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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............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 ..............cccooviiiiiiiiiiiie
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 .........ccceviriiiiiiiiniienieneenen

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)

....... 11,569,050 |............. 5.368 |....... 11,569,060 [......ccccevrvnennee
....... 20,460,254 |............. 9.494 [ ... 20,460,254 |...........cccocee.e.
...... 118,844,211 |..........55.147 |...... 118,844 211 ...
....................... 0 fieeenn 02000 oo O
....................... 0 eeieeeen 02000 oo O e
....................... 0 fieeenn 02000 oo O
...... 210,712,721 ..o 97777 ... 210,712,720 |
....................... 0 oeeeeeen 02000 oo 0 o
....................... 0 fieeeen 02000 oo O
....................... 0 feeieeeen 02000 oo 0 e
....................... 0 eeeeeeen 02000 oo 0 o
....................... 0 fieeenn 02000 oo O
....................... 0 e 02000 oo O e
....................... 0 fieeenn 02000 oo O
....................... 0 oeeeeeen 02000 oo O e
....................... 0 fieeenn 02000 oo O
....................... 0 oeeeeeen 02000 oo O e
....................... 0 fieeeen 02000 oo O
....................... 0 oeeeeeen 02000 oo 0 o

......... 1,006,281
.......... 3,774,973

......... 1,006,281
.......... 3,774,973

....................... 0]..........0.000
...... 210,712,721 |.........97.777
....................... 0]............0.000
....................... 0].........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]...........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000
....................... 0]..........0.000
....................... 0]............0.000

......... 1,006,281
.......... 3,774,973

Total invested assets

215,502,725

100.000

215,502,725

215,502,725

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of 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, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

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 .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 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 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

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 YBAN .............cccueueueieeeeececteteeeeeescaete et eeesssaesetesesesssaeaesesesessssesesesesensssssesesesensssesesasasnssestesassnsnsssnsesans seesesssaceesees 206,047,848
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 65,772,717
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 681,280

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 T Lottt ettt bbb bt E b £ o b b £ o bR 8 £ e R E £ eE bbbt et b ettt e e en et en s 1,080, 162
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (1,715,540)
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 59,282,794
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 841,226

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 M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

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 14 ..ttt b £t b b€ o bR b £ b b £t b £t E bt eh bbb b en e et et 1,077,492

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 .....oeeceeeeeeeecte ettt e et et et e s et s e eaeteseses s s seeteseses e s seesesesesensssesesesesensssesesesasensesetesesasansssetesesasensnssees s et atetEeb e b eat e b et eb et e s 0 1,077,492
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 47,766
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 210,712,721
(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 210,712,721
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .......cccooeveveceeveeereeeeceee e 59,298,041 |.ccooienne 57,320,766 |....ccccoenenee 59,182,782 |.ocovevreene 59,564,000
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 59,298,041 57,320,766 59,182,782 59,564,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 541,165 504,805 602,250 500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 11,569,050 11,333,860 13,002,887 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 20,460,254 20,470,151 21,084,222 20,734,093
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 107,870,827 |................ 107,309,969 |................ 108,365,943 |.......o....... 111,420,007
Identified Funds, Unaffiliated Bank 9. CaANAdA ..o e 1,494,325 | 1,494,325 | 1,494,375 | 1,500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 9,479,059 9,041,443 9,589,656 9,500,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 118,844,211 117,845,737 119,449,974 122,420,007
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 210,712,721 207,475,319 213,322,115 214,153,100
PREFERRED STOCKS 14.  United States .......ccceeeeeeeieeecieeeee oo 0 feeeeeeeeeeee 0 [ 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 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .0 . 0 ]
Industrial and Miscellaneous 21, CaANada ....oocceeeeeeeeeeeeeeeeeeeeee ] 0 0 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 210,712,721 207,475,319 213,322,115
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ANNUAL STATEMENT FOR THE YEAR 2023 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
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

Total Current Year

1. U.S. Governments

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

............... 3,907,864

............. 53,286,761

............... 2,013,416

7

8
Col. 7as a %
Line 12.7

of

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

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

541,165

541,165

560,626

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

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

............... 5,807,524

11,569,050

11,787,938

5,807,524

2,761,526

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

13,280,356

............... 3,552,742

846,690

19,613,564

846,690

887,024

846,690

13,280, 356

3,552,742

1,469,527

2,122,972

20,460,254

35,306, 124

20,460,254




ANNUAL STATEMENT FOR THE YEAR 2023 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 et e 9,979,041 |....ccoee 19,373,378 |..ceuvne 16,682,414 |.................. 337,472 46,372,305 |.ovrecene LS I 49,266,106 8 27,507,679 |............ 18,864,626
6.2 NAIC 2 .. .2,991,696 |... ...24,974,085 |.... ....4,423,513 1,519,249 |.. . . .34,419,736 |.. ..16.0 |... ...35,782,147 |.... .16.6 |. .31,391,808 |.............. 3,027,928

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

6.7 Totals

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

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

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

8.7 Totals 0

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

9.7 Totals

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

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
12. Total Bonds Current Year
12 NAIC T e d) ... 14,011,562 |............. 92,289,184 |............. 25,010,098 |.............. 3,960,309 |....cocvvee 2,122,972 | [V 137,394,125 118,529,499 |............ 18,864,626
122 NAIC 2 ... ) e 2,991,696 |... ...24,974,085 |.... ....4,423,513 ..1,519,249 |.. 511,193 |... 34,419,736 |.. ..16.0 |... . . . 31,391,808 |............... 3,027,928
123 NAIC 3 e (D) e 1,778,644 |............. 16,479,513 |............. 18,432,954 | O | 0 36,691,111 A XXX e XK [ 15,235,399 |............. 21,455,712
124 NAIC 4 oo 749,110 |.....o.ev... 3,628,788 [ 757,403 | O [0 ST | B S 5,135,301 v 228 [ XK o e XXX e e 1,424,334 |.............. 3,710,967
125NAICS ... Jd) 0 [oovereeerreemmees O e O [ 0 e 0 [ 0 ](C) e 0 oo 020 e XK o XXX e oo (V1 A 0
126 NAIC6 ... N 0 846,690 0 846,690 846,690 0
12.7 TOtalS .o 19,531,012 |........... 137,371,570 |............. 48,623,968 |.............. 6,326,248 |.............. 2,634,165 | 0 [(b) ....214,486,963 167,427,730 |............. 47,059,233
12.8 Line 12.7 as a % of Col. 7 9.1 64.0 22.7 2.9 1.2 0.0 100.0 78.1 21.9
13. Total Bonds Prior Year
13ANAIC T e 38,792,340 |....covene 81,394,588 |............ 21,356,502 |............... 3,647,089 |...cceenne 2,230,427 | O [ XK o XK i foe 147,420,946 |.........cocococe.... 68.3 |....c...... 134,755,162 |............. 12,665,784
13 2NAIC 2 et 1,473,705 |............. 25,305,333 .o 7,484,886 |.............. 1,518,223 [ ..o 0 e XXX i [ 35,782,147 | 16,6 [ 32,809,168 |.............. 2,972,979
13.3NAIC3 ... ..2,929,575 |... ...14,218,161 |.... ..12,138,682 0 ...29,286,418 |.... 17,749,725 |.. ...11,536,693
13ANAIC 4 oo 0. 2,476,331 o 0 0 WO e XXX e [ 2,476,331 | T 0. ..2,476,331
13.5NAICS ... 0 e 0]. .0 0 . [(c) I 0]... ..0.0 | 0 [ 0
13.6 NAIC6 ... 0 0 0 887,024 887,024 0.4 887,024 0
13.7 TOtalS .o 43,195,620 |........... 123,394,413 |............. 40,980,070 |............... 5,165,312 |.ccocueee. 3,117,451 ....215,852,866 |.........coov.. 100.0 |........... 186,201,079 |............ 29,651,787
13.8 Line 13.7 as a % of Col. 9 20.0 57.2 19.0 2.4 1.4 100.0 XXX 86.3 13.7
14. Total Publicly Traded Bonds
TAANAIC T e 8,210,259 |............ 84,968,984 |............ 19,604,447 |............... 3,622,837 |...oenvee. 2,122,972 | [V 118,529,499 |.......ccoceeeee. 553 |, 134,755,162 |...ocvvceee 62.4 (... 118,529,499
14.2NAIC 2 ... ...22,830,907 |...............3,538,764 |..... ..1,519,249 |.. U 31,391,808 |.. ..32,809,168 | 1622 [ 31,391,808 |..
T4.3NAIC 3 oo 1,288,202 | 7,311,173 |...............6,580,974 | 0. .15,235,399 |.. .15,235,399 |..
144 NAIC4 ... ....924,334 |..................500,000 |..... 0 1,424,334 |.. ..1,424 334 |..
T45NAIC S oo O 0 [ O o 0 [ O oo O e 0 [ 020 | O 0
14.6 NAIC 6 0 846,690 0 0 846,690 . 887,024 0.4 846,690
14.7 TOtalS .o e 12,485,206 |........... 116,095,398 |............. 30,224,185 |............... 5,988,776 |............... 2,634,165 ..o [V 167,427,730 ..o 781 | 186,201,079 |..cocvvrree 86.3 |.......... 167,427,730
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc AT 69.3 | 181 e T 1.6 | 0.0 [ 100.0 |........... D 00 SR NS D00 G S DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.8 54.1 14.1 2.8 1.2 0.0 78.1 XXX XXX XXX 78.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 5,801,303 |...............7,320,200 |.............. 5,405,651 [....ocooeeeie e 837,472 | O i 0 o 18,864,626 8 12,665,784 O e XK e 18,864,626

15.2NAIC 2 ... 143, .. L0 ...3,027,928 |.. A 2,972,979 |.... B U O SRR USSR 3,027,928
153 NAIC 3 ..o
15.4NAIC A ..o
15.5NAICS ...
15.6 NAIC6 ...

15.7 Totals .....cociiiiis
158 Line15.7asa % of Col. 7 .......ccceevricns
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 3.3 9.9 8.6 0.2 0.0 0.0 21.9 XXX XXX XXX XXX 21.9
(@) Includes $  ooroeeeene 47,059,233 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 currentyear,$ ..ccccovrvinnineen 0 prior year of bonds with 5G| designations and $ ............cccceeveurereureneene 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ............ 3,774,242 : NAIC2 $ oeeeeeee 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2023 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

.............. 3,997,864

............. 53,286,761

............... 2,013,416

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 ... 0 0 0 0

3.05 Totals 0 541,165 0 0
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccooioieniinicnicieniciees foeveveieseseeieeeen 0 o 5,807,524 |.............. 2,761,526 |.............. 3,000,000 [...coveveeereieieniiene 0 D,9,0 NI RUR 11,569,050 [...oovoeiiiiicins 5.4 | 11,787,938 | 5.5 | 11,569,050 [.o.oovoveieiiine 0

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals 0 5,807,524 2,761,526 3,000,000 0 XXX 11,569,050 5.4 11,787,938 5.5 11,569,050 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............cccooeioiiiiiiiiiniiicciees e, [V 13,127,005 |..coveeeee 3,323,138 [ 846,690 |............. 1,817,286 |............ D,9,0 NI RUR 19,114,119 | 8.9 | 33,814,530 |oooeiiiine 15.7 [ 19,114,119 | 0

5.02 Residential Mortgage-Backed Securities ... ...153,351 |. ..229,604 |.. .622,837 |... ....305,686 |.... ...1,346,135 |.. 1,491,594 |... 1,346,135 |.

5.03 Commercial Mortgage-Backed Securities .......... [ 0 o [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

5.05 Totals 34,657 13,280,356 3,552,742 1,469,527 2,122,972 20,460,254 35,306, 124 20,460,254
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 10,307,085 |............. 51,581,708 |............. 32,823,978 |..ocveveen 1,519,249 | 511,193 |........... D,9,0 NI RUR 96,743,213 [ooooveiii 451 [ 90,755,579 oo 42.0 [ 65,681,492

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 .......... [....ccoooiiiiennnn. [V 937,821 | 3,066,656 |.......ccceveveiienne 0 [ (V1 O D.9.0 NN RURR 4,004,477 [oovoeeeeieie 1.9 [ 5,240,617 [oovoeiiiieie 2.4 |, 4,004,477

6.04 Other Loan-Backed and Structured Securities ... 5,191,406 11,936,235 4,405,650 337,472 0 XXX 21,870,763 10.2 20,814,806 9.6 5,873,251 15,997,512

6.05 Totals 15,498,491 64,455,764 40,296,284 1,856,721 511,193 XXX 122,618,453 57.2 116,811,002 54.1 75,559,220 47,059,233
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 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

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

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

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccoeevreevncoincinnnienns foeveieen. 14,304,949 ... 124,344 163 |............... 40,922,088 |................ 5,365,939 ....2,328,479 ... 187,265,588 |.......ococuiieiins 87.3 | XXX [ D.9.%, CHNRTIN RPN 156,203,867 |.............. 31,061,721
12.02 Residential Mortgage-Backed Securities .......... |.ooooooiin 34,657 163,351 | 229,604 |...oooiene 622,837 305,686 |............ D.9.0 TN FUN 1,346,135 [ 0.6 |ooeeenne D.9.0 TN RUNR D.9.0 NN RUN 1,346,135 [ 0
12.03 Commercial Mortgage-Backed Securities ........ [0 937,821 [ 3,066,696 |........ccevvvreeneennnn0 Joiiiiiciieien 0 [ XXX i o 4,004,477 |oeoeeeeiieieien 129 e XXX e [ XXX o 4,004,477 |oooeeeiiieieieeiee 0
12.04 Other Loan-Backed and Structured Securities . |- . .. 21,870,763 |. 5,873,251 |.oeeiennnene 15,997,512
12.05 SVO Identified FUNdS .........cccooveeveenecnncnnens oo XX [ XK o XX oo e XK e e XXX i [0 o0 000 e XX o XK o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenines fooeeeneieicecieeeeens 0 o0 o0 0 0 e XK o0 o000 e XK o XXX i oo 0 [ 0
12.07 Unaffiliated Bank LOANS .........ccccceveeneeneeneeniens foevieniinii0 0 0 o0 el 0 e XXX i 0 Lo 000 e XXX [ XXX e o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0
12.09 TOtalS ..o e 19,531,012 [ 137,371,570 oo 48,623,968 |.......ceoee.. 6,326,248 |................ 2,634,165 [...ocooeiciiciiie [V 214,486,963 |..........occeeeeeenn 1000 et XXX e XK foe 167,427,730 |.............. 47,059,233
12.10 Line 12.09 as a % of Col. 7 9.1 64.0 22.7 2.9 1.2 0.0 100.0 XXX XXX XXX 78.1 21.9

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

31,164,738
....238,543
.3,075,470
6,501,319

................ 4,518,223

B 43,195,620

13.09 Totals ....oocvviiiiiiiciiccccceececeeeee [, 43,195,620 o 123,394,413 |.....coce 40,980,070 |.....ccvveee 5,165,312 |...occeeenene 3,117,451 [ [V D.9,0 SN D.9.0 SN RN 215,852,866 |.........cccovevene 100.0 [ 186,201,079

13.10 Line 13.09 as a % of Col. 9 20.0 57.2 19.0 2.4 1.4 0.0 XXX XXX 100.0 XXX 86.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 12,193,002 |............. 109,388,522 |.............. 26,927,925 |......ccoeeee 5,365,939 ....2,328,479 ...169,503,678 |.......ccooevieeeenn 78.5 [ 156,203,867

14.02 Residential Mortgage-Backed Securities .. 34,657 |... . ....229,604 ..622,837 |.. ..1,491,504 |. ..1,346,135 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

I 3,066,656

o 5.240.617
....... 9,965, 190

o 004 477
................ 5,873,251

............... 12,485,206

14.09 Totals ... e 12,485,206 | 116,095,398 |.............. 30,224,185 | 5,988,776

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 7.5 [l 69.3 [ 181 [ 3.6

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

Section 12 5.8 54.1 14.1 2.8
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccuvvririninininininins foeeieeieeeees 2,111,947

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

................... 337,472
......................... 0.7

0.2




ANNUAL STATEMENT FOR THE YEAR 2023 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

SI10, SI11, SI12, SI13



-
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13.
14,
15.
16.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ......oiiiuiueeieieiee ettt ettt ettt ettt se et et et e s et et e s s as et et e s es et e s e s esess s e s s s et et et et eseas s ss et esesesesssnasesssasasases  febebeseseatasssaseteteteneanaeas 0

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance
TOtal (LINE 1 PIUS LINE 2) ...ttt ettt et a e e e s e e e e e ea e e s e e st e ab e e s s e e me e ea e e es e e eae e s e e et enseenseeneeeneeeneennnenneannen
Part D, Section 1, Column 6 .......................
Part D, Section 1, Column 7 .......................

Total (Line 3 minus Line 4 minus Line 5) ....

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

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen
Part D, Section 1, Column 9 .......................
Part D, Section 1, Column 10 .....................

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21 ..........cccveee
Part B, Section 1, Column 20 ..........c..cccueue

Part D, Section 1, Column 12 ..........ccceee.

Total (Line 13 plus Line 14 minus Line 15)

Si14




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 9,869,090 | .o 9,805,018 | [
2. Cost of cash equivalents aCqUIred ..............cocueveveueueueeiieieieeeeeeeeeee e | 768,527,645 |................ 767,458,755 | 1,068,890 |...covvvevereiiiicieiian
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,383,735 [ 1,383,735 [ (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 115 | 115 | [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieeieiens |oerereneenees 776,005,612 |......ccceveee. 774,873,381 |cveriiene 1,132,231 |
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 3,774,973 | 3,774,282 | L3 I
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 3,774,973 3,774,242 731

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 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

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 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 |...92.8590 |.............. 5,200,125 |....ccvvunnnns 5,600,000 |.eeevunnnnnnns 5,554,496 |......oovveennnn0 feeenn 14,207 [0 a0 010500 . 1.772 ...02/16/2022 ... |....01/31/2027 ...
91282C-AB-7 ..... US TREASURY NOTE/BOND ... .. SD.. A ...93.6520 |... ..464,000 |.eeevrnnneeeennn 857,583 [ooiiiiiiiin0 3,999 [0 k001200250 |- 0.887 ....07/31/2020 ...|....07/31/2025 ...
912820-AJ-0 ..... US TREASURY NOTE/BOND ... .. SD.. A ...93.3750 |... . .5,000,000 |.evenneeene.. 4,993,283 [oiiiiiiienin 0 i 4,016 [0 00000002250 . 0.326 ....08/31/2020 ...|....08/31/2025 ...
912820-CG-4 ... US TREASURY NOTE/BOND ... A ...97.7810 |... 3,911,250 |..............4,000,000 |.............. 3,997,864 |.......cceeeeeenn0 |ourueeeennd 693 [0 |eiiieeeeennnl0 12002250 oo 0.368 . ....07/08/2021 ...|....06/15/2024 ...
912820-CJ-8 ..... US TREASURY NOTE/BOND ... A ...92.4840 |... 1,849,688 |..............2,000,000 |..............2,006,727 [....ccevvvnnnnnn0 Jooeennnnnn (2,659) [oueniiinnnnnnl o0 000002875 | 0.739 48 ....07/08/2021 ...|....06/30/2026 ...
91282C-Ci-9 ... US TREASURY NOTE/BOND ... A ...91.7030 |... 8,253,281 |.... 8,992,502 [0 e 2,788 [0 k0012200750 . 0.781 e 22,809 |... ...09/03/2021 ...|....08/31/2026 ...
912820-EC-1 ..... US TREASURY NOTE/BOND ... A ...93.7730 |... 5,626,406 |.... ...5,947,805 [ooovieiiiinnnnnnn0 e 15,732 o0 o0l 10875 | 2.161 .... 38,015 [... ....03/16/2022 ...|....02/28/2027 ...
91282C-EF-4 ..... US TREASURY NOTE/BOND ... A ...95.6020 |... 2,390,039 |.... 22,506,688 |......ccevnneeeni0 oeeinnnnnn (2,083) [oeeeeeeeeeienn0 eeeeeiiiieeeeel0 el 2,500 .o 2.413 .... 15,881 [... ....08/31/2022 ...|....08/31/2027 ...
91282C-FP-1 US TREASURY NOTE/BOND A ...99.8240 |. .. 5,089,453 |. .5,985,320 |.. .4.391 . 54,344 ....10/13/2022 .. 10/15/2025
91282C-HD-6 . US TREASURY NOTE/BOND A ...99.6290 |. .. 4,981,445 |. 4,967,487 |.. .4.729 . 18,579 ....06/22/2023 .. 05/31/2025
91282C-HE-4 . US TREASURY NOTE/BOND A ...98.9610 |. ..7,916,875 |. .7,881,304 |.. ... 3.904 . 25,355 ...06/22/2023 .. 05/31/2028 ...
91282C-4B-8 ..... US TREASURY NOTE/BOND ... A . 101.0270 |...ccevnennnns 4,041,094 |.... . s . e 3,993,476 |.oeeeeeineenn0 o195 [0 00022050000 - 5.057 .... 50,820 |... ....10/23/2023 ...|....09/30/2025 ...
912820-dM-4 ... US TREASURY NOTE/BOND A 2,013,594 |. 102.8910 |.............. 2,057,813 |.iiiinnnn 2,000,000 |..eeeunnnnnnns 2,013,416 [.....cooeeeenn0 e (A78) o0 e l0 [l 40875 4.261 [MN .o i 7,650 ....12/04/2023 ...|....11/30/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 59,182,782 [ XXX 57,320,766 59,564,000 59,298,041 XXX XXX 273,826 873,910 XXX XXX
0109999999. Total - U.S. Government Bonds 59,182,782 | XXX 57,320,766 59,564,000 59,298,041 XXX XXX 273,826 873,910 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 XXX XXX 0 0 XXX XXX
659155-NS-0 ... |NORTH EAST INDEPENDENT SCHOOL TXBL-REF ............... | ...... | ....... | .......... | TAFE |t 602,250 [. 100.9610 [.......ccvvunnnns 504,805 |..eeeuiiiinnnn 500,000 [.oievvrnnniiinns 541,165 [...oiiiiinnnnnns 0 . (19,461) [oiiiiinnnnnns [ 0 )...... 5.000 |...... 0.997 [FA ..ooo [oiiiiinnnnns 10,417 [ooivinennnnnns 25,000 [....10/07/2020 ... |....02/01/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 602,250 | XXX 504,805 500,000 541,165 0 (19,461) 0 0 XXX XXX XXX 10,417 25,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 602,250 | XXX 504,805 500,000 541,165 0 (19,461) 0 o[ XXX XXX XXX 10,417 25,000 XXX XXX
358232-3J-3 ...... FRESNO CALIFORNIA UNI SCH DIST REF SER A ............ L SD.f e 2 i LADFE e 3,000,000 |. 101.4990 |.............. 3,044,985 |......ovnnnnns 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (0 [V 0 foorriiiiiinns 0 |..... 4.000 |...... 4.000 [FA cooees Jovnnneieennns 50,000 [.oeevvirnnnns 120,000 |....11/16/2016 ...[....08/01/2041 ...
889855-2P-0 ..... TOMBALL TEXAS INDEPT SCH DIST REF ....covvvuneeeeennnn e LS 2 e L AFE e 7,017,006 |. 102.5240 |.............. 5,777,204 |oeeeeeeennnn 5,635,000 |...cevvrennnns 5,807,524 |...euneeeeennnn (V1 (150,298) [...eeeeeenennnn (VI 0 | 5.000 |...... 2.220 [FA wevee oeeennieens 106,439 |....ccevnenenn 281,750 |....03/25/2015 ... |....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 [. 109.2030 f[.........ennnt 2,511,671 | 2,300,000 f...ccevnnnnnns 2,761,526 [.oooennnnees [V (68,590) [---eeeeennnnnnns (U 0 |..... 5.000 |...... 1.650 |MN ..o foeeiiiiiiinnnns 19,167 [..ooeeennnnnns 115,000 |....08/05/2020 ...|[....05/01/2045 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 13,002,887 | XXX 11,333,860 10,935,000 11,569,050 0 (218,888) 0 0 [ XXX XXX XXX 175,606 516,750 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 13,002,887 | XXX 11,333,860 10,935,000 11,569,050 0 (218,888) 0 0 XXX XXX XXX 175,606 516,750 XXX XXX
CHICAGO ILL OHARE INTL ARPT RE AMT-SENIOR LIEN-
167593-Y2-2 ..... OHARE INTL 1.EFE . .. 1,042,000 |. 104.9350 |....eennnnneen 1,049,350 |.... ....1,036,576 e (4,332) |0 [0 5.250 |...... 4632 ....... een 26,250 |... . 38,938 |....08/31/2022 ...|....01/01/2053 ...
341271-AD-6 ..... FLORIDA ST BRD OF ADMIN FIN TXBL-SER A .... 1.CFE. ...2,320,414 ...94.8970 |......onnnnenn 2,372,413 |.... ... 2,345,531 ...65,880 |.........220,350 [.oeeiiiinnnnnn0 fonins 1.258 |...... 1.258 [JJ ....... . 15,725 |... . 31,450 |....09/03/2020 ...|....07/01/2025 ...
MIAMI-DADE CNTY FL SEAPORT REV REF-SENIOR BONDS-
59335(-FB-8 ..... AMT-SER A 1.6 FE . .. 1,067,880 |. 108.7970 |... ..1,087,972 |.... n 1,062,479 oeniiiiinnnnnnd 0 e (5,401) |0 [0 5.250 |...... 4.382 A0 ...... L 13,125 ... . 34,854 |....01/19/2023 ...|....10/01/2052 ...
629621-EW-9 ..... NACOGDOCHES CNTY TX HOSP DIST REF & IMPT .. S )R (PR 7 R AN 6. ... .. 1,106,080 |...84.6690 |... 846,690 |.... . 846,690 |......... (40,334) |.ecevreneeeeenn0 o0 o0 e 5.000 |...... 3.651 [MN ...... ...12/11/2012 ...|....05/15/2043 ...
64577B-KK-9 ..... NEW JERSEY ST ECON DEV AUTH REF SER XX .............. .. .. TFFE |t 508,679 |. 102.0490 |........coeeenenn 520,451 [....cevvnnneenn. 510,000 |oveeennniinnnnn 509,630 [.ooeevvvvnennnn0 Jovviiiienn 136 [0 [0 e 4.250 |...... 4.281(D ....... ...10/22/2015 ...|....06/15/2026 ...
NEW JERSEY ST TRANSN TR FD CAP APPREC-TRANSN SYS-
646136-EP-2 ..... R Y 1TFFE | 1,827,838 [...91.1700 [....evvennnn 1,941,921 | 2,130,000 |....cevvunnnns 1,905,716 |.ooovvvnnnnnns (U 70,408 |.ooiiiiirnnnnnn 0 foorriiiiiinns 0 |..... 0.000 |...... 3.800 |JJ ....... ... 11718/2022 ...|....12/15/2026 ...
NEW YORK CITY NY TRANSITIONAL FUTURE TAX SECURED-
64971W-WP-1 ... SUB-FISCAL ... .. SD.. .. 1.AFE ..|... L 102.7110 |ooveeeennnnnns 2,054,214 |.... 02,061,349 |0 o (37,314) |. ...08/30/2018 ...|....08/01/2037 ...
NEW YORK CITY
64972G-KF-0 ..... RESOLUTION .. SD.. .. 1.B FE ..|... . 107.3820 |......oeunnnn. 5,369,091 |.... ...5,246,764 |....ooeeinnnnn 0 [, (78,357) . ....11/14/2016 ...|....06/15/2037 ...
79574C-AY-9 . SALT RIVER ARIZONA PROJ AGRIC REF-SER A .. SD. .1.BFE .. . 102.9770 |. .. 1,029,774 |. 1,058,015 |.. .. (40,530) | ....06/04/2020 .. 12/01/2033
79625G-BX-0 ..... SAN ANTONIO TX ELEC & GAS REV VAR-JR LIEN .. SD.. .. 1.DFE .. ...97.5840 |. 1,697,954 |. 1,817,286 |.. . (2,509) |. ...05/17/2021 .. 02/01/2049 ...
89602N-G4-0 ..... TRIBOROUGH BRDG AND TUNL CABS REF SUB SER A ........|[. @SD. e | LEFE L ...82.1090 [...cconnnnnnns 1,231,631 |.... .... 1,224,083 0 [..ooo.... 41,648 | ....02/12/2013 ...|....11/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations XXX 19,201,461 19,114,119 (40,334) 9,629 220,350 0 [ XXX XXX XXX 132,085 607,367 XXX XXX
314045-3X-5 ... |FED NATL MTGE ASSN POOL NO BM1713 .. .|4 | 1A ... 1,345,207 |...93.6930 [.......eennnns 1,268,690 |.... . 1,354,093 |.. ... 1,346,135 0 ... . 170 . .0 ... ...3,949 |... . 47,393 |....05/09/2018 ...|....09/01/2047 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,345,207 | XXX 1,268,690 1,354,093 1,346,135 0 170 0 0 XXX XXX XXX 3,949 47,393 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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
0909999999. Total - U.S. Special Revenues Bonds 21,084,222 | XXX 20,470,151 20,734,093 20,460,254 (40,334) 9,79 220,350 0 XXX XXX XXX 136,034 654,760 XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN .. B L] 3AFE L. ...97.5420 |... 975,420 |.... .1,000,000 |.. 933,129 14,155 |0 [0 | 5.750 |...... 7.828 | JAJO ... .. 11,340 |... . 57,500 |....09/13/2022 ...|....04/20/2029 ...
00914A-AM-4 ..... AIR LEASE CORP SR UNSECURED . 1 .2.BFE .. ...92.0880 |. ..1,841,764 |. .2,000,000 1,992,051 |.. . 2,916 |. .1.875 |.. ...05/17/2021 .. 08/15/2026 ...
023771-T4-0 ..... AMERICAN AIRLINES SECURED . 1 .3.BFE .. . 105.7770 |. ..528,885 |. . 500,000 .500,561 |.. . (64)|. ......8.500 |.. ... 11/17/2023 .. 05/15/2029 ...
031162-DD-9 ... AMGEN INC SR UNSECURED N |- 2.AFE L ...94.0310 |... . 838,000 |.. ... 800,807 e 8,398 0 [0 3.000 ....06/02/2022 ...|....02/22/2029 ...
037833-EN-6 ..... APPLE INC SR UNSECURED N A |- 1.BFE ... ...95.5470 |... .1,000,000 |.. 12:998,964 |.eeniiiieeennn0 o162 |0 [0 3.250 ...08/01/2022 ...|....08/08/2029 ...
043436-AX-2 ..... ASBURY AUTOMOTIVE GROUP SR UNSECURED ... N |- 3.BFE ... ...91.1080 |... ... 500,000 |.. 824,552 0 802 0 [0 5.000 ....11/14/2023 ...|....02/15/2032 ...
05352T-AA-T7 ..... AVANTOR FUNDING INC SR UNSECURED . N A |- 3.BFE ..|... ...96.2560 |... ... 500,000 |.. 481,282 26,364 [ 90T 0 0 4.625 ....04/04/2022 ...|....07/15/2028 ...
058498-All-6 ..... BALL CORP SR UNSECURED N R R T S R . ...85.7480 |... .1,000,000 |.. 857477 e 42,104 [ 17,256 0 [0 2.875 ....06/07/2022 ...|....08/15/2030 ...
058498-AX-4 ..... BALL CORP SR UNSECURED N A |- SAFE ... .. 831,250 |.. 86.1780 |... 861,776 |.... .1,000,000 |.. ....851,451 |.......... 33,605 [.......... 15,098 |.ceruiirreeennn0 [0 s 3.125 ...08/22/2022 ...|....09/15/2031 ...
07274E-AH-6 ..... BAYER US FINANCE LLC SR UNSECURED .. N |- 2.BFE ... .. 499,745 |. 101.5780 |... 507,889 |.... ... 500,000 |.. 499,714 0 [ BT 0 0 6.125 ....11/16/2023 ...|....11/21/2026 ...
08652B-AA-7 ..... BEST BUY CO INC SR UNSECURED N A .. 2.AFE ..|... ...99.4630 |... .1,000,000 |.. 122997,864 |eeeeiiieeeeenn0 o884 0 [0 4.450 ....09/25/2018 ...|....10/01/2028 ...
09857L-AR-9 ..... BOOKING HOLDINGS INC SR UNSECURED .. 1 .1.GFE .. . 100.7340 |. .1,000,000 .987,387 |.. .4.625 |.. ....09/16/2022 .. 04/13/2030
12008R-AR-8 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED 1 .3.CFE .. . 102.6880 |. .1,000,000 .1,000,000 |.. .6.375 |.. ... 12/11/2023 .. 06/15/2032
12527G-AF-0 ..... CF INDUSTRIES INC ...cvvvvnivvinnnnnns 1 .2.BFE .. ...99.1230 |. .1,000,000 927,183 |.. ......5.150 |.. ...05/03/2018 .. 03/15/2034 ...
133131-BA-9 ..... CAVDEN PROPERTY TR SR UNSECURED .. N A |- 1.GFE L. . 103.0560 |... . .1,000,000 |.. 1.999,880 |-evvveiieeeeennn0 [ (90) |0 [0 | 5.850 ....10/31/2023 ...|....11/03/2026 ...
14366R-AA-7 ..... CARNIVAL HLDGS BM LTD SR UNSECURED . N |- 4.BFE ... . 109.2500 |... 1,092,500 |.... .1,000,000 |.. ,082,235 ... 10.375 ... 11/16/2022 ... |....05/01/2028 ...
185899-AN-1 ..... CLEVELAND-CLIFFS INC SR UNSECURED .. N A .|--8.CFE ..|... . 101.3590 |... 1,013,591 |.... .1,000,000 |.. 982,594 |.evveiieeeennn0 e 94 0 0 6.750 ....12/11/2023 ...|....04/15/2030 ...
194162-AP-8 ..... COLGATE - PALMOLIVE CO SR UNSECURED N |- 1.DFE ... ...92.8890 |... .2,000,000 |.. ,984,489 |.ooivviiiiiinnh0 [ 1527 0 0 3.250 ...08/01/2022 ...|....08/15/2032 ...
19416M-AB-5 ..... PERMIAN RESOURC OPTG LLC SR UNSECURED ... N A |- 8.CFE ..|... ...97.2970 |... .. 750,000 |.. THAT8 o0 [t 883 0 [0 e 5.875 ....11/28/2023 ...|....07/01/2029 ...
205768-AT-1 ..... COMSTOCK RESOURCES INC SR UNSECURED ... N |- 4AFE L ...87.0380 |... 257,402 o0 903 0 0 5.875 ....10/31/2023 ...}|....01/15/2030 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC SR UNSECURED N A |- 2.CFE ..|... ...93.0190 |... 513,467 |.... . . 1...535,823 |ooeeiiieeennnn0 2,559 |0 [0 3.150 ...04/04/2022 ...|....08/01/2029 ...
233331-Ali-7 DTE ENERGY CO SR UNSECURED SERIES C .. .. 2.BFE ..|... ...97.6950 |... 976,950 |.... .1,000,000 |.. 0999,928 |0 [ 88 0 0 2.529 ....08/08/2019 ...|....10/01/2024 ...
24422E-\E-5 . DEERE JOHN CAP CORP SR UNSECURED . . .. 1.F FE .. ...95.8420 |. ..958,417 |. .1,000,000 .998,908 |.. .3.350 |.. ....04/12/2022 .. 04/18/2029
25179\-BD-4 . DEVON ENERGY CORP SR UNSECURED ... 1 .2.BFE .. . 100.6900 |. ..491,365 |. . 488,000 .495,620 |.. (4,270) |. .5.260 |.. ....12/29/2021 .. 10/15/2027
268858-AB-6 ..... EQT MIDSTREAM PARTNERS L SR UNSECURED 1 .3.CFE .. ...96.5400 |. ..603,373 |. ..625,000 .597,386 |.. . 8,450 |. 4,125 |.. ....08/17/2022 .. 12/01/2026
202480-AK-6 ..... ENABLE MIDSTREAM PARTNERS SR UNSECURED ..............ofees ... mi .2.CFE .. ...97.8440 |. . 500,000 .387,857 |.. 26,550 |. .4.400 ....03/06/2017 .. 03/15/2027 ...
29278N-AN-3 . ENERGY TRANSFER PARTNERS SR UNSECURED .........ccevwusfoun e N .2.CFE .. ,474,597 |. 101.3290 |. .1,500,000 . 1,476,237 |.. .. (32,374) | ......5.500 |.. ...06/10/2021 .. 06/01/2027 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC SR UNSECURED A1 [ SAFE L .. 483,163 |. 102.0610 |... ... 500,000 |.. 485,224 |.oovevviiiinnnn0 oo 1678 0 0 6.500 ....08/16/2022 ...|....09/01/2030 ...
20444U-BK-1 ... EQUINIX INC SR UNSECURED A 2B FE L ,498,485 |...93.3690 |... .1,500,000 |.. ,499,463 |.ooeeiniiieeee0 [t 808 [0 |0 1.000 ....09/23/2020 ...|....09/15/2025 ...
366651-AG-2 ..... GARTNER INC SR UNSECURED A1 [ 2.0 FE L s ...90.4460 |... ... 500,000 |.. 440,392 |ooveniieinnnnn0 [ 8,920 |0 0 3.625 ....06/14/2022 ...|....06/15/2029 ...
37045X-DV-5 ... GENERAL MOTORS FINL CO SR UNSECURED .. A 2B FE L 1,884,980 |...96.4650 |... .2,000,000 |.. ,907,617 [ooeeeeeiiiiei 0 e 14828 [0 |0 [ 4.300 ....06/09/2022 ...|....04/06/2029 ...
37185L-AN-2 ..... GENESIS ENERGY LP FIN SR UNSECURED .... A1 [ 4.CFE L . 103.4980 |... ... 500,000 |.. 500,000 |oeeverenriereenn0 foiiiiiiiiinnnd0 0 0 8.875 ....01/18/2023 ...|....04/15/2030 ...
382550-BG-5 GOODYEAR TIRE & RUBBER SR UNSECURED ..........ceeveeen foun e N A |- 4AFE L. ...96.9050 |... 969,045 |.... .1,000,000 |.. ...924,334 |......... 118,853 [........... 4,218 |......... 113,963 [......ccervrein 0 |oeees 4.875 ...06/02/2021 ...|....08/15/2027 ...
404121-AH-8 ..... [HCA INC SR UNSECURED .. 1 .2.CFE .. . 100.5110 |. ..502,554 |. . 500,000 .501,950 |.. .5.375 |.. ....09/06/2018 .. 09/01/2026 ...
40434L-AA-3 . HP INC SR UNSECURED ... 1 .2.BFE .. ...95.8270 |. .. 479,133 |. . 500,000 .508,037 |.. .2.200 |.. ....08/27/2020 .. 06/17/2025
446413-AL-0 ..... [HUNTINGTON INGALLS INDUS SR UNSECURED 1 .2.CFE .. ...94.5590 |. ..945,586 |. .1,000,000 .961,289 |.. .3.483 |.. ....08/11/2022 .. 12/01/2027
449934-AD-0 IMS HEALTH INC SR UNSECURED .... 2 .3.BFE .. ...99.0790 |. ..495,393 |. . 500,000 .495,391 |.. .5.000 |.. ....08/03/2022 .. 10/15/2026
46266T-AA-6 . I1QVIA INC SR UNSECURED ........ 2 .3.BFE .. ...98.4220 |. ..492,112 ). . 500,000 491,148 |.. ......5.000 |.. ....06/18/2022 .. 05/15/2027 ...
46284V-AN-1 ..... IRON MOUNTAIN INC SR UNSECURED ... A1 [ 8.CFE L. ...90.8400 |... 454,201 |.... . 500,000 |.. LW A13,208 o 22,714 [ 6,987 28,258 [0 | 4.500 ...06/08/2022 ...|....02/15/2031 ...
46284V-AP-6 ..... IRON MOUNTAIN INC SR UNSECURED 2 e [ 3.CFE Ll . . 103.0980 |.....covnnnnns 2,061,965 |.... .2,000,000 |.. 422,000,000 [.oneeeiiinnnnnn oeviiiiiinnd0 o0 [0 7.000 ....06/10/2023 ...|....02/15/2029 ...
46647P-DII-3 ..... JP MORGAN CHASE & CO SR UNSECURED .. e [ LEFE L .. 1,500,000 |. 102.8890 |.............. 1,543,331 |.... .1,500,000 |.. o 1,500,000 [..eneeeeenieen0 o0 0 o0 e 6.070 ....10/16/2023 ...|....10/22/2027 ...
49327V-2A-1 ... KEY BANK NA SUBORDINATED e | 2B FE ... 2,234,700 |...94.0450 |... .2,000,000 |.. 2,104,533 [0 o (42,957) Lol o0 e 3.400 ....12/03/2020 ...|....05/20/2026 ...
49456B-AU-5 ... KINDER MORGAN INC/DELAWA SR UNSECURED ... |--2.BFE ... .. 998,280 |...92.0080 |... s 1,000,000 |-eeeenieeeennnnnn998,990 [ooiiiiiiiiii 0 e 837 o0 0 1.750 ....10/26/2021 ...|....11/15/2026 ...
49461NM-AA-8 ..... KINETIK HOLDINGS LP SR UNSECURED .........cceeviiennnns LSAFE L 1,001,250 |...98.0430 |.....oovverennnnn 980,425 [.....couunnnns 1,000,000 ).................980,425 [.......... 43,511 |..ocooooe e (@3 [0 a0 e 5.875 ...06/02/2022 ... |....06/15/2030 ...
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500760-AR-7 ..... KRAFT FOODS GROUP INC SR UNSECURED .........ccevvuunnes foen e ooeenin | s L2BFE L 606,250 |. 115.8400 500,000 |.eeeevunnniennnns 592,066 |........coooeeeea Jevennnenn (3,979) [0 oeiiiiinnnnnl0 00006875 |l 5.108 ....03/02/2020 ...|....01/26/2039 ...
501044-DE-8 ..... KROGER CO SR UNSECURED e [ 2.AFE L ,086,280 |...94.5630 |... .1,000,000 |.. 1,089,342 [0 e (15,204) [0 [0 20650 . 1.075 ....11/13/2020 ...|....10/15/2026 ...
501797-AN-4 ..... L BRANDS INC SR UNSECURED . A1 [ 3B FE L .. 252,813 ]...99.0170 |... ..250,000 |oeevvnnnninnnnn. 247,543 [ 14,808 | (344) [0 0000050250 | 5.075 ....03/04/2020 ...|....02/01/2028 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED .. 1 e [ 8.CFE Lt ..612,500 |...97.7890 |... ..625,000 |oeeernnnieeeenn. 611,182 [ (2,911) | 1,598 [0 0 )l 40875 | 5.326 ....04/04/2023 ...|....05/15/2028 ...
526057-CD-4 ... LENNAR CORP SR UNSECURED A1 [ 2B FE L .. 572,500 |. 100.0090 |... . 500,000 |.. ...538,254 |..oeviiiiiiinnn0 e (10,640) |0 0 40750 2.400 ....09/08/2020 ...|....11/29/2027 ...
526057-CT-9 ..... LENNAR CORP SR UNSECURED .. A 2B FE L .. 567,500 |. 100.4060 |... ... 500,000 |.. 525,821 0 [ (13,002) [veeeeeeeeen0 o0 1enl.5.250 | 2.473 ...09/10/2020 ...|....06/01/2026 ...
532457-8P-2 ... LILLY ELI SR UNSECURED .... A1 [ LEFE L ,499,475 1...96.4510 |... .1,500,000 |.. ... 1,499,773 O e 83 0 000002230100 |- 3.104 ....05/04/2017 ...|....05/15/2027 ...
55342U-AM-6 ... MPT OPER PARTNERSHIP/FINL SR UNSECURED . N A |- 8.CFE ..|... .. 553,438 |...62.6520 |... ..625,000 |.. ....391,578 (45,165) [....oeeeee 6,763 [oeeeeenieeeee0 Jeeiiiieieeennnn0f.028.500 ... 5.117 ....04/19/2022 ...|....03/15/2031 ...
626717-AM-4 ..... [MURPHY OIL CORP SR UNSECURED ... 1 L3.AFE .. ...99.4120 |. ..395,000 .388,779 |.. 7,319 |. .6.333 ....06/06/2022 .. 12/01/2027
629377-CC-4 . NRG ENERGY INC SR UNSECURED . 1 .3.BFE .. . 100.5750 |. ..305,000 .306,530 |.. 6,312 |. .5.660 ....04/17/2018 .. 01/15/2027
629377-CL-4 ..... [NRG ENERGY INC 1ST LIEN ...... 1 .2.CFE .. ...94.4420 |. . 500,000 444,358 |.. ..o 3.754 ....10/30/2019 .. 06/15/2029 ...
641062-BK-9 ..... NESTLE HOLDINGS INC SR UNSECURED . e 1D FE Ll . . 101.6310 |... .1,000,000 |.. 02999,670 |eeveiieeeennn0 o0 0 [0 50250 5.262 ...03/07/2023 ...|....03/13/2026 ...
651229-AlI-6 ..... NEWELL RUBBERMAID INC SR UNSECURED . A1 [ 3.CFE L ,476,120 |...98.4650 |... .1,500,000 |.. ....1,476,972 |.......... 54,652 |...........2,984 ...l [0 00005.200 . 5.449 ...04/24/2018 ...|....04/01/2026 ...
651229-BD-7 ..... NEWELL RUBBERMAID INC SR UNSECURED . A1 8B FE L ,001,250 |...99.6950 |... 1,000,000 |-.evenneeeeennnnn996,950 [ooiiienn. (4,299) |oeiiiiiiiiiiinl0 o0 eeiiiiil0 el 6625 |l 6.59 ....12/27/2023 ...|....09/15/2029 ...
65480C-AD-7 ..... NISSAN MOTOR ACC CO SR UNSECURED . A1 [ 2.0 FE L ...85.6390 |... .2,000,000 |..evennirenn.. 1,643,465 [ooeiiiininnn 0 e 7,985 [0 iiiinnnnl0 0002450 . 6.956 ....11/14/2023 ...|....09/15/2028 ...
668771-AK-4 ... NORTONLIFELOCK INC SR UNSECURED .. 1 e [ 8.CFE Lt . 101.7150 |... ... 500,000 |eevuunieeennn..495,148 [ 3,181 | 1,097 [0 0 el 6750 |- 7.045 ...10731/2022 ...|....09/30/2027 ...
68622T-AA-9 ..... ORGANON & C0/0RG SECURED A1 [ 3B FE L ...92.0410 |... 2,301,020 |.... .2,500,000 |eeeennennnnnn 2,202,932 [oiiiiiiiiiinn 0 5,432 [0 0 il 40125 | 7.373 ....12/06/2023 ...|....04/30/2028 ...
69073T-AT-0 ..... OWENS-BROCKWAY GLASS CON SR UNSECURED e [ 4B FE L . 100.2810 |... 1,002,812 |.... .1,000,000 |.. 985,831 [.ooeeeeenieeena0 e 3,331 [0 k0 60625 | 7.102 ...01/26/2023 ...|....05/13/2027 ...
69331C-AJ-7 ..... PG&E CORP 1ST LIEN N |- 3.CFE ..|... ...96.9010 |... 484,507 |.... ... 500,000 |.. 484,507 |.......... 29,835 |....oeeeeen (313) foiiiiinnnnnnl0 o0 000050250 | 5.168 ....09/02/2020 ...|....07/01/2030 ...
75513E-CG-4 ..... [RTX CORPORATION SR UNSECURED ... 1 L2.AFE .. ...99.5120 |. ..995,118 |. .1,000,000 .1,000,964 |.. .0.715 ...12/08/2020 .. 03/15/2024
759509-AF-9 ..... [RELIANCE STEEL & ALUM SR UNSECURED . 1 .2.BFE .. ...93.5820 |. .701,861 . 750,000 749,240 |.. .1.363 ...07/28/2020 .. 08/15/2025
771196-CG-5 ..... ROCHE HLDGS INC SR UNSECURED ...... 1 .1.CFE .. . 105.5230 |. 1,065,231 |. .1,000,000 .1,000,000 |.. .5.489 ....11/06/2023 .. 11/13/2030
780153-BG-6 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED mi L4.AFE .. ...98.6800 |. ..740,098 |. . 750,000 686,388 |.. .7.884 ....10/31/2023 .. 04/01/2028 ...
780153-BR-2 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED N .3.CFE .. ,075,000 |. 107.6140 |. ..1,076,143 |. .1,000,000 1,073,730 |.. ......6.626 ....12/06/2023 .. 01/15/2029 ...
797440-CB-8 ..... SAN DIEGO GAS & ELECTRIC 1ST LIEN .... A LR FE L ..997,170 |.. 88.7780 |... .1,000,000 |.. 997,594 |ovveiiiiiinnnn0 [ 282 |0 0014000232000 3.033 ...03/07/2022 ...|....03/15/2032 ...
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC SR UNSECURED A1 8B FE L .. 609,375 |...88.1240 |... . 750,000 |.. 811,803 |0 e 1,928 0 [0 ] 3U750 7.102 ....11/13/2023 ...|....02/15/2031 ...
81762P-AE-2 ..... SERVICENOW INC SR UNSECURED A1 [ TG FE L .. 747,195 |...82.2450 |... . 750,000 |.. 748,003 |0 [ 270 0 0]l 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 |...89.5260 |... .1,000,000 |.. 10 850,888 |oevuueieeeeenn0 feeiii 888 0 [0 4125 7.022 ....12/12/2023 ...|....07/01/2030 ...
852060-AT-9 ..... SPRINT CAP CORP SR UNSECURED A1 [ 2B FE L .. 311,000 |. 123.39%0 |... ..250,000 |.. 294517 e 1,228 [ (4,102) |0 0] 8750 L 5.971[MS ...... . 21,875 |....07/24/2019 ...|....03/15/2032 ...
85207U-AK-1 ..... SPRINT CORP SR UNSECURED N A |--2.BFE ... ,151,250 |. 104.4390 |... .2,000,000 |.. 2,085,309 |.......... 45,296 |.........(43,621) |.ceuuireeeennn0 foeiiiiiiiiii 0 72625 .l 5.148 MS ...... .. 152,500 |....07/29/2022 ...|....03/01/2026 ...
86765L-AT-4 ..... SUNOCO LP/FINANCE CORP SR UNSECURED 1 .3.BFE .. ...93.3250 |. ..466,624 |. . 500,000 ....466,624 |.. .4.014 . 22,500 |....07/06/2021 .. 05/15/2029 ...
87901J-AH-8 ..... TEGNA INC SR UNSECURED .. 1 L3.AFE .. ...91.7500 |. .. 1,376,251 |. .1,500,000 01,321,189 |.. .7.612 ....12/12/2023 .. 09/15/2029
87901J-AJ-4 ..... TEGNA INC SR UNSECURED .. 1 L3.AFE .. ...93.4680 |. ..934,685 |. .1,000,000 .931,905 |.. .6.499 ....00/28/2022 .. 03/15/2028
893647-BE-6 ..... TRANSDIGM INC SECURED 1 L4.AFE .. ...99.8810 |. .. 749,110 | . 750,000 749,110 |.. .6.174 ...05/08/2023 .. 03/15/2026
90932L-AH-0 ..... UNITED AIRLINES INC SECURED . 1 .3.BFE .. ...93.1910 |. ..1,863,811 |. .2,000,000 .1,802,533 |.. ......6.881 ....12/05/2023 .. 04/15/2029 ...
911365-BF-0 ..... UNITED RENTALS INC SR UNSECURED .. e [ SAAFE L . . 100.3230 |... 501,617 |.... ... 500,000 |.. 498,388 |........... 4,271 |oeeeeeeeee 426 [0 e l0 0002050500 . 5.607 ...05/03/2018 ...|....05/15/2027 ...
911365-BG-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 [ SAFE L ,057,500 |...97.6720 |... 976,722 |.... .1,000,000 |.. 976,722 |oveenn 37,599 [ (8,388) |0 0 ] 4875 L 3.307 ....09/10/2020 ...|....01/15/2028 ...
911365-BL-7 ..... UNITED RENTALS INC SR UNSECURED .. A1 8B FE L .. 640,250 |...98.6810 |... ... 650,000 |.. ....641,428 |.......... 29,883 [.......c... 1,079 |eeeeiiiieeennl0 i l0 0050250 . 5.490 ....04/27/2022 ...|....01/15/2030 ...
911365-BP-8 ..... UNITED RENTALS INC SR UNSECURED A1 [ 3B FE L .. 88.8160 |... .1,000,000 |.. ....844,551 | 13,196 [ 14,502 0 0000030750 L 6.238 ....06/13/2022 ...|....01/15/2032 ...
91324P-EH-1 ... UNITEDHEALTH GROUP INC SR UNSECURED e [ LR FE L ...98.5140 |... .1,000,000 |.. 997,094 |eeiiiiiieen0 e 469 |0 [0 ].1240000 .. 4.060 ....05/17/2022 ...|....05/15/2029 ...
929043-AK-3 ... VORNADO REALTY L.P. SR UNSECURED ... A1 [ SAAFE L ...90.1710 |... .2,000,000 |.. 01,802,162 [oeieiiiinnnnn0 i 985 il 196,883 [0 ]l 2150 .l 2.179 ...05/13/2021 ...|....06/01/2026 ...
92939U-AD-8 ..... WEC ENERGY GROUP INC SR UNSECURED .. T [ 2.AFE ... ...88.4300 |... 442,148 |.... ... 500,000 |.. 499,777 feeeeeeeeiieend0 e 56 [0 o0 el 1375 | 1.387 ...10/05/2020 ...|....10/15/2027 ...
931427-A0-1 ..... WALGREENS BOOT ALLIANCE SR UNSECURED .... 1. |- 2.CFE ... ...95.0790 |... 950,787 |.... .1,000,000 |.. +0950,305 |vveeniiiiinnnn0 o105 0 00030450 L 5.678 ....12/27/2023 ...|....06/01/2026 ...
931427-AT-5 ..... [WALGREENS BOOT ALLIANCE SR UNSECURED . 1 .2.CFE .. ...72.5900 |. ..544,426 |. . 750,000 511,193 |.. ......6.684 ... 12/27/2023 .. 04/15/2050 ...
969457-BII-9 ... WILLIAMS CO INC SR UNSECURED ... 1.. ... 2.BFE ..|... ...99.4670 |... 497,334 |.... . 500,000 |. ....495,183 .0 [ 9590 0 0]l 40550 L 6.612 ...05/24/2016 ... |....06/24/2024 ...
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98310W-AN-8 ..... WYNDHAM WORLDWIDE 1ST LIEN ..oevvvveeniieiiinineeecvnns oo vee | s T LL3.CFE ot 475,390 |...99.5040 |.................497,518 |.....oeeinnns 500,000 |.eeeevuunniennnns 476,907 |.ooeriiennnnn 625 |oueinnns 5,240 |oueennnnnns 4,483 | 0 |..... 6.000 |...... 6.922 [AD ooevet eviiiiieiieies 7,500 ....09/23/2020 ... |[....04/01/2027 ...
988498-AL-5 ..... YUM BRANDS INC SR UNSECURED ... oo |- 8.CFE ... .. 957,500 |...96.8230 |... .1,000,000 |.. ...961,394 |0 3,894 0 [0 4.750 |...... 5.510 [JJ ....... ... 21,908 |... ....04/05/2023 ...|....01/15/2030 ...
988498-AN-1 ..... YUM BRANDS INC SR UNSECURED ... veo |- 3.CFE ... ...90.1800 |... ... 750,000 |.. ....676,350 |......... 46,957 [ 887 Jiiiiiiinnl0 0 3.625 |...... 3784 MS oot v 8,005 |... ....11/03/2021 ...|....03/15/2031 ...
70137T-AP-0 ..... PARKLAND CORP SR UNSECURED oo |- 8.CFE ... . ...99.6220 |... .1,500,000 |.. e 1,494,325 | 72,014 | 1,028 [0 [0 e 5.875 |...... 5.963 [JJ ....... .... 40,635 |... ....08/15/2022 ...|....07/15/2027 ...
251526-CP-2 ... DEUTSCHE BANK NY SR NON PREFERRED .. D...... 2 oo |- 2.AFE L)L .. 2,000,000 |...91.4220 |... 402,000,000 |...oeeeiiinnnnnn orviiiiiind0 o0 0 2,311 ... 2311 [MN oo o 5,778 |... ....11/10/2021 ...|....11/16/2027 ...
438127-AB-8 ..... HONDA MOTOR CO LTD SR UNSECURED D...... 1 vee |- 1.GFE ... ...94.3910 |... .... 1,500,000 PPN | B FPRRTROR | R I 2.534 |...... 2.534 |NS ...... 11,720 . ...08/08/2022 ...|....03/10/2027 ...
4581X0-EF-1 ..... INTER-AMERICAN DEVEL BK SR UNSECURED . D...... e | TAFE Ll ...97.5720 |... 497,578 R 74< N SRR | R AN | ) 3.500 |...... 3594 IMS et e 5,201 |... ....09/07/2022 ...|....09/14/2029 ...
53944Y-AL-T7 ..... LLOYDS BANKING GROUP PLC SR UNSECURED D...... 2 |- 1.GFE L. ...99.0750 |... e 1,013,398 o0 e (25,402) |-vvveeeeeennnn0 [0 e 3.870 |...... 1.288 | ....... .. 18,490 |... ....10/08/2020 ...|....07/09/2025 ...
65535H-AR-0 . NOMURA HOLDINGS INC SR UNSECURED . .. 2.AFE .. ...94.6100 |. .2,018,440 |.. .. (11,776) |. .1.851 |...... 1.245 ....11/13/2020 .. 07/16/2025
78081B-AH-6 ..... ROYALTY PHARMA PLC SR UNSECURED .. [D...... .2.CFE .. ...93.3600 |. .99, 149 |.. . 2,260 |. ......1.200 |...... 1.434 ...08/03/2021 .. 09/02/2025 ...
817200-AL-7 ..... SENSATA TECHNOLOGIES BV SR UNSECURED . D...... 1. |..3.BFE ..|... ...99.5150 |... L 1,453,499 |0 374 0 0 5.875 [...... 6.453 ...12/06/2023 ... |....09/01/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 93,577,974 | XXX 92,567,728 96,403,000 92,968,971 (15,363) XXX XXX XXX 1,148,056 2,813,842 XXX XXX
06540L-BF-3 ..... BANK SERIES 21-BN37 ... AL 2,059,830 |...84.0290 |. .. 1,680,582 |. .2,000,000 .2,047,788 |.. (5,783) |- ......2.618 |......2.280 4,363 . 52,360 |....11/12/2021 .. 11/15/2064 ...
08162M-AX-6 ..... BENCHVARK MORTGAGE TRUST SERIES 20-B17 CLASS A5 ...[... ... A4 e A 1,029,994 |...83.3750 |... 833,751 |.... ....1,018,868 2 (3,032) [0 0 2.289 |...... 1.952 . 22,890 |....03/03/2020 ...|....03/15/2053 ...
UBS COMMERCIAL MORTGAGE TRUST SERIES 17-C7 CLASS
90276W-AS-6 ..... M o eceens fee een | s 4 | LA L .. 937,744 1...93.7930 |... 937,930 |.... ...937,821 [0 (14,597) ]......... 122,346 |......oevveeennn0 |onnns 3.679 |...... 5.448 [MON ..... . 36,790 |....10/26/2021 ...|....12/15/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 4,027,568 | XXX 3,452,263 4,000,000 4,004,477 0 (23,412) 122,346 0 [ XXX XXX XXX 9,337 112,040 XXX XXX
AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-3 CLASS A
02582J-dV=3 ..o [ eeeeiieeee e [ e 4 s CAFE e 968,203 |...98.2920 |.......ccevunnnns 982,921 [...covvnnnnnns 1,000,000 |.evvennirrennnns 981,198 [..oevvvvnnnnnnn (U 10,859 [ooovivevinnnns 0 foorriiiiiinns 0 |ueen 3.750 |...... 5.010 MON ..o [ornnniiiinnnnns 1,667 |.oocoeeeeeins 37,500 |....10/14/2022 ...|....08/16/2027 ...
02589B-AA-8 ..... .. 1.AFE ..|... ,934,2121...96.7590 |... .. 1,935,181 |.... .2,000,000 |.. 1,934,504 |0 327 [ 65,745 [0 2.210 |...... 5.068 | MON ..... . 44,200 |....03/10/2022 ...|....03/15/2027 ...
04016G-BB-3 ..... ARES CLO LTD SERIES 16-40A CLASS A1RR .. .. 1.AFE ..|... .. 122,844 1...99.8510 |... 123,526 |.... ..123,710 |.. 122,958 [0 o108 [0 o0 e 6.526 |...... 6.566 | JAJO ... ....03/06/2023 ...|....01/15/2029 ...
12551J-AL-0 ..... CIFC FUNDING LTD SERIES 17-4A CLASS ATR ....covvvvven oo e | eeeein | s CAFE e 209,560 |...99.9500 |.......ccvvunnnns 210,826 |..evvuniiiinnnnn 210,931 [oooiiiiiiiiinnnn VLSV R | R R I A AR B RPN | ) RN 6.610 |...... 6.299 | JAL ... ...03/06/2023 ... |....10/24/2030 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS
14310B-AU-5 ..... L R (S I N CAFE e 656,486 |...99.9510 |.......euvnnnnnns 660,458 660,781 |...ccvvunnennns 656,102 [.ooeevvvvnennnn0 v (384) [0 o0 e 6.590 |...... 6.526 | FMAN ....02/02/2023 ...|....08/14/2030 ...
254683-Cli-3 ... DISCOVER CARD MASTER TRUST SERIES 22-A3 CLASS A3 ..[... ... .. 1.AFE ..|... ...1,999,752 |...97.9840 |.............. 1,959,689 |.... .2,000,000 |.. n1,999,865 |...oieeeiienn0 o 82 [0 o0 e 3.560 |...... 3.591 [MON ..... ...08/02/2022 ...|....07/15/2027 ...
26243D-A0-6 ..... DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR ... [... ... B .. 1.CFE ..|... .. 1,000,000 |. 100.0250 |....eeunnnnens 1,000,252 |.... .1,000,000 |.. +.1,000,000 |..oooeeeivnnnnnn Jooviiiiiiinn0 o0 0 7.980 |...... 6.526 | FMAN ....11/10/2023 ... |....11/15/2036 ...
289907-AN-7 ..... ELMWOOD CLO 21 LTD SERIES 22-8A CLASS AR ....ecvveveefonn ven ] vunnnns 4 i |- TAFE | 1,000,000 |. 100.0770 |....cevvnnnnns 1,000,768 |..ccevvnnnnnns 1,000,000 |...eoeeeennnnn 1,000,000 [-.eeneeeeemnnnnna0 fooveeiiiiicn0 0 o0 e 7.066 |...... 5.641 [ JAJO ...11/15/2023 ...|....10/20/2036 ...
GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A CLASS
38123H-AN-4 ... AR2 e eeees [ e | | CAFE e 1,060,473 |. 100.0070 |.....ceeeeeen 1,060,235 |......cceennn 1,060,166 |......ccevnnnn 1,060,245 |..covvvennnnnnens 0 fooeereeeenea(228) |0 [0 e 6.762 |...... 6.679 ....11/07/2023 ...|....10/29/2029 ...
39862E-AB-0 ..... GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B .......... [eer ... .. 1.B FE ..|... . 1,000,500 |...99.9990 |... .1,000,000 |.. .... 1,000,242 LU R 1) N N | I RPN | ) AN 7.327 |...... 6.913 ....12/07/2023 ...}|....01/20/2030 ...
55820T-AL-2 ..... MADISON PARK FUNDING LTD SERIES 17-23A CLASS BR . .. 1.CFE .. ,000,000 |...99.7610 |. .1,000,000 .1,000,000 |.. .0 7199 |......5.952 ...06/04/2021 .. 07/27/2031 ...
55952A-AA-T7 . MAGNETITE CLO LTD SERIES 23-37A CLASS A ... 1AFE .. ,000,000 |...99.8210 |. .1,000,000 ,000,000 .. .0 .7.066 |......6.244 ....08/31/2023 .. 10/20/2036 ...
67098U-AN-5 ..... OAK HILL CREDIT PARTNERS SERIES 20-6A CLASS AR .. 1.LAFE .. 995,490 |...99.9990 |. .1,000,000 .993,574 |.. .0 .7.079 |......5.574 ....11/07/2023 .. 07/20/2034
67107F-BL-0 ..... OZLM LTD SERIES 14-8A CLASS A1R3 ... .. 1.AFE .. 548,392 |...99.9010 |. ..556, 179 .550,632 |.. .0 .6.645 |......7.004 ....11/18/2022 .. 10/17/2029
671081-BG-3 ..... OZLM LTD SERIES 14-7RA CLASS AR ... .. 1.LAFE .. 495,400 |...99.8150 |. . 500,000 .495,368 |.. .0 \ee...7.265 |......6.890 ....03/03/2023 .. 07/17/2029 ...
69377P-AL-8 ..... PPMC CLO 2 LTD SERIES 19-2A CLASS BR .... .. 1.CFE ..|... 1,500,000 |...99.2240 |... .1,500,000 |.. ,500,000 I RN | AU | RPN | ) AN 7.409 |...... 6.031 ....04/07/2021 ...|....04/16/2032 ...
81124T-AC-1 ..... SCULPTOR CLO LTD SERIES 26A CLASS B .. 1.CFE ..|... ...99.9930 |... . 500,000 |.. ... 500,000 JLU N N | [ APPSRt | B ISP | ) AU 7.577 |...... 6.097 ...04/26/2021 ...|....07/20/2034 ...
81124T-AE-7 ..... SCULPTOR CLO LTD SERIES 26A CLASS C .. 1.F FE ..|... ...99.5160 |... . 500,000 |.. ... 500,000 O o0 o0 [0 8177 |...... 6.209 ...04/26/2021 ...|....07/20/2034 ...
83012D-A0-6 ..... SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS A1R . [... ... .. 1.LAFE ..|... ...99.9820 |... .1,000,000 |.. ,000,000 JLO I I | [ APt | B IEUPRRPRRPIN | B FOU 7.206 |...... 7.268 ....12/08/2023 ...|....01/20/2037 ...
83614B-AU-3 ..... SOUND POINT CLO LTD SERIES 19-2A CLASS CR ...........feen ... .. 1.F FE ..|... ...97.6550 |... .1,000,000 |.. ,000,000 I RN | N | RN | B SN 7.905 |...... 6.427 ....06/14/2021 ...|....07/15/2034 ...
86217R-AA-6 ..... STORM KING PARK CLO LTD SERIES 22-1A CLASS A1 .... .. 1.LAFE ..|... . 100.4010 |... .2,000,000 |.. ....2,006,991 0 [ (3,609) |0 o0 e 7.444 |...... 6.709 ...09/28/2023 ...|....10/15/2035 ...
92348K-AD-5 ... VERIZON MASTER TRUST SERIES 21-2 CLASS A L 1AFE ... ...96.5860 |... .1,000,000 |.. 957,683 O o 16,777 ieenl 58,999 [0 0.990 |...... 4.604 ...10/28/2021 ...|....04/20/2028 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

¥'0L3

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
92916G-BE-3 ..... VOYA CLO LTD SERIES 12-4A CLASS ATR3 .......ccceveveifone en]oennns] eeeeeis LAFE L 401,593 [...99.9980 [.......ccevunnnns 405,230 [...covvnnnnnnnns 405,240 |...ovnniiiiinnnn 401,699 [.....oovvnnnnnns U I 106 [oooviennnnnns [ 0 ... 6.656 |...... 6.528 [JAJD ... |ieeeeeniiiiinnns 5,769 |uviiiiinns 19,011 |....03/03/2023 ... |....10/15/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 21,844,432 | XXX 21,825,746 22,017,007 21,870,763 0 23,272 124,744 0 [ XXX XXX XXX 225,252 647,453 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 119,449,974 [ XXX 117,845,737 122,420,007 118,844,211 714,732 (15,503) 857,142 0 XXX XXX XXX 1,382,645 3,573,335 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ 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 186,104,908 | XXX 180,928,620 186,782,000 183,491,346 674,398 (171,721) 830,402 0 XXX XXX XXX 1,739,990 4,836,869 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,345,207 | XXX 1,268,690 1,354,093 1,346,135 0 170 0 0 [ XXX XXX XXX 3,949 47,393 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 4,027,568 | XXX 3,452,263 4,000,000 4,004,477 0 (23,412) 122,346 0] XXX XXX XXX 9,337 112,040 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 21,844,432 | XXX 21,825,746 22,017,007 21,870,763 0 23,272 124,744 0 [ XXX XXX XXX 225,252 647,453 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 0| 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 o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 213,322,115 | XXX 207,475,319 214,153,100 210,712,721 674,398 (171,691) 1,077,492 0 XXX XXX XXX 1,978,528 5,643,755 XXX XXX

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

Number
1A ....88,926,790 1B ..$............. 11,065,511 1C..$ ... ....7,345,531 1D .$.......... 7,801,445 1E..$............. 5,260,432 1F ..$ ..o 6,908,942 1G..$.............. 6,311,232
1B .8,357,194 2B..§ .. ..17,213,526 2C ..$ .8,849,018
1C ....10,026,851 3B..$............ 11,966,827 3C..$... 14,697,432
1D . 2,617,234 4B ..$............. 2,018,066 4C..$ ... 500,000
1E B 0 5B.$ i 0 5C..5..
1F ... 846,690




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 3

€13

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

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

91282C-HD-6 ......... US TREASURY NOTE/BOND  4.250% 05/31/25 .... .|....06/22/2023 ... [Evercore Group LLC ... 4,956,085 |.. .... 5,000,000 |.. .. 13,354
91282C-HE-4 ........ US TREASURY NOTE/BOND  3.625% 05/31/28 .... .|--..06/22/2023 ... [Evercore Group LLC ... 7,868,594 |.. .... 8,000,000 |.. .. 18,224
91282C-JB-8 ......... US TREASURY NOTE/BOND  5.000% 09/30/25 .... .|-...10/23/2023 ... |Strategas Securities, LLC .... ... 3,993,281 |.. .... 4,000,000 |..

91282C-dM-4 ......... US TREASURY NOTE/BOND  4.375% 11/30/30 .... ...12/04/2023 ... [Strategas Securities, LLC .... ... 2,013,594 |.. .... 2,000,000 |..

0109999999. Subtotal - Bonds - U.S. Governments 18,831,524 19,000,000

59335K-FB-8 ......... |MIAMI7DADE CNTY FL SEAPORT REV REF-SENIOR BONDS-AMT-SER A 5.250% 10/01/52 .....eeevvvmuanieermnnnnaneeens fernnneneinnnnnns founs 01/19/2023 ... [RAYMONA JAMES ... eeeeuuuueeeeennuuseseennsuaaseeeensaaseeennnaasseennnnasseeeennnnsaseennnnnnssaennnnnnnssesnnnnnnss |oennnnsseeennnnnnsseennnnnnneeennns |oennssseeennnnnnseeeees 1,067,880 [oevvvnenieeeeennnnnnns 1,000,000

0909999999. Subtotal - Bonds - U.S. Special Revenues 1,067,880 1,000,000

023771-T4-0 ......... AMERICAN AIRLINES SECURED ~ 8.500% 05/15/29 .....ieeeeeeuieeeeeenneeeeeenne e e eeeenne e e e e eenneeeeeennnneees [ enninneeeennnnnns [oons 11/17/2023 ... | CHASE SECURITIES ...eeeeeeeeeeeei e e e eeeee e e e eee e e e e e e e e e e eensa e e e e e eenas e e e e eenna e e e e eennnaneeeeennnnnnaene [saneeeeennnnnneeeennnnneeeeennnnns [oreeeeennnnneeeennns 500,625 |-eveeeeeeeenneeeeeennan 500,000

04016G-BB-3 ......... ARES CLO LTD SERIES 16-40A CLASS A1RR  6.526% 01/15/29 ... .|-...03/06/2023 ... [BNP PARIBAS ... 122,844 |.. ....123,710 |..

043436-AX-2 ......... ASBURY AUTOMOTIVE GROUP SR UNSECURED  5.000% 02/15/32 . |--..11/14/2023 ... [BOFA SECURITIES INC . ... 423,750 |.. ...500,000 |..

07274E-AH-6 ......... BAYER US FINANCE LLC SR UNSECURED  6.125% 11/21/26 ...11/16/2023 ... [Citigroup Global Markets Inc ... 499,745 |.. 500,000 ..

12008R-AR-8 ......... BUILDERS FIRSTSOURCE INC SR UNSECURED  6.375% 06/15/32 . . | CHASE SECURITIES ,000,000 |.. ,000,000 |..

12551J-AL-0 ......... CIFC FUNDING LTD SERIES 17-4A CLASS AR 6.610% 10/24/30 . .| BANC AMERICA .... 209,560 |.. 210,931 |..

133131-BA-9 . ..| CAVMDEN PROPERTY TR SR UNSECURED ~ 5.850% 11/03/26 ........... . | CHASE SECURITIES . 999,970 . 1,000,000

14310B-AU-5 . ..| CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS AR 6.590% 08/14/30 02/02/2023 ... [NOMURA SECURITIES .656,486 .660,781

185899-AN-1 . ..| CLEVELAND-CLIFFS INC SR UNSECURED  6.750% 04/15/30 ...... 12/11/2023 ... | CHASE SECURITIES .. . 982,500 . 1,000,000

19416M-AB-5 ......... PERMIAN RESOURC OPTG LLC SR UNSECURED  5.875% 07/01/29 . .|....11/28/2023 ... | GOLDMAN SACHS & CO .. ...710,625 |.. 750,000 ..

205768-AT-1 ......... COMSTOCK RESOURCES INC SR UNSECURED  5.875% 01/15/30 . |--..10/31/2023 ... 256,500 |.. 300,000 ..

26243D-A0-6 ......... DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR ~ 7.980% 11/15/36 .. .|-...11/10/2023 ... |CHASE SECURITIES .. ,000,000 |.. ,000,000 |..

289907-AN-7 ......... ELMWOOD CLO 21 LTD SERIES 22-8A CLASS AR 7.066% 10/20/36 .. .|--..11/15/2023 ... |Citigroup Global Markets Inc ... ,000,000 |.. ,000,000 |..

37185L-AN-2 ......... GENESIS ENERGY LP FIN SR UNSECURED  8.875% 04/15/30 .|....01/18/2023 ... [WACHOVIA .. 500,000 ..

38123H-AN-4 ......... GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A CLASS AR2  6.762% 10/29/29 . . |----11/07/2023 ... | GOLDMAN SACHS & CO .... 1,060,472 |.. ,060, 165 |..

39862E-AB-0 ......... GRIPPEN PARK CLO LTD SERIES 17-1A CLASS B 7.327% 01/20/30 .|-...12/07/2023 ... [PIPER, JAFFRAY & HOPWOOD ... .... 1,000,500 |.. ,000,000 |..

46284V-AP-6 ......... IRON MOUNTAIN INC SR UNSECURED  7.000% 02/15/29 ...05/10/2023 ... [ CHASE SECURITIES .. .... 2,000,000 |.. .... 2,000,000 |..

46647P-DII-3 . .| JP MORGAN CHASE & CO SR UNSECURED  6.070% 10/22/27 10/16/2023 ... | CHASE SECURITIES .. . 1,500,000 . 1,500,000

513272-AC-8 .
55952A-AA-7 . .
641062-BK-9 .........

NESTLE HOLDINGS INC SR UNSECURED  5.250% 03/13/26 .|----08/07/2023 ... |BOFA SECURITIES INC . 999,670 |.. .... 1,000,000 [..
651229-BD-7 ......... NEWELL RUBBERMAID INC SR UNSECURED  6.625% 09/15/29 .. +|---.12/2772023 ... | GOLDMAN SACHS & CO .. .... 1,001,250 |.. .... 1,000,000 [..
65480C-AD-7 ......... NISSAN MOTOR ACC CO SR UNSECURED  2.450% 09/15/28 o |----11/14/2023 ... | CHASE SECURITIES .... 1,635,480 [.. ....2,000,000 [..
67098U-AN-5 ......... OAK HILL CREDIT PARTNERS SERIES 20-6A CLASS AR 7.079% 07/20/34 ... «|----11/07/2023 ... |MORGAN STANLEY .... 995,490 |.. .... 1,000,000 [..
671081-8G-3 ......... O0ZLM LTD SERIES 14-7RA CLASS AR 7.265% 07/17/29 . |--..03/03/2023 ... | Janney Montgomery-Muni ... ... 495,400 |..
68622T-AA-9 ......... ORGANON & CO/ORG SECURED  4.125% 04/30/28 -|-...12/06/2023 ... | Various .... 2,197,500 |.. ..
69073T-AT-0 ......... OWENS-BROCKIWAY GLASS CON SR UNSECURED ~ 6.625% 05/13/27 . .|----01/26/2023 ... | GOLDMAN SACHS & CO .. 982,500 |.. .... 1,000,000 [..
771196-CG-5 ROCHE HLDGS INC SR UNSECURED  5.48%% 11/13/30 ...11/06/2023 ... [ DEUTSCHE BANK .... 1,000,000 |.. .... 1,000,000 [..

780153-BG-6 .
780153-BR-2 .
81728U-AB-0 .

82967N-BG-2 . . 4.125% 07/01/30 . 12/12/2023 ... |Citigroup Global Markets Inc .850,000 . 1,000,000
830120-A0-6 . ..|SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS A1R  7.206% 01/20/37 12/08/2023 ... [BANC AMERICA .................. . 1,000,000 . 1,000,000
86217R-AA-6 ......... STORM KING PARK CLO LTD SERIES 22-1A CLASS A1 7.444% 10/15/35 -|-...00/28/2023 ...|Citigroup Global Markets Inc ... ....2,010,600 |.. ....2,000,000 [..
87901J-AH-8 ......... TEGNA INC SR UNSECURED ~ 5.000% 09/15/29 ... o |----12/12/2023 ... | WACHOVIA .... 1,320,000 [.. ... 1,500,000 [..
893647-BE-6 ......... TRANSDIGM INC SECURED  6.250% 03/15/26 .... -|--..05/08/2023 ... | MarketAxess ..

90932L-AH-0 ......... UNITED AIRLINES INC SECURED  4.625% 04/15/29 .|----12/05/2023 ... |Citigroup Global Markets Inc ... ..

92916G-BE-3 ......... VOYA CLO LTD SERIES 12-4A CLASS A1R3  6.656% 10/15/30 +|----03/03/2023 ... | CHASE SECURITIES 401,598 |.. ..
931427-A0-1 ......... WALGREENS BOOT ALLIANCE SR UNSECURED ~ 3.450% 06/01/26 .. ...12/27/2023 ... [MORGAN STANLEY .... ...950,200 |.. .... 1,000,000 [..
931427-AT-5 . .| WALGREENS BOOT ALLIANCE SR UNSECURED  4.100% 04/15/50 12/27/2023 ... | Various ............. .511,083 .750,000

..|LAMB WEST HLD SR UNSECURED
. |MAGNETITE CLO LTD SERIES 23-37A CLASS A

..|ROYAL CARIBBEAN CRUISE SR UNSECURED
..|ROYAL CARIBBEAN CRUISE SR UNSECURED
..| SENSATA TECHNOLOGIES INC SR
.| SIRIUS XM RADIO INC SR UNSECURED

.| YUM BRANDS INC SR UNSECURED

4.875% 05/15/28 ...

7.066% 10/20/36

5.500% 04/01/28
9.250% 01/15/29
UNSECURED ~ 3.750% 02/15/31 .

.| BOFA SECURITIES INC .
. |NOMURA SECURITIES

.| BOFA SECURITIES INC .
.|BNP PARIBAS .....
.|Citigroup Global Markets Inc

.612,500
. 1,000,000

.684,375
.1,075,000
.609,375

.625,000
. 1,000,000

.750,000
. 1,000,000
.750,000

988498-AL-5 . 4.750% 01/15/30 ... 04/05/2023 ... |Citigroup Global Markets 957,500 .1,000,000

817250-AL=7 .........| SENSATA TECHNOLOGIES BV SR UNSECURED  5.875% 09/01/30 .. ...12/06/2023 ... | CHASE SECURITIES ... 1,453,125 |.. .... 1,500,000 |.. .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 39,717,108 41,635,827 348,155
2509999997. Total - Bonds - Part 3 59,616,512 61,635,827 394,043
2509999998. Total - Bonds - Part 5 6,156,205 5,527,008 12,053
2509999999. Total - Bonds 65,772,717 67,162,835 406,096
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
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RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

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
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 65,772,717 XXX 406,096




ANNUAL STATEMENT FOR THE YEAR 2023 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

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
912828-WE-6 .. |US TREASURY NOTE/BOND ~ 2.750% 11/15/23 ....|....... ..11/16/2023 . Maturity ....oooovveeiiiiis foovrnniiniieiiiins e 4,000,000 |..counnnn. 4,000,000 |......... 3,921,250 [.......... 3,992,024 |...ovvvnnninnnnn () T,976 |oovieiiieeaene [N N 7,976 |oeeeeeeiinnnnn [V FO 4,000,000 [oeeeuiiiirnnnnns [V [V (U 110,000 |.. 11/15/2023 .
US TREASURY NOTE/BOND US TREASURY N/B
912828-2U-7 .. 10.250% 06/15/23 ...euvviiiiiinniiiiiiiiiiiiiiiiiins | eeeeens ..06/15/2023 . | Maturity .....ccoooevviiinn fooviinninnnniiiiiinns Jovinnnns 7,000,000 |.......... 7,000,000 [......... 7,006,563 |......... 7,000,995 |..ouuiiiiiinnnnns [ IO (995)]eeeeiiiiinnnnns (U (995) [ooevvvnnnnnnns [/ IO 7,000,000 f....ccevunnnnnns [ [ (U 8,750 [..06/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 11,000,000 11,000,000 10,927,813 10,993,019 0 6,981 0 6,981 0 11,000,000 0 0 0 118,750 XXX
CHICAGO ILL OHARE INTL ARPT RE AMT-SENIOR
167593-Y2-2 .. |LIEN-OHARE INTL ~ 5.250% 01/01/53 ...........|....... ..11/14/2023 .| GOLDMAN SACHS & CO .oe. |oevemmmmneeeemnnins Jovneeeeees 505,890 |......cce 500,000 [...eeenee 521,000 |.eeeeennnnns 520,454 ....ccvvnnnnnnnns (U (1,918) e (V) (1,918) |oeeeeeeeeen [V PO 518,536 [....ccvvvuunnnns [V (12,646)]......... (12,646)............. 29,313 ]..01/01/2053 .
FED NATL MTGE ASSN POOL NO BM1713  3.500%
3140J5-3X-5 ...J 09/01/47 ...eieeeieeeeeeeeeee e | e ..12/01/2023 .| Paydown ...eeeeveeemneies foeeenne s e 146,509 |...covvennnns 146,509 |......nn.... 145,548 |............ 145,630 o.eeeeeeennnnnns [ IR 880 [..ooveeeennnens (1) IR 880 |oeeveuieeeennnn [V PO 146,509 |.eeevveniaenee [V [V [V P 2,59 |..09/01/2047 .
IOWA ST FIN AUTH HLTH CARE FAC GENESIS HLTH
46246P-MG-3 .. |SYS  5.500% 07/01/33 ...ooeeeeeeieeeeceeneee e ..07/01/2023 .| Cal | 100.0000 ... |eeveneeeeenniieeee fereeeeens 5,000,000 |......... 5,000,000 |......... 5,215,550 [.......... 5,013,913 |oeeeeiieiiinnnns (U [QRRCIK)] (U (13,913) |- eeeeeee [V PO 5,000,000 [oeeuueeeeennnnns [V [V (U AP 275,000 ..07/01/2033 .
IOWA ST FIN AUTH HLTH CARE FAC GENESIS HLTH
46246P-MM-0 .. |SYS  5.000% 07/01/33 ...eeeeerieieeeeeenieeeee e ..07/01/2023 .| Cal | 100.0000 ... |eeeeeeeeeeeniieeee fereeeeees 5,000,000 |-......... 5,000,000 |......... 4,907,850 |.......... 4,994,010 [oevunnreeennnnnns (V) 5,990 [oeiiiieiiinnnns (1) 5,990 |oeeriiiiieeens [V PO 5,000,000 [oeeuuereeennnnns [V [V (U AP 250,000 ..07/01/2033 .
NORTH TEXAS TWY AUTH REV PREREFUNDED 1ST
662850-L3-8 .. |TIER SER A 5.000% 01/01/38 ..eevvereeeeennnn | e ..01/01/2023 .| Cal | 100.0000 ... |eeeeeeeeeeniiieeee fereeeeens 2,220,000 |........... 2,220,000 |......... 2,221,704 |......... 2,220,000 [-eeeueeeennnnnns [ [V [ [V O [V PO 2,220,000 |...cevvnnnnnnnnn [V [V [V AU 55,500 |..01/01/2038 .
NORTH TEXAS TWY AUTH REV UNREFUNDED 1ST TIER
662850-L7-9 .. |SER A 5.000% 01/01/38 .eevvveeeeeeerneeeee e ..11/21/2023 .| Cal | 100.0000 .... ...280,000 |... ... 280,000 ... 280,972 .280,000 .. L0 .. 280,000 |.... ..01/01/2038 .

I4E

OHIO ST UNIV GEN RCPTS SER A

677632-RX-1 .. | 06/01/23 ooeeeeeiiiiieeeeeiiieeeeeeieeeeeee [ e ..06/01/2023 . [Maturity ...oooveeeeeniis | e, 2,460,000 |........... 2,460,000 ......... 3,111,137 |......... 2,488,862 |................. 0 e (28,862)|.....cc......... O e (28,862)|................ 0f....... 2,460,000 [............... 0 foeeeeeeennes 0 i [V FPRROOUON 61,500 |..06/01/2023 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 15,612,399 15,606,509 16,409,761 15,662,869 0 (37,823) 0 (37,823) 0 15,625,045 0 (12,646) (12,646) 693,353 XXX
AMC NETWORKS INC SR UNSECURED  5.000%

00164V-AD-5 .. | 04/01/24 ...oooniriiiiiiiiiiiieeeieeeeec e ..12/12/2023 .| Cal | 100.0000 ... fouveeeeeiiiiiieeens e 200,000 |....evveeennn 200,000 |............ 198,750 |....evveens 187,527 |........... 12,227 [oveeeeenins L1 2N R (U S 12,385 |ooiiiiieens [\ 199,913 |vvveieennns (U S LA A -7 A 11,972 1..04/01/2024 .
AMC NETWORKS INC SR UNSECURED  4.250%

00164V-AF-0 .. | 02/15/29 ....eevviiiieiiiiiiiiieieciiieee e e ..03/2172023 . | JEFFRIES ...ovveeeeniiins e s 603,750 |.......... 1,000,000 |............ 857,500 |............ 623,959 |.......... 242,999 [............ 4,022 | (V) AR 247,021 [oovveeeeenines [\ 870,979 |...ovviieininns [\ E (267,229))........ (267,229) |- 25,736 |..02/15/2029 .
ALLEGANY PARK CLO LTD SERIES 19-1A CLASS BR

017154-AN-5 .. | 7.216% 01/20/35 ...evvveeiiiiiiiiiiiiiiineeeein | e ..03/06/2023 . |BANC AMERICA .....cooveves forvmmnenniiiiiiinns e 487,590 [.vveeeennnnn 500,000 |............ 500,000 |............ 500,000 f..eeeerinniinnnns [V SO (VN F [ AU [V IO 0 foeenann. 500,000 [...vvvrreiinnns 0 funeens (12,410)]......... (12,410)fvveeeennnne 11,568 |..01/20/2035 .
AMERICAN AIRLINES 18T LIEN  11.750%

023771-85-8 .. | 07/15/25 oeeeviiiiiiiiiiiiiiiice e e ..12/04/2023 .| Cal | 109.4700 ... forveeeieiiiiinn e 547,350 |.oeeennines 500,000 |............ 536,250 [.eeeeennns 533,980 |.oeeiiiiiiiennnn 0 feeenns (11,619)].eveiieens [ RO (11,619) | [\ 522,362 |.ooeiiiiiiannnn [ AT (22,362)f.......... (725 73] 128,785 |..07/15/2025 .
AMERICAN EXPRESS CREDIT ACCOUN SERIES 21-1

02582J-JR-2 ...| CLASS A 0.900% 11/15/26 ..ooovvnunrriinaaiins [ e .. 11/16/2023 . [BANC AMERICA .....ooovvis forneenniiiiiiiiniis e 1,909,453 |.......... 2,000,000 |......... 1,999,688 |.......... 1,999,804 |..ovveiieinnns (U S 93 [orriieeiiiiins (U SO [ 2 RO 0f...c.. 1,999,896 [....coceninnnnn [ AT (90,443) .. 11/15/2026 .
ATLAS SENIOR LOAN FUND LTD SERIES 21-16A Citigroup Global

04940A-AL-6 .. |CLASS D 9.378% 01/20/34 ... . ..02/08/2023 . |Markets Inc .. ...901,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... . (99,000) ..01/20/2034 .
AESOP FDG |l LLC SER 18-2A CL .

05377R-DC-5 ...| 03/20/25 ....eevviiiieiiiiiiiiieeeiieie e [ e .. 11/30/2023 . [BANC AMERICA .....ooovviis formeanniiiiiiianiis e 1,329,115 |.....ees 1,333,383 |......... 1,309,324 |......... 1,309,388 |..vvviiieinns (V) ERRR 19,820 |, 0 frieeaanns 19,820 [oooeeiiiiinenns 0f...c.. 1,329,208 [oooeeeiniinnns (U R [C5))] PUPRRRIN [CX)] U 50,963 |..03/20/2025 .
AESOP FDG || LLC SER 18-2A CLASS A 4.000%

05377R-DC-5 ...| 03/20/25 ...eevviiiieiiiiiiiiieeeiieiee e [ e ..11/20/2023 . | Paydown .... ...666,667 |... ... 666,667 ... 654,662 . 654,694 |.. .. 666,667 |.... ..03/20/2025 .
AXA EQUITABI

054561-AC-9 .. | 3.900% 04/20/23 ......cevvvviieeiiiiiiiieeiiiiins [ e ..04/20/2023 . [Maturity ....coooeeeniins fornennnn 974,000 |............. 974,000 |......veeenn 972,708 |............ 973,816 [oveveeiiiiiinns (V) RO 184 | (U S 184 | [\ 974,000 ..04/20/2023 .
CBAM CLO MANAGEMENT SERIES 17-2A CLASS BR

12481K-AU-2 .. [7.515% 07/17/34 .. ..09/18/2023 . [ DEUTSCHE BANK ...992,680 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. .0 ..1,000,000 |.... ..07/17/2034 .

CAPITAL ONE MULTI-

1404IN-FVi-6 .. [CLASS A1 0.550% 07/15/26 .....evvvvvveeniins [ e ..07/24/2023 . | CHASE SECURITIES ....cos ferveeneniiiiiiiieins o 952,617 |.......... 1,000,000 |............ 991,992 |.....oveein 995,450 |...ovvvieiinnnns O [ 1877 |t O e L6770 997,127 ..07/15/2026 .
CLEVELAND-CLIFFS INC 18T LIEN  6.750% Citigroup Global

185899-AG-6 .. [03/15/26 ...ooeevniiiiiiiiiiiiiieeci e ..01/03/2023 . [Markets Inc ......ccoovees foureenniiniiniiniis foeeeens 1,503,750 |.......... 1,500,000 |......... 1,502,836 [.......... 1,502,833 |.vvviiieins (V) RO [0 ER (U S () e 0f...c.. 1,502,822 o.ooeeeniinnns (U R 928 | 928 [oeeeeiins 30,938 |..03/15/2026 .
COMCAST CORP SR UNSECURED ~ 3.700% 04/15/24

R PPN [FFp ..05/10/2023 . [Cal | 99.0170 ..o [evvveerrirnieinieiens forvinnnns 1,980,340 |.......... 2,000,000 |......... 1,999,880 [.......... 1,999,892 [...ooooiiiiinns (U S 49 [oeiiiiiis (U SO 49 | 0f...c.. 1,909,941 |, (U SO (U F [ FORRION 22,538 |..04/15/2024 .
DELTA AIRLINES INC SR UNSECURED  4.375%

247361-IN-1 .. | 04/19/28 oo e ..00/13/2023 . [Various ......ceeveevinns feereenniiiiiiiinis e 1,289,219 |........... 1,375,000 |......... 1,237,500 31,590 [oveeieiiiins 0f...c.. 1,259,206 [..ooeoinnnnnns [V RO 30,013 ... 30,013 [ouvreennnnns 53,503 |..04/19/2028 .
DELTA AIRLINES INC SR UNSECURED  2.900%

247361-2U-5 .. | 10/28/24 oo e ..12/06/2023 . | CHASE SECURITIES ....co. ferveeneniiiiiiiianns o 607,031 |..uevieennn 625,000 |......oeenn 567,188 18,491 , B-7i1)] R (4,520)f..0ceenennnns 20,139 (.. 10/28/2024 .
DEVON ENERGY CORP SR UNSECURED ~ 4.500%

2517M-BF-9 .. | 01/15/30 weeveeiiiiiiiiiiieiiiieeceiiceece | e ..11/08/2023 . | MarketAxess .. ...442,606 |... ... 488,000 ..522,913 ..(6,743) ... (65,876)|... ..01/15/2030 .
DISNEY WALT - 2004

254687-FW-1 .. | 01/13/28 ooveeeiiiiiieiii e ..07/26/2023 . [ DEUTSCHE BANK ... 500,000 ...512,035 ...(1,084))... . (58,198) (58,195) ... ..01/13/2028 .

25470X-BE-4 .. | DISH DBS CORP SECURED  5.250% 12/01/26 ..
LEVEL 3 FINANCING INC SR UNSECURED  4.625%
527298-BN-2 ...| 09/15/27 weveeeeiiiieeeeeiiieeeeeeieeeeee s ..08/24/2023 . |BARCLAY INVESTMENTS ... [..oooeeiiiuneeenes [ 651,875 |.......... 1,000,0001............ 841,250

..11/06/2023 . | MORGAN STANLEY .

14,775

.500,000 |.. .420,000 |..

. (40,915)|. .. (40,915)|. ..12/01/2026 .

25,246 |..oveeeennnnn. 0f e, 859,785 [.....ceennee.s 0f...... (207,910)........ (207,910)f............. 34,559 |..09/15/2027 .
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SCHEDULE D - PART 4

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

1 2 3 4 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
LEVEL 3 FINANCING INC SR UNSECURED  4.250%
527298-BR-3 ...| 07/01/28 ....eevveriiiiiiiniiiiiniiiiiiiiiiiiiiiiiiias [ e .03/23/2023 . [JEFFRIES ...ovvvvvviiinnins fooeeeiiiineieiiinins o, 265,625 |............. 500,000 |.....ccc... 392,500 [.....eeeeeee 393,889 |............ 2,168 [cuvvvennnnne 3474 [ [V F 5,642 |.oooeiiiiiinnns [N . 399,531 |oovviiiiiiiins [V A (133,907)[........ (133,907).evvvvnnnns 15,701 ..07/01/2028 .
Citigroup Global
55354G-AM-2 ...|MSCI INC SR UNSECURED  3.625% 11/01/31 ....{....... ..02/23/2023 . [Markets INC ......eeveuens foovvevnnniiniiniinins o, 827,500 |.......... 1,000,000 |............ 830,000 |............ 832,080 [...evvneeee 5,369 |...ooeeenns 2,185 [ [V F 7,554 | [N . 839,634 [.......evvneeee (VN A (12,134)|......... (12,134) v 11,681 ..11/01/2031 .
MURPHY OIL CORP SR UNSECURED  5.875%
626717-Al-4 .. | 12/01/27 oo [ e .11/22/2023 . [Cal | 94.5000 ... ...207,900 |... .. 220,000 ..215,32%5 211,705 | 4,077 [ 679 | 0 [, 4,756 |... ..216,460 |.... ..12/01/2027 .
OZLM LTD SERIES 14-8A CLASS A1R3  6.645%
67107F-BL-0 .. | 10/17/29 .ooveviiiiiiiiiiiiiiiiiieeeeeeceeeceeieiiees [ e .. 10/17/2023 . [Paydown .......coevvvvvvenisoorniiiniiiiniiiiins |, 340,383 | 340,383 |............ 335,618 |............ 336,197 |ooeeeeeeeeeeen 0 4,186 | 0 [ 4,186 [ 00 340,383 [ (VN (1 O [V O 11,489 [..10/17/2029 .
OWL ROCK TECH FINCL SR UNSECURED  4.750% Sumi tomo Mi tsui
691205-AC-2 .. | 12/15/25 ... ..01/19/2023 . [Financial Grp .. 460,245 |. .500,000 |.. . 450,372 |.. . 453,863 ..5,567 |. ..5,557 |. .. 12/15/2025 .
69331C-AH-1 .. | PG&E CORP 1ST LIEN  5.000% 07/01/28 ....... |....... ..05/24/2023 . | CHASE SECURITIES ...456,250 |... ... 500,000 ... 426,250 . 428,908 |.. .23,182 |...........23,182 |... ..07/01/2028 .
PPMC CLO 2 LTD SERIES 19-2A CLASS DR Citigroup Global
69377P-AQ-7 .. |9.058% 04/16/32 ...oevvviiiiiiniiiiiiiineeecennn | e ..07/17/2023 . |Markets Inc .. ...944,100 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. L0 . (55,900)[......... (55,900) ... ..04/16/2032 .
ROYAL CARIBBEAN CRUI
780153-AZ-5 .. | 06/01/25 ...evvvvviviiiiiiiiiiiiiiiiiiieeeieeeeeeieaes [ eeeeees ..08/02/2023 . [ GOLDMAN SACHS & CO oo |oeeeeeeeeeeeieeeeeens | 531,062 [c.vvvvvvnnnns 503,000 |............ 540,977 [ouvvvnnnnnne 537,400 |.........cenn [V FRR (13,985)[vevvvrrrnnnnnns (U (13,985) [ [N FRRR 523,415 |ovviiiiiiinnns (VN FORRRR 7,647 |l T.647 [ooeeeeenns 60,898 |..06/01/2025 .
ROYAL CARIBBEAN CRUISE 1ST LIEN ~ 11.500%
780153-AZ-5 .. | 06/01/25 ...evvvvviveiiiiiiiiiiiiiiiiieeiveeeieieieees [ 2eeees ..07/25/2023 . [Cal | 105.7500 ... |eeeveeeeiinnnieiiiens [, 525,578 |...coeeenns 497,000 |............ 534,524 |............ 530,990 |.....oeeeiennn [V FRR (AR ) | (U (11,983) [ [N FORR 519,086 [....vvvvnvnnnnne (VN FOR (22,036)f......... (720X C)] 84,257 |..06/01/2025 .
SOUTHWESTERN ENERGY CO SR UNSECURED
845467-AL-3 .. |5.700% 01/23/25 ...oovvvvriiiiiiiiiiiiiiieiieee [ e .. 1172772023 . [PRESSPRICH ....ovvvvvvviins oeeeeeieeeieeieeeeens | 496,250 |............. 500,000 |..eevvreees 441,250 [oovvnnnnnes LYC Y I (VN F, 10,588 |....coeeeeennn (V) FRORRRR 10,588 |ovvvvvvvvninnns [N FRRR 485,345 |.oovvviiiiinnns (VN FR 10,905 |........... 10,905 |..ccoennnnnn 38,475 |..01/23/2025 .
SPIRIT AEROSYSTEMS INC 2ND LIEN  7.500%
85205T-AL-4 .. |04/15/25 ....oooovieiiii ..06/12/2023 . [MORGAN STANLEY .....oooos |ovveeeiniiiiiiininins | LR T 500,000 |...evvveees 503,750 [o.vvvvennnes 494,100 |............ 7,205 [ouvveennnnnns [F7] R [V FRRR 6,741 |oveiiiiiiinnnns [N FOORR 500,840 |eevvveniiinnns (VN FR (3,965)..0uuvnnnnn (3,965)f0vvvvvnnnnns 24,8096 |..04/15/2025 .
TOYOTA AUTO RECEIVABLES OWNER SERIES 21-D
89238J-AC-9 ...|CLASS A3 0.710% 04/15/26 ......oooeeeeeeeenin [ oo ..05/30/2023 . [MITSUBISHI .oovvvvvviiiiii e | 955,742 |.......... 1,000,000 |............ 999,979 |............ 999,988 |..............n (VN ) PO [V O I [N FRRR 999,995 |...ovviviiinnns [V FORRR (44,250)[.......... (44,250)|..cceveennnns 3,274 ..04/15/2026 .
VERIZON COMMUNICATIONS SR UNSECURED
92343V-FF-6 .. |3.000% 03/22/27 ...covvvvrviiiiiiiiiiiiiiieieeeeeens [ e ..06/02/2023 . [WACHOVIA ...ovvvvvvivininnn foeeeeieiieieiieeeeees o, 704,633 [...vvvnnnnnns 750,000 |..cevveeeens 749,625 |....oveeen. TATAA [V P3N A (V) P PO [N SRR 749,767 |ooeeeeeeees [V FORRR (45,135)[.cnnnne (45,135)).cceeeennns 15,875 [..03/22/2027 .
WELLS FARGO COMMERCIAL MTGE TR SER 2017-C41
95001A-BD-7 .. |3.472% 11/15/50 .oovvvvveiiiiiiiiiiiiiiiiiiee [ e ..11/03/2023 . [ BARCLAY INVEST = MTN ...loeeeeeeeieiiniiiinins | 908,594 |.......... 1,000,000 |......... 1,127,539 |......... 1,090,383 |.oevvvviiiinnnns [V FRR (15,519)[ceevvriiiiinnns (U (15,519) [ 0l....... 1,074,865 |................ 0.t (166,271)]........ (166,271)[..ccceennnnnn 32,405 |..11/15/2050 .
XEROX HOLDINGS CORP SR UNSECURED  5.500% Citigroup Global
98421M-AB-2 .. | 08/15/28 .....evvvveiiiiiiiiiiiiiiiiiieeieeeeeeieiiins [ eeeeen ..01/30/2023 . [Markets InC .......evvvunn |ooveerennniiiiiiinins |, 428,750 [ovvvvvvnnnnns 500,000 |..eevveeees 500,000 |............ 403,539 |........... 96,461 |.oooveeeennnnns [V (V) FRORRRR 96,461 |.oooeeeeennenns [N R 500,000 |...oooeeeeennns (VN FOR (71,280)|......... (AIVEI1)] 12,681 )..08/15/2028 .
BANCO SANTANDER SA SR UNSECURED  3.848%
05964H-AG-0 .. |04/12/23 . .oooeeeeeeeieieeeeieeeeeeeeeeeeeeee D...... ..04/12/2023 . [Maturity ....oooooeiiiiiins foveeiiiiiieeeeeeeeees e 1,400,000 |.......... 1,400,000 ......... 1,400,000 |......... 1,400,000 [...ovvvnennnnnnns 0, [0 oy O ooy [ 0., 1,400,000 |....oooeennnn [ oy [0 oy [ 26,936 |..04/12/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,834,720 28,872,383 28,072,185 27,720,964 405,764 57,565 0 463,320 0 28,184,296 0 (1,307,342)]  (1,397,342) 1,035,619 | XXX
2509999997. Total - Bonds - Part 4 53,447,119 55,478,892 55,409,759 54,376,852 405,764 26,723 0 432,487 0 54,809,341 0 (1,409,988) (1,409,988), 1,847,722 XXX
2509999998. Total - Bonds - Part 5 5,835,675 5,527,008 6,156,205 0 0 (14,978) 0 (14,978) 0 6,141,227 0 (305,552) (305,552) 126,295 XXX
2509999999. Total - Bonds 59,282,794 61,005,900 61,565,964 54,376,852 405,764 11,745 0 417,509 0 60,950,568 0 (1,715,540) (1,715,540, 1,974,017 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 59,282,794 XXX 61,565,964 54,376,852 405,764 11,745 0 417,509 0 60,950,568 0 (1,715,540)]  (1,715,540) 1,974,017 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
MASSACHUSETTS BAY TRANS AUTH SENIOR-
575579-P7-6 .. [SUBSER A-1  5.000% 07/01/36 ........c.. |eeeeees ..03/16/2023 .| BARCLAY INVESTMENTS .............. ..03/17/2023 .| BARCLAY INVESTMENTS ......|..ccooeeiins 700,000 |.......... 828,198 |.......... 830,235 |............ 828,198 |...oooeeeeeeenns [V [V [V (VN . (VN F [V PO 2,037 |oveeeiiens 2,037 |oeeeeeeiiees [V 0
MASSACHUSETTS BAY TRANS AUTH SENIOR-
575579-P8-4 ...[SUBSER A-1  5.000% 07/01/37 ...ccceeees | eeeens ..03/16/2023 .| BARCLAY INVESTMENTS .............. ..03/17/2023 .| BARCLAY INVESTMENTS ......|..cccoeeens 820,000 [.......... 958,293 |.......... 960,622 |............ 958,293 [..ocoeiiiiinnnn [V [V [V (VN . (VN F [V P 2,329 ...l 2,329 [ [V 0
ORANGE CNTY FLA HEALTH FACS ORLANDO
HEALTH OBLIGATED GROUP  5.000%
68450L-HL-2 .. [10/01/53 ..eevvvniiiiiiiiiiiiiiinieeeeeeeiien [ eeeeeen ..01/19/2023 . |MORGAN STANLEY ........ccevvunnnnns ..10/26/2023 .| JEFFRIES ..ovviiviiiieiiees fovvininnns 1,500,000 |....... 1,606,050 |....... 1,428,450 |......... 1,599,561 |..cooeeeeeinnnn [V R (6,489))..cceeveinnnnn. (U P (6,489))..ccceenennnns (VN [V A (171, 111)|........ 71,11 55,833 [c.uvuiiniiiiinns 0
TRIBOROUGH BRIDGE & TUNNEL REF-AND
89602R-JN-6 .. [ TUNNEL AUTH-SER A 5.000% 11/15/34 .. [....... ..01/27/2023 .| JEFFRIES ...ooiiiiiiiiiiiiiiinnnnns ..08/21/2023 .|Royal Bank and Trust .... |.......... 1,500,000 |....... 1,825,126 |....... 1,719,360 |......... 1,810,354 |..oooveeenennns [V OO (LAY [U P (LAY [ o 0 loeeeeens (90,994)|.......... (90,994)[........... RITET 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,520,000 5,217,666 4,938,667 5,196,406 0 (21,260), 0 (21,260), 0 0 (257,739) (257,739) 95,208 0
ARES CLO LTD SERIES 16-40A CLASS A1RR
04016G-BB-3 .. [6.526% 01/15/29 ....ccoevveiiiiiiiiiiiiiiiiins | eeees ..03/06/2023 .|BNP PARIBAS ......ccoeeiiiiiiiennns ..10/16/2023 . |Paydoun ........oooovviiiiiis |oeiniiiniins 67,353 |........... 66,882 |........... 67,353 |l 67,353 |.oooeiiiiiinnns [ F YA T [ F YA T (VN F [V PO [V F [V R 1,858 [ovveiiinnnnnee 530
CIFC FUNDING LTD SERIES 17-4A CLASS A1R
12551J-AL-0 .. |6.610% 10/24/30 ......evvvermnmnnnnnnnnnnnnnnn | arvnnns ..03/06/2023 .| BANC AMERICA .....cceeeeieiennennns ..10/24/2023 . |Paydoun ........oooovviiiiins | 31,261 |........... 31,058 |........... 31,261 |l 31,261 [oeveeiiiiiiinnns [ F 203 |oeeeiiiiiiis [ F 203 |oeeeiiiiiies (VN F [V PO [V F [V R 1,262 [ooveeeiinnnnnee 215
CARLYLE GLOBAL MARKET STRATEGI SERIES
14310B-AU-5 .. | 13-1A CLASS AR 6.590% 08/14/30 ..... |....... ..02/02/2023 . |NOMURA SECURITIES .........c.eee. ..11/14/2023 . |Paydoun .......cooovvrnniiins |t 327,911 |......... 325,780 |.......... 327,911 | R7,911 | [ F 2,131 | [ F 2,131 | (VN F [V PO [V F [N . 15,656 |...cceeeeeen 4,284
HANATTAN BRAND INTELLECT SECURED
41984L-AA-5 .. [5.750% 01/20/26 .......coooeeeiiiiniiiiniinns | e ..10/05/2023 . | MarketAXess ........ccccccverennnnns ..11/16/2023 .|HSBC SEC INC ..eevvvvvvviaas foeeeeeeeeens 500,000 [.......... 435,060 |.......... 390,000 |..ceeennnns 437,813 |oooeeeeeees [ F 2,753 |oeeeeiiieiies [ F 2,753 |oeeeeeiieeies (VN F (V1 (47,813)].......... [YR:1 %)) —— 9,583 |...ceeeenns 6,389
VOYA CLO LTD SERIES 12-4A CLASS A1R3
92916G-BE-3 .. [6.656% 10/15/30 ...ooevvveviniiiiiiiiiiiiiiens | eeeeees ..03/03/2023 .| CHASE SECURITIES ........cceen ..10/16/2023 .| Paydown .......oooeviiiiiiies fooiiiiiiinns 80,483 |........... 79,759 [.oonnnnnn 80,483 |............. 80,483 |....eevvrnnnnnns [V P 3 [V 24 oo, [\ P [ PP [ [\ A 2,728 |ooveeiiieennns 635
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,007,008 938,539 897,008 944,821 0 6,282 0 6,282 0 0 (47,813), (47,813) 31,087 12,083
2509999998. Total - Bonds 5,527,008 6,156,205 5,835,675 6,141,227 0 (14,978), 0 (14,978), 0 0 (305,552) (305,552) 126,295 12,053
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 6,156,205 5,835,675 6,141,227 0 (14,978) 0 (14,978) 0 0 (305,552) (305,552) 126,295 12,053




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 [rneeeeeeienienreneeneen 0 [ 0 | 1,006,281 [..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 1,006,281 [ 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| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 1,006,281 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

XXX

1. January 4.
2. February.... 5.
3. March 0 6.

7.

9. September

10. October

0 12.

11.  November...
December

.0
1,006,281

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Code Rate of Interest

Description Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

ol|o|o|e|e

PACIFICORP CP 3(a)3
PENSKE TRUCK LEASING CO CP .
STANLEY WORKS CP 4(2) 144A ....

12/27/2023
12/19/2023 .
el 12/26/2023 ..........

........... 01/09/2024 ...
.... 01/18/2024
........... 01/05/2024 ...

...... 2,536,780 |..
.. 370,017 |..
867,445 ..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 3,774,242
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,774,242
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 3,774,242
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 3,774,242
60934N-50-0 ....... |FEDERATED INVESTORS INC TREASURY OBLIGATION FUND .....iiiuuuuniiiiuunnniiiiisnnnsisiisssesissiesss s s s s sessisssssssasssssesessnssssssannassssssssnnsssssnnssnnsssssnsnnnss | sneeeesnnns [oeneresnees 12/29/2023 ..oiivvvnn | 0.000 [ooeiiiiiiiiiiiies e [ 731
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 731

8609999999 - Total Cash Equivalents

3,774,973

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




ANNUAL STATEMENT FOR THE YEAR 2023 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 thru 5803 plus

5898)(Line 58 above)

E29
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