/15/2029
37045X-DV-5 ... GENERAL MOTORS FINL CO SR UNSECURED 1 .2.BFE .. ...96.49%0 |. ,929,915 |. .2,000,000 1,923,238 |.. ....06/09/2022 .. 04/06/2029
37185L-AN-2 ..... GENESIS ENERGY LP FIN SR UNSECURED . 1 .4.CFE .. . 101.7320 |. ..508,662 |. . 500,000 500,000 |.. ....01/18/2023 .. 04/15/2030
38151L-AG-5 ..... GOLDMAN SACHS BANK USA SR UNSECURED 1 .1EFE .. . 100.7630 |. ..1,007,626 |. .1,001,549 |.. ....07/10/2024 .. 05/21/2027 ...
382550-BG-5 ..... GOODYEAR TIRE & RUBBER SR UNSECURED ..........ceeveeer foun e e | 4AFE L ...96.6400 |... 966,404 |.... . . 946,003 ...06/02/2021 ...|....08/15/2027 ...
404121-AH-8 ..... HCA INC SR UNSECURED A1 [ 2.0 FE L . 100.4000 |... 502,000 |.... . 500,000 |.. 501,060 ...09/06/2018 ...|....09/01/2026 ...
42704L-AA-2 ..... HERC HOLDINGS INC SR UNSECURED ... L2 .. |- 8.CFE ..|... s ...98.5690 |... .. 1,478,533 |.... .1,500,000 |.. .... 1,478,533 ....08/02/2024 ...|....07/15/2027 ...
446413-AL-0 ..... HUNTINGTON INGALLS INDUS SR UNSECURED .........cccevwsfore vuefunnnnns 1T L2CFE e 949,210 [...96.0280 |.......cceuunnnns 960,280 |.......oeneens 1,000,000 J..eeenniiiinnnnn 970,524 ...08/11/2022 ... |....12/01/2027 ...
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449934-AD-0 ..... IMS HEALTH INC SR UNSECURED .........euvirrrirnnnnnnnenns L 3BFE | 511,250 |...98.7080 |.................493,538 |......ccooeens 500,000 |.eeevvrnnniinnns 493,538 |....oooeen. 1,414 [ (3,269) |0 [0 | 5.000 |...... 3944 1A0 s e 5,278 ...08/08/2022 ...|....10/15/2026 ...
45344L-AE-3 ..... CRESCENT ENERGY FINANCE SR UNSECURED ... oo |- 8.CFE ... 1,486,875 |...97.3060 |... .1,500,000 |.. e 1,459,597 |.........(27,906) |..ccevvnneee e 628 o0 [0 e 7.375 |...... 7.514 (4 ....... .... 60,530 |... ....09/30/2024 ...|....01/15/2033 ...
46266T-AA-6 ..... 1QVIA INC SR UNSECURED o | 3.BFE ... .. 487,500 |...98.2360 |... ... 500,000 |eeveniiirennnn 491,978 [ (2,417) | 2,447 [0 0 [ 5.000 |...... 5.581 [MN ooooee Joeviiiieieies 3,194 |... ....06/18/2022 ...|....05/15/2027 ...
46284V-AN-1 ..... IRON MOUNTAIN INC SR UNSECURED ... oo |- 8.CFE ... ..410,970 |...91.4210 |... ... 500,000 |eeuuniieeennn..422,834 [0 9540 [0 0 [ 4.500 |...... T219[FA s e 8,500 |... ....06/08/2022 ...|....02/15/2031 ...
46284V-AP-6 ..... IRON MOUNTAIN INC SR UNSECURED ... oo |- 3.CFE ..|... 2,000,000 |. 102.2140 |... ..2,044,279 |.... .2,000,000 |...oeneneennn2,000,000 foniieeiennnnn0 Joveeiiniiiinnnnd0 [0 0l 7.000 |...... 7.000 ....06/10/2023 ...|....02/15/2029 ...
46647P-DII-3 ..... JP MORGAN CHASE & CO SR UNSECURED .. vee |- 1LEFE ). .. 1,500,000 |. 102.3480 |.............. 1,535,219 |.... .1,500,000 |.. o 1,500,000 [..eneeeeeniieen0 o0 0 o0 6.070 |...... 6.070 ...10/16/2023 ...|....10/22/2027 ...
49327V-2A-1 ... KEY BANK NA SUBORDINATED e | 2.BFE ... L.97.7450 |..oooeinennnns 1,954,896 |.... .2,000,000 |.. 2,061,072 [oenieiiiinnnn0 e (43,461) [0 o0 e 3.400 |...... 1.172 ....12/03/2020 ...|....05/20/2026 ...
49456B-AU-5 ... KINDER MORGAN INC/DELAWA SR UNSECURED ... |--2.BFE ... ...94.7980 |... .1,000,000 |.. 122999,333 |oeeiiieeeennn0 o348 0 0 1.750 |...... 1.786 ....10/26/2021 ...|....11/15/2026 ...
49461NM-AA-8 ..... KINETIK HOLDINGS LP SR UNSECURED ... L3.AFE .. ...98.4190 |. .1,000,000 .984,189 |.. .5.875 |......5.846 ....06/02/2022 .. 06/15/2030
500760-AR-7 ..... KRAFT FOODS GROUP INC SR UNSECURED . . .. 2.BFE .. . 110.2840 |. 500,000 .587,882 |.. .6.875 |......5.108 ....03/02/2020 .. 01/26/2039
501044-DE-8 ..... KROGER CO SR UNSECURED ..... 1 L2.AFE .. ...96.4810 |. . 1,023,974 |.. ......2.650 |......1.075 ....11/13/2020 .. 10/15/2026 ...
501797-AN-4 ..... L BRANDS INC SR UNSECURED . A1 8B FE L ...98.5340 |... 246,336 |.eevnneeeeenn (845) [ (362) |0 [0 | 5.250 |...... 5.075 ...03/04/2020 ...|....02/01/2028 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED .. A1 [ 3.CFE L ...97.5910 |... 809,941 | (3511) [ 2,270 0 [0 4.875 |...... 5.326 ....04/04/2023 ...|....05/15/2028 ...
526057-CD-4 ... LENNAR CORP SR UNSECURED A 2B FE L ...99.7070 |... 527,357 o0 e (10,897) o0 [0 4.750 |...... 2.400 ....09/08/2020 ...|....11/29/2027 ...
526057-CT-9 ..... LENNAR CORP SR UNSECURED .. A1 [ 2B FE L . . 100.4900 |.................502,450 |................ 500,000 |.................512,495 |.ocooiriiinnnnnl0 [ (18,326) [eveeneeccennnnnl0 o0 e 5.250 |...... 2.473 ....09/10/2020 ...|....06/01/2026 ...
532457-BP-2 ... LILLY ELI SR UNSECURED ... e [ LEFE L ,499,475 1...97.0260 |.............. 1,455,395 |.............. 1,500,000 |.............. 1,499,828 |.......ccceuceeni0 forrerriniieee 55 |0 o0 e 3.100 |...... 3.104 ....05/04/2017 ...|....05/15/2027 ...
641062-BK-9 ..... NESTLE HOLDINGS INC SR UNSECURED ... o oeeeeeeeen [ 1D FE L .. 999,670 |. 100.8820 |... 999,779 0 [ 109 0 0 5.250 |...... 5.262 ....08/07/2023 ...|....03/13/2026 ...
651229-AlI-6 ..... NEWELL RUBBERMAID INC SR UNSECURED . 1 e [ 8.CFE Lt .. 923,067 |...99.9680 |... 937,696 |.... . . ....935,073 |oeneeeeen 9,430 [oiiiiinn2,043 0 0 5.700 |...... 5.954 ...04/24/2018 ...|....04/01/2026 ...
651229-BD-7 ..... NEWELL RUBBERMAID INC SR UNSECURED . N |- 3.CFE ..|... 1,001,250 |. 101.7990 |... ..1,017,986 |.... .1,000,000 |.. ....1,001,043 |....ooeeenni4,299 | (206) [veeniieeeeenl0 o0 e 6.625 |...... 6.59 . 1272772028 .. |....09/15/2029 ...
674599-EL-5 ..... [OCCIDENTAL PETROLEUM SR UNSECURED 1 .2.CFE .. ...97.0840 |. ..970,839 |. .1,000,000 996,275 |.. .5.550 |......5.597 ....07/23/2024 .. 10/01/2034
68622T-AA-9 ..... ORGANON & CO/0RG SECURED ..... 1 .3.BFE .. ...93.9770 |. .. 2,349,425 |. .2,500,000 .2,263,362 |.. .4.125 |......7.376 ....12/06/2023 .. 04/30/2028
69073T-AT-0 ..... OWENS-BROCKWAY GLASS CON SR UNSECURED 1 .4BFE .. ...99.4190 |. ..994,189 |. .1,000,000 .989,670 |.. .6.625 |......7.102 ....01/26/2023 .. 05/13/2027
69331C-AJ-7 ..... [PG&E CORP 1ST LIEN .... mi .3.BFE .. ...97.5010 |. 487,503 . 500,000 .487,503 |.. .5.250 |......5.168 ....09/02/2020 .. 07/01/2030 ...
701094-AR-5 ..... PARKER HANNIFIN CORP SR UNSECURED .. N L2.AFE .. ,001,090 |...98.9810 |. ..989,808 .1,000,000 ,000,937 |.. .0 e 4250 |......4.211 ...09/05/2024 .. 09/15/2027 ...
T1376L-AF-7 ..... PERFORMANCE FOOD GROUP | SR UNSECURED ... A1 [ AAFE L ..500,000 |...99.9430 |... 499,717 |.... ... 500,000 |.. 499,717 (283) [covvvvvnnnnnnnnn0 el 0 s 6.125 |...... 6.125 ....00/04/2024 ...|....09/15/2032 ...
71880K-AB-7 ..... PHINIA INC SR UNSECURED A1 8B FE L .. 505,000 |...99.3010 |... 496,507 |.... . 500,000 |.. ....496,507 (8,183) [ceneeeeeeen (310) |0 [0 e 6.625 |...... 6.389 ....09/10/2024 ...|....10/15/2032 ...
737446-AV-6 ..... POST HOLDINGS INC SR UNSECURED ... 2 e [ 4B FE L .. 508,750 |...98.0870 |... 490,437 |.... . 500,000 |.. ....490,437 (17,925) |.vvvvveennnnn (388) [0 |0 e, 6.375 |...... 5.956 ....10/02/2024 ...|....03/01/2033 ...
T4762E-AK-8 ..... QUANTA SERVICES INC SR UNSECURED . A1 [ 2.CFE Ll .. 1,009,470 |...99.8320 |... 998,316 |.... .1,000,000 |.. ,008,453 |....oieeeennnn0 [ (1,017) |0 o0 e 4.750 |...... 4.392 ....09/05/2024 ...|....08/09/2027 ...
771196-CG-5 ..... ROCHE HLDGS INC SR UNSECURED A1 [ 1.CFE L .. 1,000,000 |. 102.9950 |... ,029,953 |.... .1,000,000 |.. BO[V[VJ[V[V N R | R AN | N R | B RPN | Y 5.489 |...... 5.489 ....11/06/2023 ...|....11/13/2030 ...
780153-BG-6 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED N A |- 8AFE ... .. 684,375 ]...99.2950 |... 744,712 |.... ... 750,000 |.. 699,511 [ooeeeeiiiiieen 0 e 13,124 |0 0 e 5.500 |...... 7.884 ...10/31/2023 ...|....04/01/2028 ...
780153-BV-3 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED 1 L3.AFE .. ,506,250 |...99.7730 |. ,496,591 |. .1,500,000 .1,496,591 |.. .6.000 |......5.902 ....08/02/2024 .. 02/01/2033 ...
78454L-AN-0 ..... S\ ENERGY CO SR UNSECURED . 1 .3.CFE .. 997,500 |...99.4560 |. ..994,558 |. .1,000,000 994,558 |.. .6.500 |......6.572 ....07/29/2024 .. 07/15/2028
78454L-AY-6 ..... S\ ENERGY CO SR UNSECURED .... 1 .3.CFE .. 006,250 |...98.4680 |. ..984,680 |. .1,000,000 .984,680 |.. .7.000 |......6.850 ....07/19/2024 .. 08/01/2032
797440-CB-8 ..... SAN DIEGO GAS & ELECTRIC 1ST LIEN 1 1.FFE .. 997,170 |...87.1690 |. ..871,692 |. .1,000,000 .997,854 |.. .3.000 |......3.033 ...03/07/2022 .. 03/15/2032
816196-AV-1 ..... SELECT MEDICAL CORP SR UNSECURED ... 1 .4BFE .. 751,875 |...96.2680 |. ..722,012 | . 750,000 722,012 .. ......6.250 |......6.191 ....12/05/2024 .. 12/01/2032 ...
817250-AL-7 ..... SENSATA TECHNOLOGIES BV SR UNSECURED .... A1 8B FE L ,453,125 |...97.4340 |... .. 1,461,510 |.... .1,500,000 |.. ,459,264 |.oooeeiieeeee0 [ 5,765 [0 |0 5.875 |...... 6.453 ...12/06/2023 ...|....09/01/2030 ...
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC SR UNSECURED A1 [ 3B FE L .. 609,375 |...87.2890 |... . 750,000 |.. ... 626,868 |o.oeeiiiiiinnn0 oo s 15,565 |oiiiiiiiiinl0 0 3.750 |...... 7.102 . 11713/20238 ... |....02/15/2031 ...
817565-CH-5 ..... SERVICE CORP INTL SR UNSECURED 1 e [ 8.CFE Lt 1,001,875 |...97.2210 |... .1,000,000 |.. 972,218 e (29,518) [ (144) |0 [0 5.750 |...... 5.706 ....09/12/2024 ...|....10/15/2032 ...
81762P-AE-2 ..... SERVICENOW INC SR UNSECURED A1 [ TG FE L .. 747,195 |...83.0440 |... ... 750,000 |.. 748,367 e [ 274 0 [0 1.400 |...... 1.440 ....08/06/2020 ...|....09/01/2030 ...
82967N-BG-2 ..... SIRIUS XM RADIO INC SR UNSECURED . 1 e [ 8.CFE Lt ..850,000 |...87.2720 |... .1,000,000 |.. .. 869,708 |evvveieeeeennn0 [ 18,820 o0 [0 | 4125 |...... 7.022 ....12/12/2023 ...|....07/01/2030 ...
852060-AT-9 ..... SPRINT CAP CORP SR UNSECURED ... A1 [ 2B FE L .. 311,000 |. 119.5580 |... ..250,000 |oeeverennennnnnnn290,166 [oenniiiiinnnnnn0 e (4,351) [0 [0 e 8.750 |...... 5.971 ... 21,875 |....07/24/2019 ...|....03/15/2032 ...
85207U-AK-1 ..... SPRINT CORP SR UNSECURED 1 |- 2B FE ... ,151,250 |. 102.2640 |... .2,000,000 |.. 402,089,659 |o.ieeeennnennn0 et (45,650) [oeneeeeeeeen0 [0 e 7.625 |...... 5.161 .. 152,500 |....07/29/2022 ...|....03/01/2026 ...
87901J-AH-8 ..... TEGNA INC SR UNSECURED .. 1. |- SAFE L. 1,320,000 |...93.5810 |... .1,500,000 |.. .... 1,347,260 0 26,071 |0 [0 e 5.000 |...... 7.612 . 75,000 |....12/12/2023 ...|....09/15/2029 ...
87901J-Ad-4 ..... TEGNA INC SR UNSECURED .. 1 L3.AFE .. ..915,000 |...94.8880 |. .1,000,000 .946,459 |.. .0 ......4.625 |......6.499 . 46,250 |....09/28/2022 .. 03/15/2028 ...
893647-BT-3 ..... TRANSDIGM INC 1ST LIEN .. 1.. .|..3.CFE ..|... ,045,000 . 102.5460 |... .1,000,000 |. .... 1,025,462 (15,410) |...ooeeen (4128) [0 o0 e, 7125 |...... 5.938 . 35,625 |....07/17/2024 ...|....12/01/2031 ...
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90932L-AH-0 ..... UNITED AIRLINES INC SECURED ......eevvivvivvnnnnivvrinnnsfonn ven | nnnnns T L3AFE L 1,800,500 |...95.0560 [...........ee. 1,901,123 [ 2,000,000 |.eeevenninnns 1,834,630 |ooevvvennnnnnnnn0 [ 32,097 |0 feiiniinl0 s 4.625 |...... 6.881 A0 ...... ....12/05/2023 ...|....04/15/2029 ...
911365-BF-0 ..... UNITED RENTALS INC SR UNSECURED .. e [ SAFE L .. 496,250 |...99.4660 |... . 500,000 |.. ....497,329 oo (1,509) [ 450 o0 [0 5.500 |...... 5.607 |FA ...... ....05/03/2018 ...|....05/15/2027 ...
911365-BG-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 [ SAFE L 1,057,500 |...97.1880 |... ... 971,877 e (8,121) L0 [0 4.875 |...... 3.307 [ ....... ....09/10/2020 ...|....01/15/2028 ...
911365-BL-7 ..... UNITED RENTALS INC SR UNSECURED .. A1 8B FE L ...97.1510 |... ....631,480 e 1189 0 [0 | 5.250 |...... 5.490 (W ....... ....04/27/2022 ...|....01/15/2030 ...
911365-BP-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 [ 3B FE L ...87.5640 |... ....869,972 15,821 0 [0 3.750 |...... 6.238 [JJ ....... ....06/13/2022 ...|....01/15/2032 ...
911365-BR-4 ..... UNITED RENTALS INC SR UNSECURED A1 [ 8B FE L ...99.2690 |... 992,693 |.... ....992,693 PN C¢[01<) 1 SR | B IO | B 6.125 |...... 5.732 [MS ...... ...09/04/2024 ...|....03/15/2034 ...
91324P-EH-1 ... UNITEDHEALTH GROUP INC SR UNSECURED A LR FE L s ...96.6110 |... 966,112 |.... 997,582 |0 488 0 0 4.000 |...... 4.060 |WN ...... ....06/17/2022 ...|....05/15/2029 ...
929043-AK-3 ... VORNADO REALTY L.P. SR UNSECURED ... N A |- 8AFE ... 1,801,745 |...95.2720 |... .. 1,905,449 |.... ,880,234 |o.eeieiieennnn0 [ 78,072 |0 [0 e 2.150 |...... 43711 (D ....... ...05/13/2021 ...|....06/01/2026 ...
92939U-AD-8 WEC ENERGY GROUP INC SR UNSECURED .. 1 L2.AFE .. ...91.2270 |. ..456,135 |. 499,834 |.. .1.375 |......1.387 ....10/05/2020 .. 10/15/2027
931427-A0-1 . WALGREENS BOOT ALLIANCE SR UNSECURED . 1 L4.AFE .. ...96.9220 |. ..969,220 |. 969,220 |.. .3.450 |......5.678 ... 12/27/2023 .. 06/01/2026
931427-AT-5 . WALGREENS BOOT ALLIANCE SR UNSECURED . 1 L4.AFE .. ...62.1230 |. ..465,922 |. .463,826 |.. ......4.100 |......6.700 ... 12/27/2023 .. 04/15/2050 ...
958102-A0-8 ..... WESTERN DIGITAL CORP SECURED A1 [ 2.CFE Ll ...88.9860 |... .1,000,000 |.. ....880,649 |..oeiiieeennn0 e 12,529 |0 [0 2.850 |...... 6.203 [FA ...... ...07/02/2024 ...|....02/01/2029 ...
98310W-AN-8 ..... \YNDHAM WORLDWIDE 1ST LIEN A1 [ 3.CFE L . 100.0030 |... . 500,000 |.. L A483,404 0 e 8,497 0 [0 6.000 |...... 6.952 (A0 ...... ....09/23/2020 ...|....04/01/2027 ...
988498-AL-5 ..... YUM BRANDS INC SR UNSECURED ... 1 e [ 8.CFE Lt ...95.4030 |... .1,000,000 |.. ...954,030 |.oeeeenn. (12,912) [t 5,547 0 [0 4.750 |...... 5.510 [JJ ....... ....04/05/2023 ...|....01/15/2030 ...
988498-AN-1 ..... YUM BRANDS INC SR UNSECURED ........ccvvunrvrrrmvnnnnnnns forn von | unnnns 1. .. 3.CFE ... . ...88.4250 |... . 750,000 |.eeevvnnnnnn....663,191 [ (14,080) [ 921 fenininnl0 [0 e 3.625 |...... 3.784 [MS ...... ....11/03/2021 ...|....03/15/2031 ...
70137T-AP-0 ..... PARKLAND CORP SR UNSECURED ... A..... 2 oo |- 8.CFE ... 1,494,375 |...99.0210 |... ,500,000 .. v 1,085 [0 0 5.875 |...... 5.963 [JJ ....... ...08/15/2022 ...|....07/15/2027 ...
00929J-AA-4 ..... AIRCASTLE IRELAND DAC SR UNSECURED . D...... 1 veo |- 2.CFE ... .. 996,400 |. 100.6770 |... O o 182 o0 [0 e 5.750 |...... 5.808 |AO ...... ....07/15/2024 ...|....10/01/2031 ...
251526-CP-2 ... DEUTSCHE BANK NY SR NON PREFERRED .. D...... 2 oo |- 2.AFE )., 2,000,000 |...95.0430 |... 422,000,000 |...eeeeemnneenn0 o0 0 o0 e 2.311 ... 2311 [MN ... .. 1171072021 ... |....11/16/2027 ...
438127-AB-8 ..... [HONDA MOTOR CO LTD SR UNSECURED .........ccevvuvrrvvrnnnfoen v D...... 1 | 1.GFE L. 1,500,000 |...95.5590 |... 1,500,000 ..eniiiiiiinnn0 niiiiil0 o0 0 2.534 |...... 2.534 NS ...... ....03/03/2022 ...|....03/10/2027 ...
..497,115...95.9930 |.................479,966 |................ 500,000 |.................497,965 ... oo 387 o0 0 3.500 |...... 3.594 |NS ...... ...09/07/2022 ...|....09/14/2029 ...
Obligations 103,817,925 | XXX 103, 153, 133 106, 406,000 103,546,086 (318,59) 363,796 XXX XXX XXX 1,477,961 3,909,092 XXX XXX
06540L-BF-3 ..... BANK SERIES 21-BN37 .....cevvveniiiiiiiiiiiiiiiiiiis I 1.4 .. ...84.6660 |... .2,000,000 |.. ....2,041,872 e (5,916) |0 [0 2.618 |...... 2.279 [MON ..... . 52,360 |....11/12/2021 ...|....11/15/2064 ...
08162M-AX-6 ..... BENCHVARK MORTGAGE TRUST SERIES 20-B17 CLASS A5 . 4 ... LA ...85.7900 |... .1,000,000 |.. ....1,015,776 e (3,091) |0 [0 2.289 |...... 1.952 [MON ..... . 22,883 |....03/03/2020 ...|[....03/15/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 3,089,824 | XXX 2,551,224 3,000,000 3,057,648 0 (9,007) 0 0] XXX XXX XXX 6,271 75,243 XXX XXX
12551J-AL-0 ..... CIFC FUNDING LTD SERIES 17-4A CLASS ATR ....covvvvven oo e | eeeein | s TAFE ot 119,589 |. 100.1460 |.........evvneees 120,547 [oeniiiiininnnns 120,372 |ooveiiiis 119,178 |ovveeeeend (V) IO (496) |.evvennreennnnnd 0 foorriiiiiinns 0 |eeen 5.847 |...... 6.568 |JAJO ... |oeeiiiiiiiiinnns 1,349 [oooiiiiiiiinnnns 8,007 |....03/06/2023 ... |....10/24/2030 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS
14310B-AU-5 ..... AR [P .. 1.AFE ..|... ... 91,227 |. 100.0520 |... ...91,824 |.. O 3 0 [0 5.729 |...... 6.939 [FMAN .... ....02/02/2023 ...|....08/14/2030 ...
236057-AN-5 . DANBY PARK CLO LTD SERIES 22-1A CLASS AR .... .. 1.LAFE .. 1,000,000 |. 100.5660 |. .1,000,000 .0 .5.977 |......6.021 | JAO ... ....10/09/2024 .. 10/21/2037
26243D-A0-6 . DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR . .. 1.CFE .. 1,000,000 |. 101.3380 |. .1,000,000 .0 .7.123 |......6.612 | FMAN .... ....11/10/2023 .. 11/15/2036
26248K-AE-2 ..... DRYDEN SENIOR LOAN FUND SERIES 22-109A CLASS B .. .. 1.CFE .. 1,003,000 |. 100.1310 |. N .1,000,000 .0 ......6.617 |......5.920 [JAJO .... ....07/23/2024 .. 04/20/2035 ...
289907-AN-7 ... ELMIOOD CLO 21 LTD SERIES 22-8A CLASS AR ....ocvuecs [oee e L TAFE . .. 1,000,000 |- 100.4490 |....c...... 1,004,490 |.... ,000,000 |.. ,000,000 0 [0 [0 0 e 6.267 |...... 5.763 | JALD ... .. 11/15/2023 .. |....10/20/2036 ...
GOLDENTREE LOAN MANAGEMENT US SERIES 21-10A CLASS
38138T-AN-1 ... L RN (S I N 1AFE .. 1,000,000 |. 100.4910 |.............. 1,004,910 ,000,000 ,000,000 f..ocevvvnnnnnnens (O R | R RPN | I AR | B EN 5.967 |...... 6.012 | JAJO .... ....09/06/2024 ...|....10/20/2037 ...
55820T-AL-2 ..... MADISON PARK FUNDING LTD SERIES 17-23A CLASS BR ...[... ... .. 1.CFE ..|... .. 1,000,000 |. 100.2540 |.............. 1,002,542 |.... .1,000,000 |.. ,000,000 0 fooeereeemnieed0 o0 0 e 6.429 |...... 5.275 | JAJO ... ...06/04/2021 ...|....07/27/2031 ...
55952A-AA-T ..... MAGNETITE CLO LTD SERIES 23-37A CLASS A ....ccevvvnnsfoun nn .. 1.AFE ..|... .. 1,000,000 |. 100.4320 |......ovvnnens 1,004,319 |.... ,000,000 .. B O[V[VJ[V[V N R | R AN | N R | B RPN | I R 6.267 |...... 6.689 | JAJO ... ...08/31/2023 ...|....10/20/2036 ...
OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS AR
B7113G-AS-6 .oew [ eeeeenee e .. 1.AFE ..|... .. 1,500,000 |. 100.1900 |.............. 1,502,855 |.... .1,500,000 |.. ,500,000 LU RN | N | RN | B SN 5.982 |...... 6.022 | JALO ... ....09/30/2024 ... |....10/18/2037 ...
67116C-AL-7 ..... OAK HILL CREDIT PARTNERS SERIES 22-13A CLASS AR . .. 1.LAFE .. 1,000,000 |. 100.5680 |. ..1,005,676 |. .1,000,000 .1,000,000 |.. .0 .5.967 |......6.011 | JAJO .... ...07/12/2024 .. 07/20/2037 ...
83012C-AC-9 ..... TICP CLO LTD SERIES 17-9A CLASS AR ......cccvvvunnnns .. 1.AFE .. 1,000,000 |. 100.2970 |. .. 1,002,973 |. .1,000,000 .1,000,000 |.. .0 ......5.997 |......6.038 [JAJO .... ....07/02/2024 .. 07/21/2037 ...
83012D-A0-6 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS A1R . .. 1.LAFE ..|... .. 1,000,000 |. 100.4370 |.....eunnneeen 1,004,369 |.... .1,000,000 |.. ,000,000 O [0 0 [0 6.407 |...... 6.013 | JAJO .... ....12/08/2023 ...|....01/20/2037 ...
92916G-BE-3 ..... VOYA CLO LTD SERIES 12-4A CLASS ATR3 .......ccceveveifone e ]onnnns] eeeeeis LAFE i 179,102 ). 100.1670 |....eevveennnn 181,030 [..ovvvvennnnnnns 180,728 |.ovvveniiiiinnnnn 178,623 [.oovvvvnnnnnns 0 fooeeiiienea(526) |oovvennnineennn0 o0 | 5.909 |...... 6.877 | JAJO ... ...03/03/2023 ... |....10/15/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 11,892,918 | XXX 11,945,936 11,892,924 11,887,466 0 (5,530) 0 0 [ XXX XXX XXX 159,747 424,094 XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 118,800,667 [ XXX 117,650,293 121,298,924 118,491,200 (318,5%) 349,250 73,764 0] XXX XXX | XXX 1,643,979 4,408,429 XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 194,393,583 | XXX 190,842,200 195,805,000 193,115,274 (307,026) 224,751 73,764 0 XXX XXX XXX 2,086,527 6,413,702 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,211,864 [ XXX 1,098,752 1,219,869 1,212,856 0 156 0 0] XXX XXX XXX 3,558 42,695 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 3,089,824 | XXX 2,551,224 3,000,000 3,067,648 0 (9.,007) 0 0 [ XXX XXX XXX 6,271 75,243 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 11,892,018 | XXX 11,945,936 11,892,924 11,887,466 0 (5,530) 0 0| XXX XXX XXX 159,747 424,094 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 210,588,189 | XXX 206,438,112 211,917,793 209,273,244 (307,026) 210,376 73,764 0 XXX XXX XXX 2,256,103 6,955,734 XXX XXX

¥'0L3

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

....83,398,670 1B ..$............. 9,873,915 1C..
.6,330,470 2B ..$.. ..16,260,351 2C ..
14,814,815 3B..$.......... 13,675,949 3C ..
.2,878,766 4B ..$.............. 2,465,111 4C.

.......... 0 5B.$..iiiiiiieeee 0 5C
... 858,260

....6,445230 1D .$ ... 5,814,517 1E.$........... 8,253,732 1F .$ ..o, 2,505,208 1G..$.............. 5,293,867
. 7,828,868
...22,075,515
500,000

[ERTRT RIS




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

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

NONE

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

NONE

E11, E12



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 3

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

€13

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-KP-5 ......... US TREASURY NOTE/BOND  4.625% 04/30/29 .... .|....06/28/2024 ... [MIZUHO SECURITIES USA .... .... 3,037,500 |.. .... 3,000,000 |..
91282C-KR-1 ......... US TREASURY NOTE/BOND ~ 4.500% 05/15/27 .... .|--..06/07/2024 ... [MIZUHO SECURITIES USA .... ... 2,241,085 |.. .... 2,250,000 |..
912820-KX-8 ......... US TREASURY NOTE/BOND  4.250% 06/30/29 .... .|....07/10/2024 ... |Evercore Group LLC .... 1,001,484 |.. .... 1,000,000 |..
91282C-LF-6 ......... US TREASURY NOTE/BOND  3.875% 08/15/34 .... e | voor]....12/30/2024 ... [Evercore Group LLC . - .
0109999999. Subtotal - Bonds - U.S. Governments 6,754,003 6,750,000
889855-\V7-4 ......... TOMBALL TEXAS INDEPT SCH DIST PREREFUNDED ~ 5.000% 02/15/26 ......ceeeemmuneeeemnnnaeeeeenniaeeeeennnaees ‘ ................. ‘....03/25/2024 ‘Tax FTE@ EXCRANGE ... ..ieieeeee e e eiette e e e et e e e e e et e e e e eee e e e e e e e e e e e eennn e e eeennnn e e eeennnnaeeeennn [eeeennnnaneeeennnnneeeeennnaaaes rerennaeeeeennaaee 179,254 oo 175,000
889855-114-0 ......... TOMBALL TEXAS INDEPT SCH DIST UNREFUNDED  5.000% 02/15/26 ......eiiiivvunniiiiiinninniiiiiiiiiniiiiinninninnes | ennneeeeeennnnns [ouns 03/25/2024 ... | Tax Free EXChANGe ......iiieeeuuiiiiiuusunsiiiiisusnisiiiuussssssrssssssssssessssssssrsssssssessnssnnssssssnnssnssssrnnns [soresnnnneesessnnnneeseesnnnnsenees |oorssnsseseessnnnseneees 5,592,729 [...oiiiiiiiiiiiiiiinnn 5,460,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,771,983 5,635,000
013822-AE-1 ......... ALCOA NEDERLAND HOLDING SR UNSECURED ~ 5.500% 12/15/27 .. . |-...09/18/2024 ... |BNP PARIBAS 1,507,500 |.. .... 1,500,000 |..
02005N-BV-1 ......... ALLY FINANCIAL INC SR UNSECURED  6.184% 07/26/35 ....07/22/2024 ... |BOFA SECURITIES INC . 1,000,000 |.. .... 1,000,000 |..
05352T-AA-T7 ......... AVANTOR FUNDING INC SR UNSECURED  4.625% 07/15/28 ...07/16/2024 ... |WARBURG .. ... 732,488 |.. .... 765,000 |..
12008R-AR-8 ......... BUILDERS FIRSTSOURCE INC SR UNSECURED  6.375% 06/15/32 .... . | WACHOVIA ....515,000 |.. ....500,000 |..
1248EP-CD-3 ......... CCO HOLDINGS LLC CAP CORP SR UNSECURED  4.750% 03/01/30 ... . . | WACHOVIA .... 445,000 |.. ....500,000 |..
143658-BN-1 . .| CARNIVAL CORP SR UNSECURED  5.750% 03/01/27 ............ ... | Sumitomo Mitsui Financial Grp . 753,750

17888H-AA-1 . ..| CIVITAS RESOURCES INC SR UNSECURED  8.375% 07/01/28
185899-A0-4 . ..| CLEVELAND-CLIFFS INC SR UNSECURED  6.875% 11/01/29
185899-AR-2 ......... CLEVELAND-CLIFFS INC SR UNSECURED  7.375% 05/01/33 ...

.[Various ..
10/08/2024 ... [ WACHOVIA
.|-...10/08/2024 ... | WACHOVIA ...

...10/09/2024 ... | GOLDMAN SACHS & CO ..

. 2,097,500
.500,000
.250,000 |..

...250,000 |..

236057-AN-5 ......... DANBY PARK CLO LTD SERIES 22-1A CLASS AR 5.977% 10/21/37 .| ,000,000 |.. ,000,000 |..
26248K-AE-2 ......... DRYDEN SENIOR LOAN FUND SERIES 22-109A CLASS B 6.617% 04/20/35 . -|-...07/23/2024 ... 1,003,000 |.. ,000,000 |..
38138T-AN-1 ......... GOLDENTREE LOAN MANAGEMENT US SERIES 21-10A CLASS AR 5.967% 10/20/37 . ....00/06/2024 ... 1,000,000 |.. ,000,000 |..
3B151L-AG-5 ......... GOLDMAN SACHS BANK USA SR UNSECURED  5.414% 05/21/27 ....07/10/2024 ... [ GOLDMAN SACHS & CO .. 1,002,060 |.. ,000,000 |..
42704L-AA-2 ......... HERC HOLDINGS INC SR UNSECURED  5.500% 07/15/27 +|---.08/02/2024 ... |Various .. 1,489,375 |.. ,500,000 |..
45344L-AE-3 ......... CRESCENT ENERGY FINANCE SR UNSECURED  7.375% 01/15/33 .. -|--.-09/30/2024 ... |Royal Bank and Trust .. 1,486,875 |.. ,500,000 |..
67113G-AS-6 ......... OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS AR 5.982% 10/18/37 . ...00/30/2024 ... [Citigroup Global Markets Inc 1,500,000 |.. ,500,000 |..
67116C-AL-7 . .| OAK HILL CREDIT PARTNERS SERIES 22-13A CLASS AR 5.967% 07/20/37 .. 07/12/2024 ... |BNP PARIBAS ........... ,000,000 ,000,000

674509-EL-5 . ..| OCCIDENTAL PETROLEUM SR UNSECURED  5.550% 10/01/34
701094-AR-5 . .. | PARKER HANNIFIN CORP SR UNSECURED  4.250% 09/15/27 ...
T1376L-AF-7 ......... PERFORMANCE FOOD GROUP | SR UNSECURED  6.125% 09/15/32 ....

07/23/2024 ... |BOFA SECURITIES INC .
09/05/2024 ... | CHASE SECURITIES ..
. |----09/04/2024 ... | WACHOVIA

...09/10/2024 ... [ WACHOVIA

. 1,000,000
,000,000
500,000 |..

.99,210
,001,090
500,000 |..

71880K-AB-7 ......... PHINIA INC SR UNSECURED  6.625% 10/15/32 AR ....505,000 |.. ....500,000 |..

737446-AV-6 ......... POST HOLDINGS INC SR UNSECURED  6.375% 03/01/33 .... .|---.10/02/2024 ... |Royal Bank and Trust .. ....508,750 |.. ....500,000 |..

T4T62E-AK-8 ......... QUANTA SERVICES INC SR UNSECURED  4.750% 08/09/27 .|-...09/05/2024 ... |CHASE SECURITIES .. ,009,470 |.. ,000,000 |..

780153-BV-3 ......... ROYAL CARIBBEAN CRUISE SR UNSECURED  6.000% 02/01/33 ... ....08/02/2024 ... |Various ,506,250 |.. ,500,000 |..

78454L-AN-0 ......... S\ ENERGY CO SR UNSECURED  6.500% 07/15/28 .. ....07/29/2024 ... |CHASE SECURITIES .. 997,500 |.. ,000,000 |..

78454L-AY-6 ......... S\ ENERGY CO SR UNSECURED ~ 7.000% 08/01/32 .. . |--..07/19/2024 ... |CHASE SECURITIES .. ,006,250 |.. ,000,000 |..

816196-AV-1 SELECT MEDICAL CORP SR UNSECURED  6.250% 12/01/32 . ...12/05/2024 ... |BOFA SECURITIES INC . . . 751,875 |.. 750,000 ..

817565-CH-5 . .| SERVICE CORP INTL SR UNSECURED  5.750% 10/15/32 .... 09/12/2024 ... [WACHOVIA ............ . 1,001,876 . 1,000,000

83012C-AC-9 . ..[TICP CLO LTD SERIES 17-9A CLASS AR 5.997% 07/21/37 . 07/02/2024 ... | CHASE SECURITIES . 1,000,000 . 1,000,000

893647-BT-3 . ..| TRANSDIGM INC 1ST LIEN  7.125% 12/01/31 ........... 07/17/2024 ... |CHASE SECURITIES . 1,045,000 . 1,000,000

911365-BR-4 . .. [UNITED RENTALS INC SR UNSECURED  6.125% 03/15/34 09/04/2024 ... [MORGAN STANLEY . . 1,023,750 . 1,000,000

958102-A0-8 . .| WESTERN DIGITAL CORP SECURED  2.850% 02/01/29 .... ...07/02/2024 ... |MarketAxess ..... .868, 120 . 1,000,000

00929J-AA-4 AIRCASTLE |RELAND DAC SR UNSECURED  5.750% 10/01/31 .. ... |....07/15/2024 ... | CHASE SECURITIES .. .. - .... 996,400 |.. ,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,000,089 32,015,000 191,250
2509999997. Total - Bonds - Part 3 44,526,075 44,400,000 261,621
2509999998. Total - Bonds - Part 5 6,357,959 6,250,000 46,383
2509999999. Total - Bonds 50,884,034 50,650,000 308,004
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 50,884,034 XXX 308,004




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 4

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

I4E

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
912820-CG-4 ...|US TREASURY NOTE/BOND  0.250% 06/15/24 ... ..06/15/2024 . [Maturity ...4,000,000 |.......... 4,000,000 |......... 3,986,250 ..3,997,864 |.. v 0 2,136 ... ..4,000,000 |.... L0 | 1 N 5,000 |..06/15/2024 .
91282C-JM-4 ...|US TREASURY NOTE/BOND  4.375% 11/30/30 ... ..05/31/2024 . [ MIZUHO SECURITIES USA . 593,666 |... 600,000 |............ 604,078 .... 604,025 |.. 0. ... (189)]... .. .. .0 603,835 |.... 0. . (10,169)]........ . .... 13,080 [.. 11/30/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 4,593,666 4,600,000 4,590,328 4,601,889 0 1,947 0 1,947 0 4,603,835 0 (10, 169)! (10 169) 18,080 XXX
TOMBALL TEXAS INDEPT SCH DIST REF  5.000% ‘ ‘
889855-2P-0 .. |02/15/26 ..ovvvvviiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeee [ e ..03/25/2024 . | Tax Free Exchange .......|ooeeiiiieeeeiennens |oveeeens 5,771,984 |........... 5,635,000]......... 7,017,096 |.......... 5,807,524 ... [ FPOOOO (35,540).ccvveeinnnnnnees 0eeeeenns (35,540) [.ooeeeiiinnnnn 0., 5,771,984 [..cvvvnnnnnns [ oy [0 oy [V 172,181 ..02/15/2026 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 5,771,984 5,635,000 7,017,096 5,807,524 0 (35,540) 0 (35,540) 0 5,771,984 0 0 0 172,181 XXX
CHICAGO ILL OHARE INTL ARPT RE AMT-SENIOR
167593-Y2-2 .. |LIEN-OHARE INTL  5.250% 01/01/53 ......cevve | vvvees ..07/08/2024 . | GOLDMAN SACHS & CO oo |oeeeeeeiiiiiiiieieees | 1,042,860 |.......... 1,000,000 |......... 1,042,000 |......... 1,036,576 [....oevvvnnnnnnee [V F, (2,355)ceeeiiiiiiiiens (VN F (2,355) [cuvvvennnnnnnnns 0....... 1,034,221 [oeeeennnnnnneee (VN F, 8,639 [............ 8,639 ... 53,667 |..01/01/2053 .
FED NATL MTGE ASSN POOL NO BM1713  3.500%
3140J5-3X-5 ...| 00/01/47 ..ovvviiiiiiiiiiiiiiiiiiiiieeeeeeeceeeeieees [ e .. 12/01/2024 . [Paydown .......ccovvvvveviisoniininnniiiis |, 134,224 | 134,224 1............ 133,343 |..ooveeenes 133,435 |l [V 789 | [V 789 [oeeeviiiiinnnns [N . 134,224 |.oevvvnnnnnnnnne (VN (V1 O [V O 2,085 [..00/01/2047 .
NEW JERSEY ST TRANSN TR FD CAP APPREC-TRANSN
646136-EP-2 .. |SYS-SER C  0.000% 12/15/26 .......ccoeeeeeeeea [ oeennns ..06/07/2024 .| BARCLAY INVESTMENTS ....]ioeeeeieeieiiinnnnnss |ooeeeens 1,931,931 |........... 2,130,000 ]......... 1,827,838 |......... 1,905,716 |.......eeeeeeeee [V AP 31,950 |oovviiiiiiieenes [V P 31,050 [ 0., 1,937,667 ... [ P, (5,736)|........... (5,736)].cceennnnd 0 |..12/15/2026 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,109,015 3,264,224 3,003, 181 3,075,727 0 30,385 0 30,385 0 3,106,112 0 2,903 2,903 55,752 XXX
AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-3
02582J-JV-3 ...|CLASS A 3.750% 08/15/27 ....cevvvveeeeeeeeens oo ..10/10/2024 . | BARCLAY INVEST = MTN ...leeeeeeeeieiiieiinins | 993,086 |.......... 1,000,000 |............ 968,203 [...uvvennnee 981,198 [o.vvvvvinninnnnns (VN FORURRRR 8,826 ...l [V FRRR 8,826 |....ovvvrrnnnns [N FRRR 990,024 [...uvvvvnnnnnnnn (VN FORRRR 3,062 [c.uvunnnnnnn 3,062 [...coeennnnnn 30,833 |..08/15/2027 .
AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-1
02589B-AA-8 .. |CLASS A 2.210% 03/15/27 ...coeeeeeeeeeeeeeees oo ..05/13/2024 . [US BANCORP ......evvmnnnnnn |oereeniiniiiiieinenns s 1,946,250 |.......... 2,000,000 |......... 1,941,414 .......... 1,934,605 | (VN F, 20,581 [.uunnnnnne 6,053 [...evvnnnne 14,528 |..oooeeeeeinnn 0l....... 1,949,033 |oovvvvvvininnnns (VN FR (204:X)] . [VRL:X)] R 18,417 |..03/15/2027 .
ARES CLO LTD SERIES 16-40A CLASS A1RR
04016G-BB-3 .. |5.779% 01/15/29 ..oooovvviiiiiiiiiiiiiiiei [ e ..07/15/2024 . [Paydown .........cevvvvvviiieniiiiniiiiiinneinns |, 103,904 |............. 103,904 ... 103,176 |............ 103,267 [..evvnnnnnnnnnnes [V R 636 |.....ooeeeeennn [V [CX L [N FRRR 103,904 |.......oeees (VN [V [V O 3,927 |..01/15/2029 .
ARES CLO LTD SERIES 16-40A CLASS A1RR Redempt ion
04016G-BB-3 .. |5.779% 01/16/29 ..ooovvvvriiiiiiiiiiiiiiiii [ e ..09/13/2024 .[100.0000 ......ceeveeeeeins e e 19,807 |.ooeeeeeeens 19,807 [c.vvvvnnnnnee 19,668 |............. 19,685 [....vvvvninnnnnns [V 121 [ [V 121 [ [V FORRRR 19,807 [ovvvvvvinnnnnne (VN [V [V O 1,185..01/15/2029 .
CIFC FUNDING LTD SERIES 17-4A CLASS A1R
12551J-AL-0 .. | 5.847% 10/24/30 ....ovvvvvrrrvnnnnnnnnnnniiinniiinns | eeeens ..10/24/2024 . [Paydown .........coevvvviiii]eniiiiiiiiiiinneenns e 90,560 [...oceeennnnn 90,560 [..evvvrrnnnns 89,971 [.vnnnnnnne 90,034 [ooevvvvriiiinnns [V 526 [ [V 526 |oooiiiiiieiens [V FORRRR 90,560 |....oeeeeennnnn (VN [V [V O 3,464 |..10/24/2030 .
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A
14310B-AU-5 .. | CLASS AR 5.729% 08/14/30 ....cooveeeeeeeeeis | eenees .. 11/14/2024 . [Paydown .......coevvvvvviiiieneiiiiniiiiinnns |, 568,957 [...vvvvvnnnns 568,957 |............ 565,259 |............ 564,928 |.........eeen (VN FORURRRR 4,029 [ovvvnnnninnnnns [V FORRRR 4,02 |..ooooeiiinnnns [N FORR 568,957 [..uvvunnnnnnnnn (VN [V (VN O 20,910 |..08/14/2030 .
DTE ENERGY CO SR UNSECURED SERIES C
233331-AW-7 .. 12.529% 10/01/24 .....ooooeiiiiiii ..08/06/2024 . [CHASE SECURITIES ........loeeeeeeeeeieiieiinees | 994,320 |.......... 1,000,000 |............ 999,670 [....vvvneee 999,928 |......vnvnnnnnn [V B | (V) 2 PO [N FRRR 999,956 [...eevvrrrrnnnns (VN FR (5,636)..00vnnnnn (5,636)]...ccceennnnn 21,497 |..10/01/2024 .
DISCOVER CARD MASTER TRUST SERIES 22-A3
254683-Cli-3 ...|CLASS A3 3.560% 07/15/27 ..ceeeeeeeeeeeeeees [ oo .. 1071072024 . [MITSUBISHI .oevvvvvviiiiii e s 1,983,280 |.......... 2,000,000 |......... 1,961,590 [.......... 1,999,865 |...cvvvvvrnnnnns (VN F, 10,319 |........... 38,317 |ooeeees (27,998) [.ooeeeiiieennnn 0l....... 1,971,867 |oooeeeeeeeenns (VN FR 414 ... 41| 58,542 |..07/15/2027 .
EQT MIDSTREAM PARTNERS L SR UNSECURED
26885B-AB-6 .. |4.125% 12/01/26 ...ooovvvveiiiiiiiiiiiieiei [ e ..12/30/2024 . [Cal | 100.0000 ..... |oeeeerrrrrrernnnnnens ferneininnnns 625,000 [...vvvnvnnns 625,000 |............ 585,938 [....uvvnnes 597,386 |.......eeeeennnn (VN FORURRRR L7572 B [V FORRRR 8,921 | [N R 606,307 |.......eeeennnn (VN FR 18,693 |........... 18,693 |............. 27,858 |..12/01/2026 .
GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A
38123H-AN-4 ...|CLASS AR2  5.976% 10/29/29 ......covvvvvvennnn [ eeeenn ..01/20/2024 . [Paydown ........covvvviivnii]eniiiiieiiiiieienens e 687,852 [....uvvvnnns 687,852 |............ 688,052 |............ 687,904 [....vvvvnnnnnnnne [V [£573] F [V (572 ST 0. 687,852 |................ (VN [V (VN O 11,757 |..10/29/2029 .
GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A Redempt ion
38123H-AN-4 ...|CLASS AR2  5.976% 10/29/29 ......covvvvvveennn [ eeeeen ..03/01/2024 .1100.0000 .......coveeeeeeis oo e 372,313 |eeeeeeens 372,313 [cuennnnnnne 372,421 [ovennnnnne 372,341 | 0 e (28 e 0 o (28) | 0 372,313 0 e 0 e 0 8,578 |..10/20/2029 .
GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B Redempt ion
30862E-AB-0 .. |6.520% 01/20/30 ...coovvvvrrriiiiiiiiiiiiiinns ..09/24/2024 . |100.0000 ..1,000,000 |.......... 1,000,000 |......... 1,000,500 . 1,000,242 |.. 0. ..01/20/2030 .
40434L-AA-3 .. |HP INC SR UNSECURED  2.200% 06/17/25 ..09/05/2024 . | CHASE SECURITIES 500,000 |.....cce... 527,000 ...508,037 |.. . (15,149)[.... ..06/17/2025 .
MPT OPER PARTNERSHIP/FINL SR UNSECURED
55342U-AM-6 ...]3.500% 03/15/31 ..oovviiiiiiiiiiiiiiiiiiieie [ e ..05/22/2024 . [ GOLDMAN SACHS & CO .... ...418,750 |... .. 625,000 .. 553,438 . 391,578 |.. .. (148,721) ..03/15/2031 .
MURPHY OIL CORP SR UN: .
626717-Al-4 .. | 12/01/27 oo [ e ..05/07/2024 . [ CHASE SECURITIES .....ooe |oveeeiiiiiiiiiiiiiins | 395,000 f..evvvnnnnnes 395,000 |..cceennnns 386,606 |............ 388,779 [o.vvveeiinnnnnnee [V 508 |.oeeeeeiiieis [V 508 [evvvvrrernnnnns [N 389,287 [.evvininnnnnnee (VN F, 5,713 ..12/01/2027 .
NRG ENERGY INC SR UNSECURED  6.620%
620377-CC-4 ...|101/15/27 ... ..10/31/2024 . [Cal | 100.0000 ... ...305,000 |... ... 305,000 .... 320,250 .306,530 |[. 0. (1,580 [ O [ ....(1,530))... ..01/15/2027 .
629377-CL-4 .. |NRG ENERGY INC 1ST LIEN  4.450% 06/15/29 . ..05/03/2024 . [MIZUHO SECURITIES USA . ...469,690 |... ... 500,000 ... 440,199 . 444,358 |.. 0. N LS FO | R 2,95 |.. ..06/15/2029 .
NEWELL RUBBERMAID INC SR UNSECURED ~ 5.700%
651229-Al-6 .. |04/01/26 ....oevvvvvviiiiiiiiiiiiiiiiieiieieiiineiians [ e ..11/29/2024 . [Cal | 101.0058 ... |oeeeeeeeeiieiiniiiens ferviiiiinnn, 567,652 [..vvvvvvnnnns 562,000 |............ 553,083 |............ 553,372 [.uvvnnnnnne 5,650 [cuvvvvrnnns 114 |, [V FORRRR 6,764 ..04/01/2026 .
NISSAN MOTOR ACC CO SR UNSECURED  2.450%
65480C-AD-7 .. |00/15/28 .coovviiiiiiiiiiiiiiiieieeeeeee e ..03/04/2024 . [BNP PARIBAS .........oooes |oenenninnnnnninnns | 1,713,000 |.......... 2,000,000 |......... 1,635,480 |.......... 1,643,465 |..oovvvvnnnnnns (VN F, 1,748 |l (V) FRORRRR LLL N PO 0l....... 1,685,212 [...oevvnnnnnnnne (VN FO 57,788 [.uunnnnee 57,788 |.coeeeennnn 23,275 |..09/15/2028 .
NORTONLIFELOCK INC SR UNSECURED  6.750%
668771-AK-4 .. 100/30/27 .coovvvviiiiiiiiiiiiiiiiiiieieeeeeeeeeee e ..04/29/2024 . [MarketAxess .......ccooees |oeveeieniiiiiininnnns |, 502,540 |............. 500,000 |..eevvreens 493,900 [...vvvennes 495,148 |............l [V R 408 |...ooeeeee [V 408 |ovvvvviiiiinnnns [N FURR 495,556 |.evvvvriiinnnns (VN FRRRRR 6,984 |............ 6,984 |t 19,781 ..09/30/2027 .
OAK HILL CREDIT PARTNERS SERIES 20-6A CLASS
67098U-AN-5 .. |AR  6.281% 07/20/34 ....oooeeeieeiieiineneennen [ e ..01/12/2024 . [MORGAN STANLEY .....cooes |oeveeniiiiiiiinnennes | 1,001,100 |.......... 1,000,000 |............ 995,490 |............ 993,574 [..evvviiinninnnn [V FORRRR (566)]....cceeeeennns [V O (566) [.vvvvvrrrnnnnnns [N FORR 993,008 [....ovvvnvnnnnne (V) FRRRRR 8,002 [....uvvnnnne 8,002 [ 16,854 [..07/20/2034 .
OZLM LTD SERIES 14-8A CLASS A1R3  5.889%
67107F-BL-0 .. | 10/17/29 .vvvvvvevviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ eeees .. 10/17/2024 . | Paydown ....eevvvvvviiveiinieeeiiiiiiieiiiiiiiees |oveeieeees 460,847 |......o..... 460,847............ 454,395 |............ 456,250 |...oooieieenn 0 e, 4,59 [.ooooiinnnnnnnns 0, 4,5% | [ OO 460,847 |........oe... [ oy O oy [ 19,398 |..10/17/2029 .
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OZLM LTD SERIES 14-8A CLASS A1R3  5.889% Redempt ion
67107F-BL-0 .. | 10/17/29 .oeveviiiieiiiiiiiiiiiiieieeeeeeeeeeeeiiiias [ e .. 12/11/2024 .1100.0000 ......coovvveeeees oo oo, 95,332 |.ooeeieiees 95,382 [c.uvvvinnnne 93,998 [..eevvvennns 94,381 [covveiiiiiiinnnns [V 951 [ [V 133 I [V F 95,332 [ovveiiiiniinnne (VN (V1 O [V O 7,228 (..10/17/2029 .
OZLM LTD SERIES 14-7RA CLASS AR 6.509% Redempt ion
67108-BG-3 .. |07/17/29 .o | e ..02/02/2024 .1100.0000 ......coovevieiiis e | 500,000 |............. 500,000 |......cc... 495,400 ..07/17/2029 .
PPMC CLO 2 LTD SERIES 19-2A CLASS BR Redempt ion
69377P-AL-8 .. |6.629% 04/16/32 ....coovvviiiiiiiiiiiiiiiii ..03/28/2024 .100.0000 ... ..1,500,000 |.......... 1,500,000 |......... 1,500,000 ..04/16/2032 .

RTX CORPORATION SR UNSECURED

T5513E-CG-4 .. | 03/15/24 eeeeiiiiiii e ..03/15/2024 . [Maturity ....ocoooooeiiiiis ol [ 1,000,000 |.......... 1,000,000 |......... 1,076,118 |......... 1,000,964 |.......oeeeee. 0 foiieeaenns (964)].ccnniiiienn. [V SR (964) [ceeeeeniiienns 0f....... 1,000,000 |................ (O R (L R [V PO 16,000 |..03/15/2024 .
RELIANCE STEEL & ALUM SR UNSECURED  1.300%

759509-AF-9 .. | 08/15/25 ..ooieuniiiiiiiieee e e ..00/05/2024 . | CHASE SECURITIES ...724,485 |... ... 750,000 ... 747,705 . 749,240 |.. ..749,567 |.... (25,072)f... ..08/15/2025 .

ROYAL CARIBBI

780153-BR-2 .. |9.250% 01/15/29 ..eevveeiieeeeiieeeeeeeeeeeeees [ e ..07/30/2024 .| BOFA SECURITIES INC ... |eeeevmenreeeeemnnns Joennans 1,069,400 |.......... 1,000,000 |......... 1,075,000 |......... 1,073,730 |oeeeeeneeeeees (U RN [QVI7) | (U (12,425) | eeeeeieee [V PO 1,061,301 [ooeeeeeennnnnns [V 8,099 ... 8,099 [.....ccene 96,354 |..01/15/2029 .
SCULPTOR CLO LTD SERIES 26A CLASS B Redempt ion

81124T-AC-1 .. |6.779% 07/20/34 ... e ..12/23/2024 .1100.0000 ... ...500,000 ... ... 500,000 ...500,000 .500,000 .. L0 .. 500,000 |.... ..07/20/2034 .
SCULPTOR CLO LTD SER Redempt ion

81124T-AE-7 .. | 7.379% 07/20/34 .ooeeeeeeeeieeeeeeeeeeeeeenn e ..12/23/2024 .1100.0000 ...eeenneeeemnnnnn foeeeenneeeeeenies Joeneeeeens 500,000 [-eeevvnnnnnns 500,000 [...eeenee 500,000 |...ccvnnnnns 500,000 [..ceeeeernnnnnnns [ [V [ [V O [V PO 500,000 |eeveuuneeaenns [V [V [V AU 47,730 |..07/20/2034 .
SOUND POINT CLO LTD SERIES 19-2A CLASS CR

83614B-AU-3 .. | 7.159% 07/15/34 .oeeeeeeeeeiie e e ..03/26/2024 .| DEUTSCHE BANK .....coeeeeeoermmmmmnneeemnnes Jorneeeeens 995,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeeeeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnnn [V (5,000)]ceeeeennns (5,000)]ceevuennnns 35,852 |..07/15/2034 .
STORM KING PARK CLO LTD SERIES 22-1A CLASS Redempt ion

86217R-AA-6 .. | A1 6.697% 10/15/35 .oeeeeeieieeeeeeieeeeeen | e ..09/23/2024 .1100.0000 ..eeeeueeeeemnnnn foeeemmnneeeeennies s 2,000,000 |-......... 2,000,000 |......... 2,010,600 |......... 2,006,991 [o.eeueieennnnnns (U (6,991)fcccieeiiiines (V) (6,991) |+ eevvnnns [V PO 2,000,000 [eeuueeeeennnnns [V [V (U AP 140,751 |..10/15/2035 .
SUNOCO LP/FINANCE CORP SR UNSECURED

86765L-AT-4 .. |4.500% 05/15/29 ...oevvuiieeeinniieeeeeeniiieeeeee e ..05/28/2024 . | MarketAXess .......ceeeeer |eremmmnnreeeennninns Joieeeeens 459,380 |...eennneeenn 500,000 [....eeeeeee 512,560 |............ 466,624 |........... 40,952 |..covvnnnnnns (EL510)] O (V) 40,092 |....covvnnennnns [V PO 506,718 |.eevvuneeeennns [V (47,338)|......... (47,338)....cceeenn 12,125 [..05/15/2029 .

893647-BE-6 .. | TRANSDIGM INC SECURED  6.250% 03/15/26 ....|....... ..03/28/2024 .| Call 100.0000 ..... |oeeveeneeeiiiiiinenes forriiieinnn 750,000 [.eevvvnnnnnns 750,000 [ovunnnnnnnne 750,390 |............ 749,110 [ooeiiiinnnnnns 834 | [/ PO [V O 891 | (VN FO 750,000 |eevvenniininnns [V [V (U 25,130 |..03/15/2026 .
UBS COMMERCIAL MORTGAGE TRUST SERIES 17-C7

90276W-AS-6 .. |CLASS A4 3.679% 12/15/50 ..eevvvvvvivnnnnes | eennnns ..03/04/2024 .| BARCLAY INVEST = MTN ...]eeevveiiiiiiiiins fovneneeeens 937,188 |.......... 1,000,000 |............ 937,744 |............ 937,821 |ovveiiiiiinnnns () 2,505 [oiiiiiiiiinnns [N N 2,505 |oeiiiiiis [V PO 940,326 |......cevnnnnnns [V (3,138)f........... (3,138)].cceevvvennnns 9,708 |..12/15/2050 .
VERIZON MASTER TRUST SERIES 21-2 CLASS A

92348K-AD-5 ...| 0.990% 04/20/28 .....ovvviiiiniiiiiiiiiineeeciins | e ..09/17/2024 . |Royal Bank and Trust ...|..cccooeriiriiinnns Jonnennnns 996,406 |.......... 1,000,000 |............ 940,927 |............ 957,683 |..evuniiiiiinnnnn (U P I PO () 24,461 [ooooiiiinnnnnnns [V PO 982,143 [....covvvnnnnnns [V 14,262 |........... 14,262 [.oooeevnnnnnns 7,370 [..04/20/2028 .
VOYA CLO LTD SERIES 12-4A CLASS A1R3

92916G-BE-3 .. |5.909% 10/15/30 ..evvvvviiiiiiiiiiiiiiineeecenns e ..10/15/2024 .| Paydown ......eeviviinnnninsfoeriininneeiiiins e 224,512 |ouveenn 224,512 ...cconnenns 222,491 |oooveennnnnn 222,550 [.ooiiiiiiinnnnns () 1,962 [ooviiiiiiinnns [N N 1,962 |ovvviiinenns [V PO 224,512 [ooeeiiiiiiinnns [V [V (U 9,027 (..10/15/2030 .
WILLIAMS CO INC SR UNSECURED  4.550%

969457-BUI-9 .. |06/24/24 .....uvviiiiiiiiiiiiiiiiceens [ s ..06/24/2024 . IMaturity ......coooevvinins |oovvnnninnniiiiins e 500,000 |.eevvvunnnnns 500,000 [o.eunnnnnnne 436,250 |............ 495,183 |..vvuniiiinnnnns () 4817 | [N N 4817 | (VN FO 500,000 |eevvenniiiinnns [V [V (U 11,375 [..06/24/2024 .
LLOYDS BANKING GROUP PLC SR UNSECURED

53044Y-AL-7 .. |3.870% 07/09/25 ......ccvvvvnniiiiiininiiiiiiinnns D...... ..07/09/2024 .| Cal | 100.0000 ..... |eeveeeeeiiiiineees foereeeens 1,000,000 |.......... 1,000,000 |......... 1,003,940 |.......... 1,013,398 [oooiiiiiiinnnns (U R [RETRCICC) ] (U (13,393) |.oeevvvinns [V FO 1,000,000 |.....cevvnnnnnne [V [V (U 38,700 [..07/09/2025 .
NOMURA HOLDINGS INC SR UNSECURED 1.851%

65535H-AR-0 ...| 07/16/25 .....cevvveiiiiiiiiiie e D...... ..09/05/2024 .| CHASE SECURITIES ...oevvw |ovvvvnnnnniniiiinnnns Jovnnnnnns 1,946,960 |.......... 2,000,000 |......... 2,054,720 |......... 2,018,440 [.eeuniiviinnnnns (U (8,106)]..eevveennnnnns () (8,106) |vvvvreerennnnn [V FO 2,010,334 |...ccovvnnnnnnns [V (63,374)|......... (63,374)....cccennn 42,162 |..07/16/2025 .
ROYALTY PHARMA PLC SR UNSECURED 1.200%

78081B-AH-6 .. [09/02/25 .. .evvuiiiiiiiiiiiiiiiiiiin i D...... ..09/05/2024 .| CHASE SECURITIES ....oovwfivvvvvnnniiniiinnnnns Jovinninnns 964,100 |.......... 1,000,000 ............ 990,756 [............ 996,149 |....oiiiiinnnnns (U 1,561 | [ TN 1,561 |oooeiiiiinnnnnns [/ OO 997,710 |iveviiiininnns [ (33,610)|......... (33,610)f....cccenenn 12,133 |..09/02/2025 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 32,370,601 33,136,084 32,594,272 32,310,001 220,546 70,257 44,370 246,433 0 32,556,432 0 (191,483) (191,483) 1,091,660 XXX

2509999997. Total - Bonds - Part 4 45,845,266 46,635,308 47,204,877 45,795,141 220,546 67,049 44,370 243,225 0 46,038,363 0 (198,749) (198,749) 1,337,673 XXX

2509999998. Total - Bonds - Part 5 6,330,040 6,250,000 6,357,959 0 0 (8,318) 0 (8,318) 0 6,349,641 0 (29,601) (29,601), 161,106 XXX

2509999999. Total - Bonds 52,175,306 52,885,308 53,562, 836 45,795,141 220,546 58,731 44,370 234,907 0 52,388,004 0 (228,350) (228,350) 1,498,779 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 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 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 52,175,306 XXX 53,562, 836 45,795,141 220,546 58,731 44,370 234,907 0 52,388,004 0 (228,350) (228,350) 1,498,779 XXX
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US TREASURY NOTE/BOND  4.250% 06/30/29 Strategas Securities, LLC
912820-KX-8 .. [ .eeevvreiiiiiiii e [ ..07/10/2024 .|Evercore Group LLC ............... L 11/25/2024 ] e e 1,000,000 |....... 1,001,484 |....... 1,001,528 |......... 1,001,360 |-oeevvvnnnaeens (U PO (124)].ceeeen (U PO (124)]eeeeeee [V PO (U 163 |oeeeeeeeeeee K] 17,208 |............ 1,270
US TREASURY NOTE/BOND  3.875% 08/15/34
91282C-LF-6 .. | ... coee |oeeeeen |..09/04/2024 . |Strategas Securities, LLC ...... .. 12/30/2024 . |Evercore Group LLC ....... |.... ...500,000 |..........501,797 ..473,672 |.... 501,741 |.... .. .. 0. ...0].. 0 fes (28,069)]..........(28,069)|. ... 1,106
0109999999. Subtotal - Bonds - U.S. Governments 1,500,000 1,503,281 1,475,195 1,503, 101 0 (180); 0 (180); 0 0 (27,906), (27,906), 2,376
CARLYLE GLOBAL MARKET STRATEGI SERIES
14316E-AY-5 .. [ 19-2A CLASS AR2  6.007% 10/15/37 ..... |....... ..09/18/2024 . |NOMURA SECURITIES ........evvnnees .. 12/17/2024 .| GOLDMAN SACHS & CO ....... |oeevvennns 1,000,000 |....... 1,000,000 |....... 1,005,810 |......... 1,000,000 |...cvvvnenninnnns [ P [V [ [V [V FO (1 RN 5,810 |oevuunnnnns 5,810 [euunnnnnns 12,033 |ovveeiiiiiiinnns 0
NEUBERGER BERMAN CLO LTD SERIES 17-24A
64130H-AU-5 .. [CLASS AR2  5.977% 10/19/38 .......eevves | eennnnn ..08/08/2024 .| WACHOVIA ...vvviiiiiiiiiiiiiiiinnns .. 12/17/2024 .| GOLDMAN SACHS & CO ....... |oeevevnnns 1,000,000 |....... 1,000,000 |....... 1,005,910 |......... 1,000,000 |...covvvnnnnnnns [ P [V [ [V [V O (1 RN 5,910 |oovvennnnnns 5,910 |..cccennnn 20,601 [ouveeiiiiinnnnns 0
PERFORMANCE FOOD GROUP | SR UNSECURED
TA376L-AF-7 .. [6.125% 09/15/32 ...ovvvvivniiiiiiiiiinienes [ eeenenn ..09/04/2024 .| WACHOVIA ..ovvvviiiiiiiiiiiiiiiinnns ..09/27/2024 .| BOFA SECURITIES INC ...... |oveeveennnnns 500,000 [.......... 500,000 [.......... 511,250 |......ceeenn 500,000 [ooreerrvnnnnnnns [ P [V [ [V [V O [V R 11,250 |ovveennnnns 11,250 [ooeennnnnnns 1,631 | 0
TAPESTRY INC SR UNSECURED ~ 7.000%
876030-AC-1 .. [11/27/26 ..oevveeiiiiiiiiiiiiiiiiiieeecieiinn [ eeeeeen ..09/05/2024 .| CHASE SECURITIES .......evvvvvnnnn .. 11/25/2024 .| Call 101.0000 ....... [ceeunnene 1,000,000 |....... 1,037,490 |....... 1,010,000 |......... 1,034,075 [ooeieiiinnnnnnns [V R [RR1)] (U P [RR)] [V FO (V1 (34,075)].......... [RZHUE)| R 4,611 ..o 19,250
VISTRA OPERATIONS CO LLC SR UNSECURED
92840V-AP-7 .. [7.750% 10/15/31 ..... oo |eeeenn|..07/16/2024 ] Sumitomo Mitsui Financial Grp .|..11/19/2024 .| WACHOVIA ... ... 1,250,000 |.......1,317,188 |....... 1,321,875 ......... 1,312,465 |.... . (4,723) L0 (4723)]. LG 940 9,410 |. ..57,85% |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,750,000 4,854,678 4,854,845 4,846,540 0 (8,138) 0 (8,138) (1,695) (1,695), 136,632
2509999998. Total - Bonds 6,250,000 6,357,959 6,330,040 6,349,641 0 (8,318), 0 (8,318), (29,601)| (29,601), 161,106
4509999998. Total - Preferred Stocks 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
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

6,357,959

6,330,040

6,349,641

(8,318)

(8,318)

(29,601)

(29,601)

161,106




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
State Street Bank and Trust Co. .... .. Boston, MA oo [ o, 0.000
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 0| 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 0 0 0| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

XXX 0

1. January
2. February....
3. March 0

4.

7.

9. September

10. October
11.  November...
0 12.  December

0

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

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

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

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

0

8209999999.

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

0

|

.............................. 33,927,659

.................................. 593,102

. Subtotal - Other Cash Equivalents

33,927,659

593,102

33,927,659

593,357

coocoo
N
@



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Aetna Health Inc. (a New Jersey corporation)

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey

South Dakota .
Tennessee

Vermont .......oocveveeiieiieiieeiceies
Virginia .....oceeeeeieeeeeeeceeeee
Washington .........cccooevieniennns
West Virginia ........ccocceveeieninnnns
WISCONSIN ..o
Wyoming ....
American Samoa
Puerto Rico
U.S. Virgin Islands

Northern Mariana Islands

Canada

Aggregate Alien and Other

RSD by INS CODE NJAC 11:24-11.4(ab) / NJAC
11:24-11.4d

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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