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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations.............oceeueecenerieieieeeeereseneeeeeeeneeen oo 04,295 817 [ 24550 |........54,295,817 | O [ 54,295,817
1.02 Other U.S. government obligations ............cccceoeeiiiencnienieneeceneen e O e 00000 [ O O 0
1.03 Non-U.S. sovereign jurisdiction securities ....498,366 |....
1.04 Municipal bonds — general obligations (direct & guaranteed) 6,122,577
1.05 Municipal bonds — special reVeNUE...............c.ccceveveevereeeereeereeereeereeenens e, 0,904,044 [0 30122 )00 6,904,044 .o O 6,904,044
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ............cccoccererienienieenieeneeienieeneeseeseesed e Ol 00000 [ O O
1.09 Single entity backed obligations ...............cccooiiiiiiiiiii, 000 [ O O
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns [V 0.000 [eeeeeereeeeeeennne [0 [0 0
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune [V 0.000 [.eeeevveireennee [OOSR [OOSR 0
1.12 Bonds issued by funds representing operating entities.................ccccoooerererernencecns [V 0.000 [eeeeeeereeeeeeeenes [0 [0 0
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e [ 0.000 [.eeeeeeverriennee (U R (U R 0
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens [V 0.000 [oeeeeeereeeeeennes [0 [0 0
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne [ 0.000 [.eeeeeeverriennee [OOSR [OOSR 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens [V 0.000 [oeeeeeereeeeeeenenes [0 [0 0
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e [V 0.000 [.eeeevverreennes [OOSR [OOSR 0
1.18 Total issuer credit Obligations...............c.cvcveveueueiiieieieieeeeee e e 153,817,352 |............ 69.548 |...... 153,817,352 | 0f..... 153,817,352
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ..............cccccoceveverer.foreenes 28,622,533
2.02 Financial asset-backed securities — not self-liquidating ..o forviinininis
2.03 Non-financial asset-backed securities .. .0
2.04 Total asset-backed SECUMLIES. ...........oeurrurieiricirierienesenee e 28,622,533
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ............ccocofoeerreencciciceens fovriiiee 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ..............ccceoeeeevevereeoererneeeeeeeneens oo 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............ccceeerererirefoererenienecccieens oo 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........ccoovooeeoeeoeeeeeeeeeeeeeeeeeeeee oo e 0.000 |.ooveeieeiees (01 (1 AT (1) 0.000
4.05 MULUAI FUNAS ....vviiiieiee ettt [encicieens 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit iNVESIMENE ITUSTS ........vvveececececieteeececee et eseeeene [eeneeeeeeaas 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS .....oviieiiieicceiee et [ [oencieieens 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS ............ccccvoveveveveueeiiecieieeeeeeeeeee e e eeene [ereneneeenaas 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON STOCKS ....uvuverieiieiirerieieierserenisee et oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5. Mortgage loans (Schedule B):
5.01 Farm mMortgages ........cooovveeveeereeeeeierenisieieeeeeeesesssessesensseesesessssssssesesens foesnensneeenenenenes O foevvveenens 00000 | O e O e 0
5.02 Residential MOrtgages ..........cccccoveeeveveveverevereeeeeeeeeeseeeeeesesessnsseseeesesesessnssssenenenes O foovevneeens 00000 oo O [ O e 0
5.03 Commercial mortgages . . . . L0 4,423,317 |....
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [0 0
5.05 Total valuation alIOWANCE ..........ceuruiiiueiririiicieieiseeeeeiese e s [ 0.000 [.eeeevverreennes (U R (L R 0
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ........c.c.ceereierereeeeeecceeeieieeieseeesese e [ 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ...........ccccveiiveiiicieieeeereeeee e [oerieeins 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............cceueieieeeieieeeieeceeeeeee e e [oeeeeieenens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......ccooviieiceiiiinseeeeeese s e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
7.02 Cash equivalents (Schedule E, Part 2) ............ccccoeueveueeeeeeeeeeeeeeeee e 34,296,29 |............ 15.507 |........ 34,296,294 |........coeeeine 0l 34,296,294 |........... 15.507
7.03 Short-term investments (Schedule DA) ..........ccccovveeireeeerenenenneeeeses e [ 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
7.04 Total cash, cash equivalents and short-term investments .....................fooec... 34,296,294 |............ 15.507 |........ 34,296,294 |.....oooeeee 0f....... 34,296,294 |.......... 15.507
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10.  Other invested assets (SChedule BA) .........ccovieueueiininininseeeieeese s oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
11.  Receivables for SECUMES .........ccoooveveveveeeececeecee e e 8,750 |.coeenee 0.004 |...oeveenne 8,750 [ [V A 8,750 |............. 0.004
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0 0.000
14. Total invested assets 221,168,246 100.000 221,168,246 0 221,168,246 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........c.oviirieieieieieieiieiieeteie ettt <eeseseasneneneeas 4,537,170
Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

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

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 113,853
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ccoovriririrrerereeeiirieieieieieaes ceeeeieeieeeeneeas 4,423,317
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS LINE T2) ..viuiiiiiietetetieiist sttt ettt sttt bt st st e s s seseseses e st e s e e s s e b e s e s es e st e ee 52 s e b e s e s e st e s e s 2 b ek e s e s e st e ee s a2 b ek e b e s ese e e s s e b e b b esene e Sseeeseseseananans 4,423,317
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cuoiuiiiriiiriiieieieieieieee sttt ss bbb s eeeeeeeseseananas 4,423,317
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year .............

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ...............

2.2 Additional investment made after acquisition (Part 2, Column

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16 .........coooviieeeeeeeeeeee e
3.2 Totals, Part 3, Column 12 ..o

Accrual of diISCOUNL .......cooviiiiiiiiiii e

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 ..... NG ...
Deduct amounts received on disposals, Part 3, mn 16 ...

Deduct amortization of premium, depreciation and proportional amortization

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17 .......ooiiieeeeeeeeeee e
9.2 Totals, Part 3, Column 14 ........cccooiiiiiiiiii s

) oottt e et Seeeeees s e es s e eees s

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

10.1 Totals, Part 1, Column 15 .......coooiiiiiiiiiece
10.2 Totals, Part 3, Column 11 ......ovmeieeiieeeeeeeeee e

Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......cciiiriiiiiitiriiie ettt bbbttt ab bt abe s Semeesesea e s eee e e e eeeneeas

Deduct total nonadmitted amounts ...........ccceceeeiiiiinicnicneenes

Statement value at end of current period (Line 11 minus Line 12)
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1

Total

2
Issuer Credit
Obligations

3
Asset-Backed
Securities

4

Preferred Stocks

5

Common Stocks

© ® N O A~ wN =

N
w N =~ o

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

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

....................... 209,273,244
......................... 64,075,730
.............................. 760,195
.............................. 419,800

182,439,885

....................... 193,115,274
......................... 42,571,515
.............................. 752,383
.............................. 419,800
............................. (249,900)

153,817,362

......................... 16,157,970
......................... 21,504,215

............................. (167,214)
........................... 8,867,859

28,622,533




ANNUAL STATEMENT FOR THE YEAR 2025 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
Issuer Credit Obligations
1. United States .......ccccocevvvervveereesee e 67,322,438 66,945,597 67,816,687 67,160,000
Governments and Municipalities 2. CANAAA ..o e 0 fooreeeee e (1 T (1 T 0
3. Other Countries 498,366 497,440 497,115 500,000
4. Total 67,820,804 67,443,037 68,313,802 67,660,000
5. United States .........cccoeeeveeeverensee oo, 80,961,595 |.....cccconene. 82,561,864 |................ 80,218,822 |.....cccue.. 83,168,000
All Other Issuer Credit Obligations B. CANAA ...ooeeeeeeeeeee e 2,000,000 ................... 2,025,285 ................... 2,000,000 ................... 2,000,000
(unaffiliated) 7. Other Countries.........cccoveereeeneneneseefrciiiiie, 3,034,953 |.coiirine 3,071,401 |.oveee 3,037,260 |................... 3,000,000
8. Total 85,996,548 87,658,550 85,256,082 88,168,000
All Other Issuer Credit Obligations
(affiliated) 9. Total
10. Total Issuer Credit Obligations 153,817,352 155,101,587 153,569,884 155,828,000
Asset-Backed Securities
" 11. United States.......coceovvvvrrenneiniee deeeiiccs 28,622,533 |...occeeenee 28,374,016 |.ccvevnenne 28,649,863 |................ 28,587,690
Asset".?’aCked Securities 12, Canada......cccooeeveieiiieeeeeeee e (O [V [V 0
(unaffiliated)
13.  Other Countries 0 0 0 0
14. Total 28,622,533 28,374,016 28,649,863 28,587,690
Asset-Backed Securities (affiliated) 15.  Total
16.  Total Asset-Backed Securities 28,622,533 28,374,016 28,649,863 28,587,690
17. Total Bonds 182,439,885 183,475,603 182,219,747 184,415,690
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22. Total
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total
29. Total Common Stocks 0 0 0
30. Total Stocks 0 0 0
31. Total Bonds and Stocks 182,439,885 183,475,603 182,219,747

SI05
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1A

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

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

1. U.S. Government Obligations

TANAICT e e

1.2NAIC2 ..
T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

............. 43,296,330

1.7 Totals

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

2.7 Totals

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

3.7 Totals

498,366

498,366

498,366

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

2,620,919

6,122,577

............... 6,122,577

4.7 Totals

501,658

2,620,919

6,122,577

6,122,577

5. Municipal Bonds — Special Revenue

BANAIC T o 5,592,213

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..
55NAICS ..
5.6 NAIC 6

............... 1,311,83

1

6,904,044

.............. 6,904,044

5.7 Totals

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

o

6.7 Totals

oo oo

oo o0 oo

oo oo

oo o0 oo
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1A (Continued)

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

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

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)
7.1 NAIC 1

74 NAIC 4 .
7.5NAICS.

TBNAICG ..o

7.7 Totals

T2NAIC 2 oo
TI3NAIC 3 o

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

8. Corporate Bonds (Unaffiliated)
...................................................................... 1,000,343
...................................................................... 1,508,320

8.1 NAIC 1.
8.2NAIC 2.
8.3 NAIC 3.
8.4 NAIC4 .
8.5NAICS5.
8.6 NAIC6 .
8.7 Totals

..3,624,285 |...

.............. 6,526,200
............. 17,230,341

...26,953,921 |....
4,464,690 |....

583,480

..674,421 |.

14,500,737
25,231,807

.40,169,750 |.
..6,085,254 |.

............. 13,509,737
............. 20,203,256

.14,308,192 |.
.. 1,966,029 |.

.............. 1,000,000
.............. 5,028,551
...25,861,558
. 4,119,225

9. Corporate Bonds (Affiliated)

9.1 NAIC 1.
9.2NAIC 2.
9.3 NAIC 3.
9.4 NAIC4 .
9.5NAICS.
9.6 NAIC6 .
9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)

10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC 6
10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)

11.1 NAIC 1
11.2 NAIC 2
11.3 NAIC 3
11.4 NAIC 4
11.5NAIC 5
11.6 NAIC 6
11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1
12.2 NAIC 2

123 NAIC 3.
124 NAIC 4 .
125NAICS5.

12.6 NAIC 6
12.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)

13.1 NAIC 1
13.2 NAIC 2
13.3NAIC 3
13.4 NAIC 4
13.5NAIC 5
13.6 NAIC 6
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —

Fair Value

14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3
14.4 NAIC 4
14.5 NAIC 5
14.6 NAIC 6
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value

15.1 NAIC 1
15.2 NAIC 2
15.3 NAIC 3
15.4 NAIC 4
15.5 NAIC 5
15.6 NAIC 6
15.7 Totals

. Bonds Issued by

Funds Representing Operating

Entities (Unaffiliated)

161 NAIC T e o+ .0
16.2 NAIC 2. .0
16.3 NAIC 3. .0
16.4NAIC A ..o 0
T6.5NAICS ..o 0
T6.8NAIC B ..o 0
16.7 Totals 0

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

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

17.7 Totals

. Bank Loans - Issued (Unaffiliated)
18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3
18.4 NAIC 4 .
18.5NAIC 5.
18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

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

19.

Bank Loans — Issued (Affiliated)

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

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

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

21.

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

22.

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

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

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

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

24.

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




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

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

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3

26.4 NAIC 4 .
26.5NAICS5 .
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

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

oLIsS

. Agency Residential Mortgage-Backed Securities -

Guaranteed

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

. Agency Commercial Mortgage-Backed Securities -

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

. Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3

30.4 NAIC 4 ...
30.5NAICS ...

30.6 NAIC 6
30.7 Totals

342,125

525,318

1,489,506




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7

NAIC Designation

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Agency Commercial Mortgage-Backed Securities -

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

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

32.1 NAIC 1
32.2NAIC 2
32.3 NAIC 3

32.4NAIC 4 ...
32.5NAICS ...
B2B NAIC 6 ..o
32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed
Securities (Affiliated)
33 NAIC T e
33.2NAIC 2 ..o
33.3NAIC 3 ...
33.4NAICH4 ...
335 NAICS ..o
338 NAIC B ..o
33.7 Totals

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

34.1NAIC 1 ... ]
34.2NAIC 2 ... .0
34.3NAIC 3 ... .0
B44NAICH ..o 0
B45NAICS ..o 0
S4B NAICE ..o 0
34.7 Totals 0

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

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

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

509,457

6,576,841

6,519,843

1,880,699

15,486,840

15,486,840




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

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

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

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

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

Zlis

39.

Other Financial Asset-Backed Securities

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

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

40.

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

41

. Equity-Backed Securities (Affiliated)

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

42.

Other Financial Asset-Backed Securities — Not

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




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1A (Continued)

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

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)

A3 1NAICT

43.2NAIC 2 ...

433 NAIC 3 .o
43.4NAICA ..o

43.5NAICS ...

436 NAICK ...

43.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

A4 1NAICT
442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ...

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)

A5 1NAICT
452NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
46.5NAICS ..o
466 NAICK ...

46.7 Totals

o oo

o o

o o o

o o

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)

A7 ANAICT

47.2NAIC 2 ...

A73NAIC 3 .o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ...

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals

o o o

o o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

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

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

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

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

50.7 Totals

VLIS

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

51.7 Totals




GLIS

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e d) ... 19,914,140 |............. 65,907,500 |............. 17,709,977 |............... 6,370,205 |.............. 1,051,252 B et XX o XK [ 94,466,234 |............. 16,486,840
52.2NAIC 2 ... ) e 1,508,320 |... ...17,230,341 |.... ...0,909, , .. L0 .. .. 13.8 |... . . . .20,203,256 |.. .... 5,028,551
B52.3NAIC 3 ..o [(c) I 3,624,255 |............ 26,953,921 ,607, O e XK o XK e 14,308,192 |............. 25,861,558
524ANAIC A .o (D) e [N S 4,464,690 ,620, ,089, RS T ¢ O G RUNNRED o6 RN TR 1,966,029 |............. 4,119,225
52.5NAICS ... Jd) [V 0 O e XK e XK e (V1 A 0
52.6 NAIC 6 ... N 0 0 . 0 0
B52.7 TOtalS ..o 25,046,715 |........... 114,556,452 |............. 33,847,551 | 7,628,106 |............... 1,361,061 [ (b) ... . 130,943,711 |............. 51,496,174
52.8 Line 52.7 as a % of Col. 7 13.7 62.8 18.6 4.2 0.7 0.0 100.0 71.8 28.2
53. Total Bonds Prior Year
53 A NAIC T e e 33,144,120 |............. 61,549,548 |............. 19,611,404 |............... 5,253,922 |....c.co.c. 2,026,145 |..oooveeeeeeee O e XXX e e XXX e o 121,585,139 ..o 58.1 | 107,697,8% |............. 13,887,245
53.2NAIC 2 .ottt e 4,543,279 |.....coce 20,586,036 |.......co..... 3,702,49% |............... 1,587,882 oo O e O e XK e XXX e e 30,419,691 [.....ccovvvee 145 | 27,986,467 |.............. 2,433,224
53.3NAIC 3 ... ..2,476,196 |... ...32,864,413 |.... ..15,225,668 ...50,566,277 |.... .14,621,933 |.. ...35,944 344
53ANAIC A ..ot 0. 4,117,342 |.... 1,262,709 | 0 [ 483,826 | O o XK o XXX e e 5,843,877 |.... ...2,879,048 |.. . 2,964,829

53.5NAICS ... 0 e [V 0 eeeeerereeneneneeenes O i O e XK e e XXXl [ (€) 0f.. 0.0 o [V 0

53.6 NAIC 6 ... 0 0 0 858,260 858,260 0.4 858,260 0

53.7 TOtAIS ..o e 40,163,595 |.......... 119,117,339 |............. 39,802,275 |..coovcennne 7,700,064 |............... 2,489,971 ...209,273,244 |..................... 100.0 |..coonee. 154,043,602 |............. 55,229,642

53.8 Line 53.7 as a % of Col. 9 19.2 56.9 19.0 3.7 1.2 100.0 XXX 73.6 26.4
54. Total Publicly Traded Bonds

541 NAIC T i e 19,404,681 | 58,330,662 |............. 11,190,133 |.............. 4,489,506 |.............. 1,051,252 94,466,234 B e XK e XK [ 94,466,234

542 NAIC 2 ... ...13,698,767 |.... .20,203,256 |.. .20,203,256 |..

54.3NAIC 3 ...cooiiiicirienieseeseeeseesesne e 2,963, 727 | 6,868,987 |.... .14,308,192 |..

544 NAIC4 ... 1,966,029 |.... 1,966,029 .. 1,966,029 |..
BA5NAICS ..o e O L 0 |oeeeeeeeeermrreeeeen O e 0 o O e 0 o 0 [ 000 o XX [ e XXX e o 0
54.6 NAIC 6 0 0 . 0
54.7 TotalS ..o e 23,376,848 | 80,864,445 |............. 19,593,950 |............... 5,747,407 |............... 1,361,061 [ [V IO 130,943,711 . 130,943,711
54.8Line54.7asa % of Col. 7 ....ceovvuevnccnncs | 7.9 | 61.8 | 15.0 [ 44 | 1.0 | 0.0 [ 100.0 [ XX e XXX e XX oo 100.0
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 12.8 44.3 10.7 3.2 0.7 0.0 71.8 XXX XXX XXX 71.8 XXX
55. Total Privately Placed Bonds
55.1 NAIC 1 .o 509,459 |............... 7,576,838 |.............. 6,519,844 | ............. 1,880,699 O o XXX XXX o D9, ORI R 16,486,840
55.2NAIC 2 ... 499,880 | 3,531,574 |.... .. 0,028,007 [ 228 [ XX e XXX o XXX e 5,028,551
55.3 NAIC 3 ... ..20,084,934 |......ccce0e0. 5,116,006 |- O [ 0 e 0 025,861,558 [ 1422 [ XK e X [ XK ...25,861,558
55.4 NAIC 4 ... 2,498,661 |.... . 4,119,225
555 NAIC S ..o e O L 0 Joeeeeeeerrmremeeen O e O e 0 et O o O e 000 | XK e XX e e XK [ 0
55.6 NAIC 6 0 . 0
55.7 TOAIS ..ot e 1,669,867 |............. 33,692,007 |............. 14,253,601 |.............. 1,880,699 ..o 0 e 0 e 2 e XXX i [ XK e XX o 51,496,174
55.8 Line 55.7 @as @ % Of COL. 7 ...c.cvvnvnnrcces o 3.2 | 65.4 | 217 [ K A 0.0 [ 0.0 [ 100.0 | X% [ XK e XXX e XXX oo 100.0
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 0.9 18.5 7.8 1.0 0.0 0.0 28.2 XXX XXX XXX XXX 28.2
(@) Includes $  oorrreene 51,496,174 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $ ........cccceeveinccincnnne 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 $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeireinrccnnne currentyear, $ oo 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: NAIC 1§ ......cccccoiiiinnne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiiie T NAICE $ e




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SlI16, SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
Total foreign exchange change in book/adjusted carrying value ...................
Deduct current year’s other-than-temporary impairment recognized ............

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

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

Total
................. 33,927,659
................ 234,616,064
................................. 0
................................. 0
............................... (8)
................ 234,247,421
................................. 0
................................. 0
................................. 0
................. 34,296,294
................................. 0

34,296,294

4
Other

................. 33,927,659
................ 234,616,064
................................. 0
................................. 0
............................... (8)
................ 234,247,421
................................. 0
................................. 0
................................. 0
................. 34,296,294
................................. 0

34,296,294

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year’s Date of
Restr- Investment Unrealized Other-Than- Total Foreign Last
icted Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Asset Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
1004683 ......oooeeeiiiiinii [ NORTH PORT ... FLuiiiiiiiiiiiiiiiiiiiscc o ....04/24/2024 ...[.................... 7.010 |ooeeeeieeennnns L4 TR A O ) R AP T RPN 9,200,000 |...07/18/2025 ...
0599999. Mortgages in good standing - commercial mortgages-all other 4,423,317 0 0 0 0 0 9,200,000 XXX
0899999. Total mortgages in good standing 4,423,317 0 0 0 0 0 9,200,000 XXX
1699999. Total - restructured mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 4,423,317 0 0 0 0 0 9,200,000 XXX
General Interrogatory:

1. Mortgages in good standing $ unpaid taxes $ interest due and unpaid.

2. Restructured mortgages $ - unpaid taxes § - interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP unpaid taxes $ e interest due and unpaid.

4. Mortgages in process of foreclosure $ oo unpaid taxes $ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1004683 ....ooiviiiiiiiiiiiieee NORTH PORT ....ooeeeeeieeeeeeeeeeeeeeeeeeeees o, T PPN FPPPPON 04/24/2024 ... | eeeeeiiiies s | 4,537 470 |.ooeeeeieieiiiies e e i e O O AP PP PPPIN TTTTPPPPPIN 113,853 |.ovveeeeiieiiieiiiies fovvviiiiiiiiiiiiiins fo
0299999. Mortgages with partial repayments 4,537,170 0 0 0 0 0 0 0 113,853 0 0

0599999 - Totals

4,537,170

113,853




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

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

NONE

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

NONE

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

NONE

EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912828-27-8 ..... US TREASURY NOTE/BOND ... ... 1A ... ....5,528,016 |... ..5,600,000 |.............. 5,480,563 |.... . 0| 14,746 |... L0 [0 1.500 |...... 1.772 .... 84,000 |....02/15/2022 ...|....01/31/2027 ...|. .. 5,642,000
91282C-CJ-8 ..... US TREASURY NOTE/BOND ... 1A ....2,013,281 |... 2,000,000 |..ooeeeennns 1,973,750 |.... e e (2,699) |0 [0 0.875 |...... 0.739 .... 17,500 |....07/08/2021 ...|....06/30/2026 ...|.
91282C-Cli-9 US TREASURY NOTE/BOND ... 1A ....8,986,289 |... 9,000,000 |......ceennnnn 8,835,117 |[.... . .. e e 2,781 |0 0 0.750 |...... 0.781 .... 67,500 |....09/03/2021 ...|....08/31/2026 ...|.
91282C-EC-1 . US TREASURY NOTE/BOND 1A .5,019,844 6,000,000 |. ..5,888,672 |. .5,980,3% .0 | .1.875 ..2.161 112,500 |....08/16/2022 .. .02/28/2027 ..
91282C-EF-4 . US TREASURY NOTE/BOND 1A .2,510,156 2,500,000 |. ..2,469,238 |. . 2,502,598 .0 | .2.500 . 2.413 . 62,500 |....03/31/2022 .. .03/31/2027 ..
91282C-HE-4 ... US TREASURY NOTE/BOND ... 1A 7,868,594 ... 8,000,000 |... 8,021,250 |.... . 0| 3.625 |...... 3.994 ...290,000 |....06/22/2023 ...|....05/31/2028 ...|.
91282C-KR-1 ..... US TREASURY NOTE/BOND ... 1A 2,241,035 |... 2,250,000 |... 2,279,707 |.... . .. 0| 4.500 4.646 ... 101,250 |....06/07/2024 ...|....05/15/2027 ...|. .
91282C-WN-8 ..... [US TREASURY NOTE/BOND 1A .2,995,195 3,000,000 |. ..3,045,938 |. . 2,996,411 .0 | , .4.250 ..4.308 . 63,750 |....02/18/2025 .. .02/15/2028 .. .. 3,063,750
91282C-MZ-1 ..... [US TREASURY NOTE/BOND 1A .5,038,672 5,000,000 |. ..5,039,844 |, .5,034,079 .0 | . (4,593) .3.875 ..3.69% . 96,875 |....06/01/2025 .. .04/30/2030 .. .. 5,006,875
91282C-\H-0 ... US TREASURY NOTE/BOND ... LA ....5,026,172 |... 5,000,000 |...cceeennnns 5,042,578 |.... .5,021,900 |.. 0 e (A272) |0 [0 3.875 |...... 3.686 .. 96,875 |....06/30/2025 ...|....06/15/2028 ...|. .. 5,006,875
91282C-NM-9 ..... US TREASURY NOTE/BOND ....evvvvviiiiiiiiiiiiiiiiiieiieeess oo D...... 1A e 5,999,063 |.............. 6,000,000 [.............. 6,051,094 |.............. 5,999,187 |....oooeieeen 0 Joeeeeeeenenns 24 ..o 0 e, 3.875 |...... 3.880 [JJ cooonn Jooeeeeeee . 107,405 [ 0 ]....07/30/2025 ...|[....07/15/2028 ...|........... 6,116,250
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 54,126,317 54,350,000 54,127,751 54,295,817 0 50,750 0 0 XXX XXX XXX 445,641 992,750 XXX XXX 55,091,375
4581X0-EF-1 ..... | INTER-AMERICAN DEVEL BK SR UNSECURED ................. | ................ | TAFE |, 497, 115 |, 500,000 J..oeevviiiinnnnns 497,440 |..oooviiiinnnnns 498,366 |......ooeeeeennns [ PP L0 I [ PP 0 ... 3.500 |...... 3.594 [MS ... foerrniinnnnnnns 5,201 [oovevnnnnnees 17,500 |....09/07/2022 ...|....09/14/2029 ...|.....cc.nnnn. 508,750
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign
jurisdiction securities 497,115 500,000 497,440 498,366 5,201 17,500 XXX XXX 508,750
358232-3J-3 ...... FRESNO CALIFORNIA UNI SCH DIST REF SER A .....cccoun|oeennnn SD...... .. 1.DFE ..|.. ..3,000,000 |... ..3,000,000 |.....cennnnnn 3,009,483 |.... .3,000,000 |. . 50,000 ...120,000 |....11/16/2016 ...|....08/01/2041 ...|. .. 3,060,000
659155-NS-0 . NORTH EAST INDEPENDENT SCHOOL TXBL-REF .... .. 1.AFE .. ..500,448 |. ..501,658 . 25,000 |....10/07/2020 . .02/01/2026 .. ..512,500
889856-V7-4 ..... TOMBALL TEXAS INDEPT SCH DIST PREREFUNDED ... .. 1.LAFE ..|.. .. K K a0 [0 0 0 1005.000 ..l 00000 [FA L 0 3,750 |....03/25/2024 ...|....02/15/2026 ...|.
889855-4-0 ..... TOMBALL TEXAS INDEPT SCH DIST UNREFUNDED ............|oeeeeeesvinnnnes LLAFE L (1 N [V O 0 foreeeeeeeeeeennn0 ool 0 [0 1000.5.000 ...l 0.000 |FA Looees | [V PO 117,000 |....03/25/2024 ... |[....02/15/2026 ... |.ccoveririirninnnnnns 0
WALLED LAKE CONSOLIDATED WALLED LAKE MI CONSOL SCH
932423-VD-5 ..... DIST oo | SD...... LAIBFE L 2,985,791 |.ovvveeeennns 2,300,000 J....ooeennnnns 2,360,357 ..ot 2,620,919 |.........ooeeen 0 fennennn (70,881) |0 v 0 [.1005.000 ..l 10650 [MN Ll o 19,167 |..ooeeennnnn 115,000 |[....08/05/2020 ...]....05/01/2045 ...|[........... 2,357,500
0049999999. Subtotal - issuer credit obligations - municipal bonds -
general obligations (direct and guaranteed) 6,588,041 5,800,000 5,870,288 6,122,577 0 (90,733) 0 0| XXX XXX XXX 79,584 380,750 XXX XXX 5,930,000
64577B-KK-9 ..... NEW JERSEY ST ECON DEV AUTH REF SER XX ......ccevvunn fooeeennennniies L LFFE o 508,679 [.......cvvunnnnns 510,000 [oevueniiiiinnnnns 510,378 [..oovviviiennnns 509,912 [oveiiiiiiinnnns 0 oo 139 |l 0 e 0 ... 4.250 |...... 4281 eveins oo 963 [oooiiiiiinnn 21,675 |....10/22/2015 ...|....06/15/2026 ...|.............. 520,838
NEW YORK CITY NY MUNI WTR FIN REF-2ND GEN
64972G-KF-0 ... RESOLUTION ..o o SD...... LABFE L 5,753,650 |...cvvvrrnnnns 5,000,000 |.............. 5,083,480 |.............. 5,082,301 |..oeeeeiiiinnnnnl0 e (83,551) |0 [0 5.000 |...... 3.235 (D ....... ...11/14/2016 ...|....06/15/2037 ...|........... 5,125,000
79574C-AY-9 ..... SALT RIVER ARIZONA PROJ AGRIC REF-SER A .. 1.BFE ..|.. R | [N | [ N (N SO | ) R 5.000 |...... 0.000 | D ....... ...06/04/2020 ...|....12/01/2083 ...|.
89602N-G4-0 ..... TRIBOROUGH BRDG AND TUNL CABS REF SUB SER A . . L 1EFE ... 131183 0 e 44,633 [0 0 0.000 |...... 3.492 [N/A ... ...02/12/2013 ...|....11/15/2029 ...|.
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 7,102,329 7,010,000 6,947,558 6,904,044 (38,779) XXX XXX XXX 12,074 295,204 XXX XXX 7,145,838
00206R-MT-6 ..... AT&T CORP SR UNSECURED .. .. 2.B FE .. 1,027,360 1,000,000 ..1,036,901 |. . 1,025,441 . (1,919) .5.400 ..5.005 . 27,000 |....04/03/2025 .. .02/15/2034 .. .. 1,027,000
00253X-AB-7 ... AVERICAN AIRLINES/AADVAN 1ST LIEN .. 3.A FE .. 1,000,000 ..1,018,206 | . 16,496 .5.750 .. 7.827 . 57,340 |....00/13/2022 .. .04/20/2029 .. ... 84,531
00751Y-AL-0 ..... ADVANCE AUTO PARTS SR UNSECURED .. ..3.CFE .. 500,000 ..503,209 |. .7.375 .. 1.375 ....07/28/2025 .. .08/01/2033 ..
031162-DD-9 ..... AMGEN INC SR UNSECURED .. .. 2.A FE .. 838,000 |. ..812,065 |. .3.000 ..3.962 ....06/02/2022 .. .02/22/2029 ..
037833-EN-6 ..... APPLE INC SR UNSECURED .. .. 1.BFE ..|.. . . ,000,000 [vvvvvvrrennnnnn 882,193 |oiiiiinnn0999,302 [0 e 178 el 0 e, 3.250 |...... 3.270 ...08/01/2022 ...|....08/08/2029 ...|.
038310-AC-2 ..... APPLOVIN CORP SR UNSECURED ..2.BFE ..|.. ,563,730 |... ,500,000 |.............. 1,663,841 [oounninnnnnn 1,683,413 [0 [ (317) |0 0 5.375 |...... 4.662 ... 12/17/2025 ... |....12/01/2031 ...|.
043436-AX-2 ..... ASBURY AUTOMOTIVE GROUP SR UNSECURED .... .. 3.BFE ..|.. 423,750 |..evvvvvnnnnnnnn500,000 |ooeiieiinnnnnnn 485,997 | 489,171 [0 e 70579 [0 0 5.000 |...... 7.515 ... 11/14/2023 ...|....02/15/2032 ... |.
05352T-AA-7 ..... AVANTOR FUNDING INC SR UNSECURED . .. 3.BFE ..|.. ,226,238 |.............. 1,265,000 |.............. 1,257,842 [.............. 1,240,634 |.......... 24,901 [.......... 8,841 |0 [0 s, 4.625 |...... 5.442 ....07/16/2024 ...|....07/15/2028 ...|.
058498-Al-6 ..... BALL CORP SR UNSECURED .. 3.AFE ..|.. 427,796 |... . e 461,708 [438,964 [0 1168 [0 0 2.875 |...... 5.932 ....06/07/2022 ...|....08/15/2030 ...|.
058498-AX-4 ..... BALL CORP SR UNSECURED .. 3.AFE ..|.. 831,250 |... ..1,000,000 |.................021,419 [.................884,228 |.......... 18,984 [.......... 16,834 |............... 0 [0 s, 3.126 |...... 5.517 ....08/22/2022 ...|....09/15/2031 ... |.
06051G-ML-0 ..... BANK OF AMERICA NA SR UNSECURED .. .. 1.EFE ..|.. .. 1,000,000 |... ..1,000,000 |... reveeeeee 1,000,000 [0 0 el 0 5.162 |...... 5.162 ...01/17/2025 ...|....01/24/2031 ...|.
07274E-AH-6 ... BAYER US FINANCE LLC SR UNSECURED .. ..2.BFE ..|.. ... 499,745 |... ...500,000 |... 507,276 [..vvvvvvnnnnnnnnn499,880 [oveveeiiiiiennnnn0 fooiiiiiiinnnnnn 85 |0 [0 6.125 |...... 6.144 ....11/16/2023 ...|....11/21/2026 ...|.
08652B-AA-T7 ... BEST BUY CO INC SR UNSECURED ...... .. 2.A FE .. ... 99,080 1,000,000 |. ..1,009,147 |. .4.450 .. 4.49 ...00/25/2018 .. .10/01/2028 ..
103730-CB-4 . BP CAP MARKETS AMERICA SR UNSECURED .. .. 1.G FE .. ,028,460 1,000,000 |. ..1,026,840 |. .4.868 ..4.062 ....12/18/2025 .. .11725/2029 ..
12008R-AR-8 ..... [BUILDERS FIRSTSOURCE INC SR UNSECURED ..3.CFE .. ,515,000 1,500,000 |. .. 1,554,664 |. .6.375 ..6.165 ....00/10/2024 .. .06/15/2032 ..
1248EP-CD-3 ... CCO HOLDINGS LLC CAP CORP SR UNSECURED .. ..3.CFE ..|.. 445,000 |... ...500,000 |... 478,317 [.ooovnnnnn... 456,990 |.ovvvevvvenennnn0 o 8,566 0 [0 4.750 |...... 7.172 ...07/26/2024 ...|....03/01/2030 ...|.




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity

L'oL3

...07/25/2025 ... |....01/15/2034 ...

1248EP-CP-6 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED ..........ccce|esuuens vunennns 3.0 FE s 441,250 oo, 500,000 |...covvniinannnn 425,684 | 425,684 |......... (17,862) |- 2,207 |oeeeiiiiiiannn (U 0 ... 4.250 |...... 6.044|0J ....... E
...03/06/2025 ... |....04/15/2030 ...|.

150890-AZ-7 ..... CELANESE US HOLDINGS LLC SR UNSECURED ... .. 3.B FE ..|.. ..500,494 [...ooiiiiiiin 0 e (18 o0 [0 6.500 |...... 6.462 | A0 ...... R

150890-BA-1 ..... CELANESE US HOLDINGS LLC SR UNSECURED ... .. 3.B FE ..|.. 745,731 [ (4,269) [oeeiiiieen0 0 0 6.750 |...... 6.750 | AQ ...... ....03/06/2025 ... |....04/15/2033 ...|.
17888H-AA-1 ... CIVITAS RESOURCES INC SR UNSECURED .... .. 3.C FE ..|.. .2,053,348 |.......... 10,202 |.........(32,848) [cooerrecnninn0 |0 [ 8.375 |...... 6.480 | JJ ....... ...10/01/2024 ...|....07/01/2028 ...|.
18453H-AG-1 ... CLEAR CHANNEL OUTDOOR HO 1ST LIEN .. 4.BFE ..|.iiiiinnnnnn 250,000 |................. 250,000 ...l 261,654 |onnninn250,000 [oeeeeiiiiiinnnl0 0 0 0 7125 |...... 7125 |FA ...... ....07/21/2025 ... |....02/15/2031 ...|.
185899-AN-1 ... CLEVELAND-CLIFFS INC SR UNSECURED .. 3.C FE ..|.. . e 6,109 2,420 |0 0 6.750 |...... 7.005 ...12/11/2023 ... |....04/15/2030 ...|.
185899-A0-4 ..... CLEVELAND-CLIFFS INC SR UNSECURED .. 3.C FE ..|.. .500,000 |.......eeee5,537 |oeeeiiiiiiinnnn0 il 0 6.875 |...... 6.875 ....10/08/2024 ...|....11/01/2029 ...|.
185899-AR-2 ..... CLEVELAND-CLIFFS INC SR UNSECURED .. 3.C FE ..|.. ..250,000 ...ooeeeeen 4,115 |0 0 [0 7.375 |...... 7.375 ...10/08/2024 ... |....05/01/2033 ...|.
191098-AP-7 ..... COCA COLA CONSOL IDATED SR UNSECURED .. 2.AFE .. .. 1,045,991 |. .5.450 ... 12/26/2025 ...|....06/01/2034 ..

194162-AP-8 ... COLGATE - PALMOLIVE CO SR UNSECURED .. .. 1.EFE .. ..1,884,556 |. .3.250 ....08/01/2022 . .08/15/2032 ..

19416M-AB-5 ..... PERMIAN RESOURC OPTG LLC SR UNSECURED .. 3.AFE .. ..753,503 |. .5.875 ... 11/28/2023 ... |....07/01/2029 .. .

21036P-BE-7 ..... CONSTELLATION BRANDS INC SR UNSECURED ... . 2.BFE | 531,482 | 000552,000 | 582,002 | 541,284 [0 2785 [0 0 [ 3.150 ...04/04/2022 ... |....08/01/2029 ...|. 560,694

,492,813 |... ,370,564 |..

218738-AC-2 ..... CORENEAVE INC SR UNSECURED .. 4.AFE ... 1,370,564 |........(122,608) |...vvveeeeenn 359 foiiiiiiiinl0 iiil0 e 9.000 ....07/30/2025 ... |....02/01/2031 ...|. .. 1,567,500
25179M-BD-4 ..... DEVON ENERGY CORP SR UNSECURED ... .. 2.B FE ..|.. 513,573 |... ... 488,000 .. eeeeeenn (8,300) [eeeeeii 0 0 [ 5.250 ....12/29/2021 ... |....10/15/2027 ...|.
202480-AK-6 ..... ENABLE MIDSTREAM PARTNERS SR UNSECURED . .. 2.B FE ..|.. 303,654 |... ..452,312 .. cn0 e 34284 [0 0 4.400 |..... ....03/06/2017 ...|....03/15/2027 ...|.
20278N-AN-3 ... ENERGY TRANSFER PARTNERS SR UNSECURED ... .. 2.B FE ..|.. ,474,597 |... .1,489,512 |.. 0 e 6,835 [0 0 [ 5.500 ....06/10/2021 ...|....06/01/2027 ...|.
366651-AG-2 ..... GARTNER INC SR UNSECURED .. 2.C FE ..|.. 426,875 |... ..459,961 |.. cd0 10,085 vl feinl0 3.625 ....06/14/2022 ... |....06/15/2029 ...|.
37045X-DV-5 ..... GENERAL MOTORS FINL CO SR UNSECURED .. .. 2.B FE ..|.. ,884,980 |... . 1,939,701 |.. 0 16,463 [0 0 [ 4.300 ...06/09/2022 ... |....04/06/2029 ...|.
3B151L-AG-5 ... GOLDMAN SACHS BANK USA SR UNSECURED .. .. 1.EFE ..|.. .. 1,002,060 |... .1,000,000 ... .1,000,343 |.. .0 . S(1,208) [0 0 5.414 ....07/10/2024 ...|....05/21/2027 ...|.
382550-BG-5 ..... GOODYEAR TIRE & RUBBER SR UNSECURED .. .. 4.AFE .. ...919,128 ,000,000 | ..969,344 0 . 23,341 .4.875 ...06/02/2021 . .08/15/2027 ..
446150-BE-3 HUNTINGTON BANCSHARES INC SR UNSECURED .. 2.AFE .. ,028,540 ,000,000 |. . 1,028,424 0 .(116) .5.2712 ... 12/23/2025 ...|....01/15/2031 ..
446413-AL-0 ..... [HUNTINGTON INGALLS INDUS SR UNSECURED .. 2.C FE .. 949,210 ,000,000 | . 980,187 .0 ). .. 9,662 .3.483 ....08/11/2022 . .12/01/2027 ..
449934-AD-0 INS HEALTH INC SR UNSECURED .... .. 3.B FE .. 511,250 500,000 |. ..499,710 .6,172 |. .5.000 ....08/03/2022 ...|....10/15/2026 ..
45344L-AE-3 . CRESCENT ENERGY FINANCE SR UNSECURED ........ceeevees |oenmninnviienn .. 3.C FE .. ,486,875 1,500,000 |. ,424,559 ..(36,238) | .7.375 ...09/30/2024 ... |....01/15/2083 ..

46266T-AA-6 ..... 1QVIA INC SR UNSECURED .. 3.B FE ..|.. 487,500 |... e 2,17 2,585 0 [0 5.000 ....05/18/2022 ... |....05/15/2027 ...|.
...06/03/2022 ... |....02/15/2031 ...|.

46284V-AN-1 ... IRON MOUNTAIN INC SR UNSECURED ... 3.0 FE |l 410,970 ... 000500,000 |-l 476,646 |onnennn483,124 [0 10,200 [0 0 [ 4.500 R

46284V-AP-6 ..... IRON MOUNTAIN INC SR UNSECURED ... .. 3.C FE ..|.. . beeeeeennnnnn 2,000,000 [oeeiiiiiinnnn0 fil0 0 0 7.000 ....05/10/2023 ... |....02/15/2029 ...|.

46647P-DII-3 ..... JP MORGAN CHASE & CO SR UNSECURED .. .. 1.EFE ..|.. . 1,523,406 |..............1,500,000 |o.ocoeeriiennnni0 oot [0 0 [ 6.070 ....10/16/2023 ...|....10/22/2027 ...|.

49461M-AA-8 ..... KINETIK HOLDINGS LP SR UNSECURED ... .. 3.AFE ... .. 1,001,250 |... 1,008,541 |.............. 1,000,372 |.......... 16,442 |.....ccteni(260) fouvnnnnneniennnl0 o0 s 5.875 ....06/02/2022 ... |....06/15/2030 ...|.

500760-AR-7 ..... KRAFT FOODS GROUP INC SR UNSECURED .... .. 2.B FE ..|.. 606,250 |... 558,962 |.... ..583,480 [...eoeeiiiiin0 e (4,401) 0 [0 6.875 ...03/02/2020 ... |....01/26/2039 ...|. 517,188
501044-DE-8 ..... KROGER CO SR UNSECURED ........ .. 2.AFE .. 1,086,280 ..989,623 |. .1,008,440 .2.650 ....11/13/2020 . .10/15/2026 .. 1,013,250
513272-AC-8 . LAMB WEST HLD SR UNSECURED .. 3.C FE .. 612,500 ..623,668 |. . 618,756 .4.875 ....04/04/2023 ...|....06/15/2028 .. ..640,234
526057-C0-4 . LENNAR CORP SR UNSECURED ..... .. 2.B FE .. 572,500 ..504,378 |. .4.750 ...09/08/2020 . 1/29/2027 ..

527298-CN-1 LEVEL 3 FINANCING INC 18T LIEN .. 4.AFE .. 1,000,000 ..1,030,225 |. .7.000 ....08/04/2025 ...|....03/31/2034 ..

55903V-BU-6 ..... [WARNERMEDIA HOLDINGS INC SR UNSECURED .. 3.B FE .. 309,063 . K ..330,433 |. .5.141 ....08/04/2025 ...|....03/15/2052 ..

55903V-Bli-2 ..... WARNERMEDIA HOLDINGS INC SR UNSECURED ... .. 3.B FE ..|.. ...670,625 |... ,000,000 |... e 706,307 [veeeeinenn 674,421 0 |0 3796 [0 [0 5.050 ...07/30/2025 ...|....03/15/2042 ...|.

58933Y-BX-2 ..... MERCK & CO INC SR UNSECURED .. 1.D FE ..|.. 997,380 |... 1,000,000 |.................996,937 [......oeeennnnnn997,382 |ouviiiieiiiiinn0 e il o0 s 4.150 ... 12/24/2025 ... |....03/15/2031 ...|.

651229-BD-7 ..... NEWELL RUBBERMAID INC SR UNSECURED . .. 4.AFE ... .. 1,001,250 |... . e (4,139) [ (220) |0 0 6.625 ....12/27/2023 ...|....09/15/2029 ...|.

682680-CR-2 ..... ONECK INC SR UNSECURED .. 2.B FE ..|.. ..488,948 [......oooiiiin0 [ 1,066 [0 [0 6.500 ....06/16/2025 ...|....09/01/2030 ...|.

68622T-AA-9 ..... ORGANON & CO/ORG SECURED .. .. 3.B FE ..|.. 12,328,387 [oveeiiiiiiiinn 0 e 65,026 [oeeeeeiiin 0 |0 [ 4.125 ....12/06/2023 ...|....04/30/2028 ...|.

69073T-AT-0 ..... OWENS-BROCKWAY GLASS CON SR UNSECURED ... .. 4.CFE ..|.. ..1,000,000 |.............. 1,003,367 [.................993,786 [...ooeeerisennnd0 Joeeeeiicnn 4,116 0 [0 s 6.625 ....01/26/2023 ... |....05/13/2027 ...|.

69331C-AJ-7 ..... PG&E CORP 1ST LIEN .....oeeveeiiiiiiieenns .. 3.B FE ..|.. . ..1,000,000 |.................903,230 [.................857,651 [oooooiiiiiiiiin0 | 7,651 0 [0 5.250 ...01/18/2025 ... |....07/01/2030 ...|.

701094-AR-5 ... PARKER HANNIFIN CORP SR UNSECURED .. .. 1.6 FE ..|.. .. 1,001,000 |... 1,000,000 |.............. 1,006,421 [.............. 1,000,583 |........coceeunna0 Joorernnnnnn (354) Lol e l0 s 4.250 ....09/05/2024 ... |....00/15/2027 ...|.

71880K-AB-7 ..... PHINIA INC SR UNSECURED ......... .. 3.B FE .. 505,000 ..503,850 .6.625 ...09/10/2024 ... |....10/15/2032 ..

...... 6.375 ...10/02/2024 ... |....03/01/2033 ...|.

737446-AV-6 ..... POST HOLDINGS INC SR UNSECURED ... .. 4.BFE ..|.. ... 508,750 |... ..504,876 |.
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TAT62E-AK-8 ..... QUANTA SERVICES INC SR UNSECURED ........cccvvnnvrrvens foonemenennnnnes L 2BFE L[, 1,009,470 |oevennnnnnnne 1,000,000 |...cevvnnnnnne 1,012,716 |ooeevennnnnnns 1,005,209 [.ooovvivenennnnn0 e (3,244) [0 enl0 [ 4.750 |...... 4.392 ....09/05/2024 ...|....08/09/2027 ...
771196-C6-5 ..... ROCHE HLDGS INC SR UNSECURED .. 1.CFE ..|.. ... 1,000,000 |... ..1,058,782 |.... 1,000,000 |...coeeeeieeeenn0 fvveiiiiiiiiennnd0 o0 0 e, 5.489 |...... 5.489 ....11/06/2023 ...|....11/13/2030 ...|.
780153-BG-6 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED .. ..2.CFE ..|.. 763,614 |.... LT13,690 [0 [ 14179 [0 |0 5.500 |...... 7.884 ....10/31/2023 ...|....04/01/2028 ...|.
78454L-A-0 ... S ENERGY CO SR UNSECURED ..3.CFE ..|.. 1, . ,010,483 |.... ..998,313 [ooeeeeei . 3176 [ 579 [0 0 e, 6.500 |...... 6.572 ....07/29/2024 ...|....07/15/2028 ...|.
797440-CB-8 ..... SAN DIEGO GAS & ELECTRIC 1ST LIEN .. .. 1.FFE ..|.. . ..1,000,000 |... 919,079 |[.... 908,121 oo nl0 [ 267 [0 |0 3.000 |...... 3.033 ....03/07/2022 ...|....03/15/2032 ... |.
817250-AL-7 ..... SENSATA TECHNOLOGIES BV SR UNSECURED .... .. 3.BFE ..|.. ,453,125 |... 1,500,000 |... ,525,043 |.... ,465,407 |.oooeeeiiiiiennnl0 [ 6,143 0 |0 e, 5.875 |...... 6.453 ...12/06/2023 ...|....09/01/2030 ...|.
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC SR UNSECURED ... .. 3.BFE ..|.. 609,375 |... ...750,000 |... 704,576 [..ouvvvnnnnnnnnn. 643,568 [oooniiiiiiiiinnn0 [ 16,690 |0 [0 3.750 |...... 7.102 ... 11/13/2023 ...|....02/15/2031 ... |.
817565-CH-5 ..... SERVICE CORP INTL SR UNSECURED ... ..3.CFE ..|.. ,001,875 |... ,000,000 |... ..1,019,661 |.............. 1,001,426 [.......... 20,518 |.........eei(304) [evvvvvvvnnnnnnnnd oo ll0 s 5.750 |...... 5.706 ....09/12/2024 ...|....10/15/2032 ... |.
82067N-BG-2 ..... SIRIUS XM RADIO INC SR UNSECURED . ..3.CFE .. 850,000 ..951,427 | 4125 .. 7.022 ....12/12/2023 .. .07/01/2030 ..
852060-AT-9 ..... SPRINT CAP CORP SR UNSECURED ... .. 2.B FE .. 311,000 ..302,481 |. .8.750 ..5.97M ...07/24/2019 .. .03/15/2032 ..
86765K-AH-2 ..... SUNOCO LP FINANCE CORP SR UNSECURED .. 3.A FE .. ,500,000 .1,501,455 |. .5.870 ..5.870 ....11/06/2025 . .07/16/2027 ..
87901J-AH-8 ..... TEGNA INC SR UNSECURED .. 3.AFE ..|.. ,320,000 |... 487,748 |.oooeeeenn 1,875,354 |0 [ 28,094 [0 0 e, 5.000 |...... 7.612 ... 12/12/2028 ...|....09/15/2029 ...|.
87901J-AJ-4 ..... TEGNA INC SR UNSECURED .. .. 3.AFE ..|.. 915,000 |... ... 988,887 |.................961,973 [0 | 16,515 [0 0 4.625 |...... 6.499 ....09/28/2022 ...|....03/15/2028 ...|.
893647-BT-3 ..... TRANSDIGM INC 1ST LIEN .. ..3.CFE ..|.. ,045,000 |... 01,049,513 | 1,081,203 [..eeennnn 15,410 i (9,579) [0 o0 | 7.125 |...... 5.038 ....07/17/2024 ...|....12/01/2031 ...|.
90932L-AH-0 ..... UNITED AIRLINES INC SECURED ..2.CFE ..|.. ,800,500 |... ,988,969 |.............. 1,868,974 [.......cccceeenn0 | 34,384 [0 0 4.625 |...... 6.881 ....12/06/2023 ...|....04/15/2029 ...|.
911365-BG-8 ..... UNITED RENTALS INC SR UNSECURED .. .. 3.AFE ..|.. .. 1,057,500 |... ,000,789 |.............. 1,000,290 |.......... 36,543 [......eeeu (8,130) [oeoiiiieeninl0 Joeeiiiiiiiennnnl0 e 4.875 |...... 4.037 ....00/10/2020 ...|....01/15/2028 ...|.
911365-BL-7 ..... UNITED RENTALS INC SR UNSECURED .. .. 3.BFE ..|.. ...640,250 |... . . 658,805 [.......ovvvnnnnnn 644,406 [ 11,722 [ 1,208 |0 [0 5.260 |...... 5.490 ....04/27/2022 ...|....01/15/2030 ...|.
911365-BP-8 ..... UNITED RENTALS INC SR UNSECURED .. .. 3.BFE ..|.. .. 822,500 |... ,000,000 |... 938,210 |.oevveeennnnnnn 876,369 |0 i 16,398 [oitl0 |0 e 3.750 |...... 6.238 ...06/13/2022 ...|....01/15/2082 ... |.
91324P-EH-1 UNITEDHEALTH GROUP INC SR UNSECURED .. .. 1.FFE ..|.. 996,390 |... .1,000,000 |... 998,955 |.................998,000 [.....evvuvnnnnnn0 Joriiiiii 808 fonniiiiiiiiinnn0 0 4.000 |...... 4.060 ....06/17/2022 ...|....05/15/2029 ...|.
929043-AK-3 ..... [VORNADO REALTY L.P. SR UNSECURED ... .. 3.A FE .. 2,000,000 ..1,077,025 |. .2.150 ..6.647 ...05/13/2021 .. .06/01/2026 ..
92039U-AD-8 ..... |WEC ENERGY GROUP INC SR UNSECURED .. 2.A FE .. 500,000 ..478,004 |. .1.375 ..1.387 ....10/05/2020 . .10/16/2027 ..
958102-A0-8 ..... [WESTERN DIGITAL CORP SECURED ... ..2.CFE .. 000,000 ..956,355 |. .2.850 ..6.203 ....07/02/2024 .. .02/01/2029 ..
963320-BE-5 . WHIRLPOOL CORP SR UNSECURED . .. 3.A FE .. 500,000 ..484,920 |. .6.500 ..6.500 ...06/09/2025 .. .06/15/2033 ..
970648-AP-6 ... WILLIS NORTH AMERICA INC .....evvvevvvrinnnnnnnnninninnns foeeeeees i .. 2.B FE .. ,000,000 |[. ..1,001,914 |. ..998,394 .4.550 .. 4.581 ... 12/15/2025 .. .03/15/2031 ..
98310W-AN-8 ..... WYNDHAM WORLDWIDE 1ST LIEN .. .. 3.CFE ..|. ...500,000 |... 507,518 |.... ..490,407 |..ooeeeiiiinnnnl0 [ 7,002 [0 0 6.000 |...... 7.626 ....09/23/2020 ...|....04/01/2027 ...|.
988498-AL-5 ..... YUM BRANDS INC SR UNSECURED ..3.CFE ..|.. ..1,000,000 |... ,002,188 |.... L072,798 [ 12,912 [ 5,857 [0 |0 e, 4.750 |...... 5.510 ...04/05/2023 ...|....01/15/2030 ...|.
78017D-AN-0 ..... ROYAL BANK OF CANADA SR UNSECURED .. .. 1.EFE ..|.. ..2,000,000 |......ceennns 2,025,285 |.... 22,000,000 |.....oeeeeeeeeen0 fovvvviiiiiiiennnd0 o0 0 4.6% |...... 4.6% ....07/28/2025 ...|....08/06/2031 ...|.
00929J-AA-4 ..... AIRCASTLE IRELAND DAC SR UNSECURED . ..2.BFE ..|.. . ..1,000,000 |..cceeeennnns 1,041,478 |.... ..097,098 |.. P | R SN | B R 5.750 |...... 5.808 ...07/15/2024 ...|....10/01/2031 ...|.
251526-CX-5 ... DEUTSCHE BANK NY SR NON PREFERRED .. I .. 2.AFE ..[. ... 2,040,860 |... ..2,000,000 f.....ceeennnns 2,029,923 |.... .2,037,885 |.. . (3,005) |.vvvvveeeienennnn0 o0 s 4.999 |...... 4.436 ...09/10/2025 ...|....09/11/2030 ...|.
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated) 85,256,082 88,168,000 87,658,550 85,996,548 56,562 463,899 0 0 XXX XXX XXX 1,299,882 3,519,344 XXX XXX 89,496,807
0489999999. Total - issuer credit obligations (unaffiliated) 153,569, 884 155,828,000 155,101,587 153,817,352 56,562 385,538 0 0 XXX XXX XXX 1,842,382 5,205,548 XXX XXX 158,172,770
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 153,569, 884 155,828,000 155,101,587 153,817,352 56,562 385,538 0 0 XXX XXX XXX 1,842,382 5,205,548 XXX XXX 158,172,770
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL ..55,295,841 1B ..$ .. ....8,702,522 1C..$ .. ....1,000,000 1D.$.............. 3,997,382 1E.$ ... 8,799,865 1F..$.............. 2,506,123 1G.$.............. 2,028,804
1B 2A.. ...7,437,446 2B ..$ .. ...12,864,372 2C..$ .. ....4,929,902
1C 3A.. . 11,298,071 3B..$.. .. 12,325,777 3C..$.. ...16,545,903
1D ...4,336,592 4B ..$ .. 754,876 4C..$ .. 993,786
1E w0 BB LS e 0 5C .8 i, 0
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314045-3X-5 ... FED NATL MTGE ASSN POOL NO BMA713 .....cevvenivvinnnns o e LA e 1,095,169 |....oennnen. 1,102,403 (............ 1,038,704 .............. 1,096,207 |ovvvennniinnnnns [V PR 144 |t [V (VI I 3.500 |...... 3.560 [MON ... |oeeeeeniieiiinnnn 3,215 | 38,584 |....05/09/2018 ...|....09/01/2047 ...|.......... 23,017 |oernnnnns
314270-MN-9 ... FED HOME LOAN MTGE CORP POOL NO ..eeeeereeeevvmnnneeeenfonniiiininnnnes LA s 2,387,817 [..oeennnnnns 2,485,287 |..cccunnnnnns 2,364,428 .....cuunnnnes 2,388,239 |..oevnuiiiiaennes [V T 423 | [ 0 [..... 4.000 |...... 4.369 |MON ..... [oeeceiniiieeees 8,284 |.oooiiiiiiinnnnns 8,284 |....10/29/2025 ...)....09/01/2052 ...|.......... 14,009 [............
1039999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 3,482,986 3,587,690 3,403,132 3,484,446 0 567 0 0| XXX XXX XXX XXX 37,026 | XXX
06540L-BF-3 ..... BANK SERIES 21-BN37 ....eeevveeeeeeeineiaeeeeenes 1.A .. ....2,059,830 |... ...2,000,000... ... 1,788,480 |.............. 2,035,822 |.... BN (3 D PN | I AR | B A 2.618 |...... 2.279 ....11/12/2021 ... |....11/15/2064 ...
096920-AD-5 ... BMO MORTGAGE TRUST SERIES 24-C10 CLASS A5 LA ....2,075,625 |... .. 2,000,000]... .. 2,083,088.......ccc 2,072,559 |.... .. (3,066) [...ooiiiiinennn0 i 0 5.478 |...... 4.5 ...08/25/2025 ... |....11/15/2057 ...
1079999999. Subtotal - asset-backed securities - financial asset- backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 4,135,455 4,000,000 3,871,568 4,108,381 0 0] XXX XXX XXX XXX
00144G-AS-0 ..... AIMCO SERIES 21-14A CLASS BR .....cccvvvvenvvviiinnnnns fooeeeeee s CACFE e 1,000,000 |............ 1,000,000]............ 1,000,935(.............. 1,000,000 (VR RN | B R 5.467 |...... 5.267 ....09/18/2025 ... |....10/20/2038 ...
03769H-AA-5 ..... AP1DOS CLO LTD SERIES 21-37A CLASS A .... .. 1.AFE ..|. ...991,750 |... 1,000,000 ... ... 1,000,698... 0 |0 e 5.249 |...... 5.691 ...04/09/2025 ... |....10/22/2034 ...|...
12562R-AJ-4 ..... CIFC FUNDING LTD SERIES 20-4A CLASS A1R .. 1.AFE ..|. ... 991,750 |... ...1,000,000... ... 1,001,878(... 0 0 5.205 |...... 5.384 ....04/22/2025 ... |....01/15/2040 ...|...
236057-AN-5 ... DANBY PARK CLO LTD SERIES 22-1A CLASS AR .. 1.AFE ..|. ... 1,000,000 |... ...1,000,000... ... 1,003,093(.............. 1,000,000 |.... 0 |0 e 5.230 |...... 5.263 ....10/09/2024 ... |....10/21/2037 ...|...
26246G-AS-2 ..... DRYEN SENIOR LOAN FUND SERIES 21-87A CLASS BR .... .. 1.CFE ..|. ..1,000,000 |... ...1,000,000... .. 1,003,344 (.............. 1,000,000 |.... 0 0 5.639 [...... 5.694 ....07/25/2025 ... |....08/20/2038 ...|...
38138J-AN-3 ..... GOLDENTREE LOAN MANAGEMENT SERIES 21-9A CLASS AR . [..eeeevvneenns L TAFE et 1,001,500 |............ 1,000,000|............ 1,002,400 .....ccvvvennnnns 999,503 (VI PR | B I 5.384 |...... 5.440 ...03/21/2025 ... |....04/20/2037 ...
GOLDENTREE LOAN MANAGEMENT US SERIES 21-10A CLASS
38138T-AN-1 ..... AR e e e L TAFE et 1,000,000 |............ 1,000,000|............ 1,001,631 cceeennnnnnes 1,000,000 [.....ceeevnnnnnns [V (VI [V (VI 5.234 |...... 5.268 ...09/06/2024 ... |....10/20/2037 ...
GOLDENTREE LOAN MANAGEMENT US SERIES 24-20A CLASS
38139M1-AC-9 . AL .. 1.AFE .. .2,002,540 2,000,000 2,006,298 |. ..2,002,675 |. ..5.334 |......5.350 ...03/21/2025 . .07/20/2037 .
64090E-AA-4 ..... NEUBERGER BERMAN CLO LTD SERIES 20-36RA CLASS A ...[... .. .AFE ..|. ..1,000,000 |... ..1,000,000... .. 1,000,945(.............. [/ V[0V PR | R KPP | AP | N EPRUON | I A 5.552 |...... 5.012 ...08/18/2025 ...|....07/20/2039 ...|...
OAK HILL CREDIT PARTNERS CLO SERIES 20-5A CLASS AR
67113G-AS-6 ..... .. T.AFE ..|. ... 1,500,000 |... ,500,000... s 1,504,119 1,500,000 |eevvenvirvennnnd0 o0 0 [0 5.234 |...... 5.275 ....09/30/2024 ... |....10/18/2037 ...|...
67116C-AL-7 ..... OAK HILL CREDIT PARTNERS SERIES 22-13A CLASS AR ...|[... .. 1.AFE ..|. ... 1,000,000 |... ,000,000... 1,001,718 [ 1,000,000 f....ocevvveeeeeea Jovvenniiieeenn0 feiiiiiiinl0 o0 [ 5.234 |...... 5.268 ....07/12/2024 ...|....07/20/2037 ...|...
83012C-AC-9 TICP CLO LTD SERIES 17-9A CLASS AR .....ccvvvvnnvreennaenn .. T.AFE ..|. ..1,000,000 |... ,000,000... .. 1,002,513(......ccee [/ V[0V PR | R KPP | AP | N EPRUON | I A 5.250 |...... 5.283 ...07/02/2024 ... |....07/21/2037 ...|...
83012D-AQ-6 ..... [SIXTH STREET CLO XVI LTD SERIES 20-16A CLASS AR . .. 1.AFE .. 1,000,000 ,000,000 1,001,381]. ..1,000,000 |. ......5.674 |......5.375 ....12/08/2023 . .01/20/2037 .
92946D-AA-3 ... VOYA CLO LTD SERIES 25-4A CLASS A1 C1AFE L. .. 1,000,000 |... ,000,000... .. 1,002,537].......ccns 1,000,000 f.......ceeeeeeena fovvivininninnn0 o0 i 0 5.19 |...... 5.007 ...07/15/2025 ...|....10/15/2038 ...|...
1099999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 15,487,540 15,500,000 15,533,490 15,486,840 XXX XXX XXX 179,879 XXX XXX 559,047 XXX
17305E-HB-4 ..... CITIBANK CREDIT CARD ISS TR SERIES 25-A2 CLASS A ..[... .. 1.AFE ..|. ....2,543,045 |... .. 2,500,000... .. 2,548,658 (.............. TR i RN | I RPN (11 72:5) ) AN | N R | B RN 4.490 |...... 3.968 (D ..ooevn |evniiieiiiinns 4,053 |.. ...08/29/2025 ... |....06/21/2032 ...|......... 208,564 |..
HONDA AUTO RECEIVABLES OWNER T SERIES 25-3 CLASS
438130-AD-1 ... A3 e reees freee e ees e TAFE |, 2,999,937 |..uuuunnnnns 3,000,000]............ 3,017,168 ... 2,999,946 |...iiiiiiinnns [ LI [ 0 [..... 4.040 |...... 4.075 [MON ..o ovvvennniiiinnnn 3,367 |oooeiiiiiinnnn 43,430 |....08/05/2025 ...|....02/21/2030 ...|......... 136,408 |[............
1119999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 5,543,882 5,500,000 5,565,826 5,542,866 0 (1,017) 0 0 XXX XXX XXX 7,420 97,061 XXX XXX 344,972 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 28,649,863 28,587,690 28,374,016 28,622,533 0 (10,267) 0 0 XXX XXX XXX 212,291 851,453 XXX XXX 2,965,494 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1889999999. Total - asset-backed securities (unaffiliated) 28,649,863 28,587,690 28,374,016 28,622,533 0 (10,267) 0 0 XXX XXX XXX 212,291 851,453 XXX XXX 2,965,494 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1 - SECTION 2

rm BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

Showing All Long-Te
1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1909999999. Total - asset-backed securities 28,649,863 28,587,690 28,374,016 28,622,533 0 (10,267) 0 0 XXX XXX XXX 212,291 851,453 XXX XXX 2,965,494 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 182,219,747 184,415,690 183,475,603 182,439,885 56,562 375,271 0 0 XXX XXX XXX 2,054,673 6,057,001 XXX XXX 161,138,264 XXX

‘ Line

Number
1A 1A ..$ ..
1B 2A ...$ ..
1C 3A...% ..
1D 4A .S ..
1E 5A ...%
1F 6..... $

.26,622,533 1B ..

P B PP

P T T Y S

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

..2,000,000 1D ..$
....0




ANNUAL STATEMENT FOR THE YEAR 2025 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

E12, E13
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-IIN-8 . ..|US TREASURY NOTE/BOND  4.250% 02/15/28 . ..02/18/2025 ... [Strategas Securities, LLC ..2,995,195 |.. . 3,000,000 .1,409
91282C-MZ-1 . .|US TREASURY NOTE/BOND ~ 3.875% 04/30/30 . ..05/01/2025 ... [Evercore Group LLC ........ . 5,038,672 |.. .5,000,000 .1,053
91282C-NH-0 . ..|US TREASURY NOTE/BOND  3.875% 06/15/28 . ..06/30/2025 ... [Strategas Securities, LLC . 5,026,172 |.. .5,000,000 8,470
91282C-NM-9 ......... US TREASURY NOTE/BOND  3.875% 07/15/28 .... ...07/30/2025 ... [Strategas Securities, LLC .... 5,999,063 |.. .... 6,000,000 |.. .. 10,109
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 19,059,102 19,000,000 21,041
00206R-MT-6 .........|AT&T CORP SR UNSECURED  5.400% 02/15/34 ....04/03/2025 ... | SUNTRUST CAP MARKETS ... .... 1,027,360 |.. ,000,000 |.. 7,350
00751Y-AL-0 ......... ADVANCE AUTO PARTS SR UNSECURED  7.375% 08/01/33 ....07/28/2025 ... |CHASE SECURITIES s .. 500,000 |..
038310-AC-2 ......... APPLOVIN CORP SR UNSECURED ~ 5.375% 12/01/31 ....12/17/2025 ... | YAMAICHI AMERICA ... 1,553,730 |.. ,500,000 |..
06051G-ML-0 . ..|BANK OF AMERICA NA SR UNSECURED  5.162% 01/24/31 ..01/17/2025 ... [BOFA SECURITIES INC . . 1,000,000 |.. . 1,000,000
103730-CB-4 . ..|BP CAP MARKETS AMERICA SR UNSECURED  4.868% 11/25/29 ..12/18/2025 ... [Scotiabank ....... . 1,028,460 |.. . 1,000,000
1248EP-CP-6 . ..[CCO HOLDINGS LLC CAP CORP SR UNSECURED  4.250% 01/15/34 ..07/25/2025 ... [MORGAN STANLEY .. . 441,250 |.. .500,000
15089Q-AZ-7 . ..| CELANESE US HOLDINGS LLC SR UNSECURED  6.500% 04/15/30 . ..03/06/2025 ... |TD Securities (USA) . .500,625 |.. .500,000
15089Q-BA-1 . ..| CELANESE US HOLDINGS LLC SR UNSECURED  6.750% 04/15/33 . ..03/06/2025 ... [CHASE SECURITIES .750,000 |.. . 750,000
18453H-AG-1 . ..| CLEAR CHANNEL OUTDOOR HO 1ST LIEN  7.125% 02/15/31 ... ..07/21/2025 ... [ DEUTSCHE BANK ... .250,000 .. . 250,000
191098-AP-7 . ..| COCA COLA CONSOLIDATED SR UNSECURED  5.450% 06/01/34 . ..12/26/2025 ... [Stifel Nicolaus &Co. . 1,049,800 |.. . 1,000,000
218738-AC-2 . .. | COREWEAVE INC SR UNSECURED  9.000% 02/01/31 ... ..07/30/2025 ... [Various .. . 1,492,813 |.. . 1,500,000
446150-BE-3 . .. | HUNTINGTON BANCSHARES INC SR UNSECURED  5.272% ..12/23/2025 ... Stifel Nicolaus &Co. . 1,028,540 |.. . 1,000,000
527298-CN-1 ..|LEVEL 3 FINANCING INC 1ST LIEN  7.000% 03/31/34 ......... ..08/04/2025 ... |Citigroup Global Markets Inc . . 1,000,000 |.. . 1,000,000
55903V-BU-6 . .. | WARNERMEDIA HOLDINGS INC SR UNSECURED  5.141% 03/15/52 . ..08/04/2025 ... [Various .. .309,063 |.. .500,000
55903V-Bii-2 . .| WARNERMEDIA HOLDINGS INC SR UNSECURED  5.050% 03/15/42 . ..07/30/2025 ... |Various .670,625 |.. . 1,000,000
58933Y-BX-2 . ..[MERCK & CO INC SR UNSECURED  4.150% 03/15/31 ..12/24/2025 ... [Stifel Nicolaus . .997,380 |.. . 1,000,000
682680-CR-2 . ..|ONEOK INC SR UNSECURED  6.500% 09/01/30 ..06/16/2025 ... [Tax Free Exchange . .487,882 |.. .500,000
69331C-AJ-7 . .|PG&E CORP 1ST LIEN  5.250% 07/01/30 ..... ..01/13/2025 ... [ JEFFRIES .......... .950,000 |.. . 1,000,000
86765K-AH-2 SUNOCO LP FINANCE CORP SR UNSECURED  5.870% 07/15/27 . ....11/06/2025 ... |Taxable Exchange ,500,000 |.. ,500,000 |..
963320-BE-5 WHIRLPOOL CORP SR UNSECURED  6.500% 06/15/33 .. ....06/09/2025 ... |MIZUHO SECURITIES USA .. ....500,000 |.. 500,000 ..
970648-AP-6 . .| WILLIS NORTH AMERICA INC  4.550% 03/15/31 ...... ..12/15/2025 ... |CHASE SECLRITIES ..... .998,400 |.. . 1,000,000
78017D-AM-0 . ..|ROYAL BANK OF CANADA SR UNSECURED  4.696% 08/06/31 ..07/28/2025 ... [Royal Bank and Trust . 2,000,000 |.. . 2,000,000 .
251526-CX-5 ......... DEUTSCHE BANK NY SR NON PREFERRED  4.999% 09/11/30 ... ...09/10/2025 ... [ DEUTSCHE BANK ,040,860 |.. .... 2,000,000 |.. ....0
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) ,076,788 22,500,000 113,215
0489999999. Total - issuer credit obligations (unaffiliated) ,135,890 41,500,000 134,256
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 41,135,890 41,500,000 134,256
0509999998. Total - issuer credit obligations - Part 5 1,435,625 1,500,000 7.22
0509999999. Total - issuer credit obligations 42,571,515 43,000,000 141,478
314270-0N-9 ......... JFED HOME LOAN MTGE CORP POOL NO  4.000% 09/01/52 .viuviviisesessesusssessssssssessesssesesssesessesssssessessessessenns [...10/20/2025 ... TBaiTd (RODEIE ) .viuvisiseseeseseseseesseseeseseeseeseeseeseeseeseeseesesessesseesesseeseesessessessessesneesessesseenenes | T RO 2,387,817 |ouueeiiiiiiiiins 2,485,287 |..cvvviiiiiiiiiiiiniiiiinna 3,314
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 2,387,817 2,485,287 3,314
096920-AD-5 ......... [BMO MORTGAGE TRUST SERIES 24-C10 CLASS A5 5.478% T1/15/57 ..iiviiviisieuesieisssiesiseseesesssssessssssssessessssnenns [...08/25/2025 ... TBANC AMERTCA . .vuvisesiseseseeseseeseessseseseseseseseseseeseeseenessesesseeseeseeseseesesseesessessessessesseseas | T RO 2,075,625 |..ccvvuuniiiiiiiinnnnns 2,000,000
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 2,075,625 2,000,000
00144G-AS-0 AIMCO SERIES 21-14A CLASS BR  5.467% 10/20/38 ....09/18/2025 ... [NOMURA SECULRITIES .... .... 1,000,000 |.. .... 1,000,000 |..
03769H-AA-5 . ..| APIDOS CLO LTD SERIES 21-37A CLASS A 5.249% 10/22/34 .. ..04/09/2025 ... |DEUTSCHE BANK ......... 991,750 |.. . 1,000,000
12562R-AJ-4 . .|CIFC FUNDING LTD SERIES 20-4A CLASS AR 5.205% 01/15/40 . ..04/22/2025 ... [Natixis Securities Americas LL . .991,750 |.. . 1,000,000
262466G-AS-2 DRYEN SENIOR LOAN FUND SERIES 21-87A CLASS BR  5.639% 08/20/38 .. ....07/25/2025 ... |NOMURA SECURITIES .... 1,000,000 |.. .... 1,000,000 |..
38138J-AN-3 GOLDENTREE LOAN MANAGEMENT SERIES 21-9A CLASS AR 5.384% 04/20/37 ... ....03/21/2025 ... |StoneX Financial Inc ... .... 1,001,500 |.. .... 1,000,000 |..
38139M-AC-9 . .. | GOLDENTREE LOAN MANAGEMENT US SERIES 24-20A CLASS A 5.334% 07/20/37 ..03/21/2025 ... [MORGAN STANLEY .. . 2,002,540 |.. . 2,000,000
64090E-AA-4 . ..| NEUBERGER BERMAN CLO LTD SERIES 20-36RA CLASS A 5.552% 07/20/39 .. ..08/18/2025 ... [WACHOVIA .... . 1,000,000 |.. . 1,000,000
92946D-AA-3 ......... VOYA CLO LTD SERIES 25-4A CLASS A1 5.195% 10/15/38 .......ccvvuuunnns . |....07/15/2025 ... |Scotiabank .. .... 1,000,000 |.. .... 1,000,000 |..
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 8,987,540 9,000,000
17305E-HB~4 .........| CITIBANK CREDIT CARD ISS TR SERIES 25-A2 CLASS A 4.490% 06/21/32 ... 108/29/2025 . [US BANCORP ... ou- e vereenseensesmsnesesnenesmesesnesennesesnasenesemesesmasesnesesnasmsnanesnesessenmnnesmsnesnsnesmnennnnn |oomssmnresmsesmnesmsesmnennane |ornesneeeeneneeneeeanen 2,543,945 |.. .. 2,500,000 |-
438130-AD-1 . .. | HONDA AUTO RECEIVABLES OWNER T SERIES 25-3 CLASS A3 4.040% 02/21/30 ... 08/05/2025 ... [ BARCLAY INVESTMENTS .....uiiiiuuuuniiiiuusnniieitseusssseiassssssstessisssesessiessesesassssssessnnnssssssnnnnnssessnssnnsses ooeesnnnseeeeesnnnsessesnnnnsenees |oossnnseeeeesnnnnennees 2,999,937 |.. .... 3,000,000 |..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 5,543,882 5,500,000
1889999999. Total - asset-backed securities (unaffiliated) 18,994,864 18,985,287
1899999999. Total - asset-backed securities (affiliated) 0 0 0
1909999997. Total - asset-backed securities - Part 3 18,994,864 18,985,287 74,805
1909999998. Total - asset-backed securities - Part 5 2,509,351 2,509,733 13
1909999999. Total - asset-backed securities 21,504,215 21,495,020 74,818
2009999999. Total - issuer credit obligations and asset-backed securities 64,075,730 64,495,020 216,296
4509999997. Total - preferred stocks - Part 3 0 XXX 0
4509999998. Total - preferred stocks - Part 5 XXX
4509999999. Total - preferred stocks 0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999997. Total - common stocks - Part 3 0 XXX 0
5989999998. Total - common stocks - Part 5 XXX
5989999999. Total - common stocks 0 XXX 0
5999999999. Total - preferred and common stocks 0 XXX 0
64,075,730 XXX 216,296

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 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 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 1 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion Recognlzed (10+11-12) | Value Date Disposal |on Disposal| Disposal Year Date
91282C-AB-7 .. |US TREASURY NOTE/BOND ~ 0.250% 07/31/25 ............ ..07/31/2025 . [Maturity ...cccoeeeeieiiees oenennnnnns Joeeennnnn. 464,000 fooneeeeeees 464,000 (VN FORURRRR 2,373 [ooiiiinnnn 0 |l 2,373 | 0 i 464,000 [onneniinnnnnees O O | 1 PP | K 1,160 |..07/31/2025 .
91282C-AJ-0 .. |US TREASURY NOTE/BOND ~ 0.250% 08/31/25 .. . [-.08/31/2025 . [Maturity ... ...5,000, .... 5,000,000 ,981, , 0. 2,673 [coeiiinn 0 | 2,673 |... ..5,000, L0 .... 12,500 |..08/31/2025 .
91282C-FP-1 .. |US TREASURY NOTE/BOND ~ 4.250% 10/15/25 .. ..10/15/2025 . [Maturity 6,000,000 . 6,000,000 |.. . 5,976,563 |.. 5,993,218 L0 6,782 ..6,782 . 6 000,000 |. 0 255,000 |..10/15/2025 .
91282C-HD-6 ...|US TREASURY NOTE/BOND  4.250% 05/31/25 .. ..05/31/2025 . [Maturity 5,000,000 .5,000,000 |.. . 4,956,085 |.. 4,989,969 L0 ..10,031 .10,031 ..5,000,000 |. 0 106,250 |..05/31/2025 .
91282C-JB-8 .. |US TREASURY NOTE/BOND ~ 5.000% 09/30/25 .. ..09/30/2025 . [Maturity .. 4,000,000 . 4,000,000 |.. . 3,993,281 |[.. 3,997,079 L0 2,91 ..2,91 ..4,000,000 |. 0 200,000 |..09/30/2025 .
91282C-JM-4 ...|US TREASURY NOTE/BOND ~ 4.375% 11/30/30 .. ..05/27/2025 . |Evercore Group LLC .... .. 1,416,844 |.......... 1,400,000 1,409,516 1,408,189 |.. L0 o (458) i O [ .. (458))... ..1,407,731 L0 .. 30,120 .. 11/30/2030 .
Strategas Securities,
91282C-KP-5 ...|US TREASURY NOTE/BOND  4.625% 04/30/29 ............ ..05/27/2025 . [LLC ooovvviiiiiiiiiiiiiiic e | 3,066,563 |.......... 3,000,000 |......... 3,037,500 |.......... 3,033,933 [...evvniinnnnnnee [V F, (2,856)..0evnnnnnnnnnee (VN F (2,856) |-oooeeeeeeennnn 0....... 3,031,077 |ooeeeeeeinins (VN F, 35,486 |........... 35,486 |......evveeee 79,982 |..04/30/2029 .
Strategas Securities,
91282C-KX-8 .. |US TREASURY NOTE/BOND ~ 4.250% 06/30/29 .. ..02/19/2025 . [LLC . 994,844 |. . 1,000,000 |.. . 1,001,484 |.. . 1,001,366 ..1,001,284 |. ..06/30/2029 .
91282C-LF-6 .. |US TREASURY NOTE/BOND  3.875% 08/15/34 . ..02/05/2025 . | Evercore ...477,266 ... 500,000 |....ceeeees 473,984 ... 473,91 |.. 0. .. .0 474,217 ... ..08/15/2034 .
0019999999. Subtotal - issuer credit obllgatlons U S. government obligations (exem t from RBC) 26,419,517 26,364,000 26,279,242 26,356,699 0 21,611 0 21,611 0 26,378,309 XXX
TOMBALL TEXAS INDEPT SCH DIST PREREFUNDED  5.000%
889855-V7-4 .. |02/15/26 ...oooviiiiiiiiiiiiii ..02/15/2025 . [Cal | 100.0000 ..... |oeeeeeeeeriiniiniiins fervinninnnns 175,000 |............. 175,000 |............ 179,254 |............ 175,584 |.oevvviiiiiines [V F, (7] S [V F (584) |.eoeeieeeeees (VN 175,000 [oevvvveeeennns (VN (1 O [V O 625 |..02/15/2026 .
TOMBALL TEXAS INDEPT SCH DIST UNREFUNDED ~ 5.000%
889855-W4-0 .. 02/15/26 ...eovviiiiiiiiiiiiiiiiiiie ..02/15/2025 . [Cal | 100.0000 ... |eeeeeeiiiiiiiiiiiiins feuennnns 5,460,000 |........... 5,460,000 |.......... 5,502,729 |.......... 5,478,221 |..oooeeeiiennns [V (18,221)|................. [V (18,221) |, 0., 5,460,000 |...ocoeeeennnns [\ [\ PP [V 19,500 |..02/15/2026 .
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 5,635,000 5,635,000 5,771,983 5,653,805 0 (18,805) 0 (18,805) 0 5,635,000 0 0 0 20,125 XXX
FLORIDA ST BRD OF ADMIN FIN TXBL-SER A 1.258%
341271-AD-6 .. |07/01/25 oo ..01/28/2025 . [WACHOVIA ...ovvvveeieninnnn fooeeeeeiiieeieiieeees |, 2,465,000 |........... 2,500,000 |......... 2,320,414 |.......... 2,447,079 |l (VN F 7,985 [cveeeiiiiininnne [V F 7,985 |oooieiiiiienns 0....... 2,455,064 |................ (VN F, 9,936 [..oevvnnneee 9,936 [cevvvvvrnnnns 18,171..07/01/2025 .
MIAMI-DADE CNTY FL SEAPORT REV REF-SENIOR BONDS-
59335K-FB-8 .. |AMT-SER A 5.250% 10/01/52 ......cceeeeiiiiininninnns ..03/10/2025 . [Royal Bank and Trust ...|......oooeeeeiiiiins |oeeennes 1,082,040 |.......... 1,000,000 |......... 1,067,880 |......... 1,056,472 |.oovvvveieinnnns [V F, (1,156)].cceeeeeeenens (VN F (1,156) [evvevevnnnnnnns 0....... 1,055,316 |.......evneeeee (VN A (23,276)]......... (23,276)[...cvvvenneee 23,333 |..10/01/2052 .
NACOGDOCHES CNTY TX HOSP DIST REF & IMPT ~ 5.000%
620621-EW-9 .. |05/15/43 . ..ooooiiiiii ..06/17/2025 . [ CREWS & ASSOCIATES ... |oeeeeeeeiiiiiiiiiiins oo 820,060 |.......... 1,000,000 |............ 850,164 |............ 858,260 |.......... 141,740 |...oevennnneee 966 |.......... 149,836 |............ (7,130) [evvvvennnnnnnns [N . 851,130 |.ooooeeiiiiiis (VN A (31,070)f......... (31,070)]....cccnnnn 29,583 |..05/15/2043 .
NEW YORK CITY NY TRANSITIONAL FUTURE TAX SECURED-
649710-WP-1 .. | SUB-FISCAL ~ 5.000% 08/01/37 ........cceeeeeiiiiiinins ..08/01/2025 . [Cal | 100.0000 ..... |oeeeeeeeeeriiniiiiins fernnnnnns 2,000,000 |.......... 2,000,000 |......... 2,247,840 |.......... 2,022,907 |...oooeeiinnnns [V A (22,907).ccveveiiiinnanns [V F, (22,907) [ 0....... 2,000,000 |ooeeeeiiinnnnns (VN (1 O [V O 100,000 |..08/01/2037 .
SALT RIVER ARIZONA PROJ AGRIC REF-SER A 5.000%
T9574C-AY=9 .. | 12/01/33 .ooriiiiiiiiiiiii ..06/01/2025 . [Cal | 100.0000 ..... |oeeeeeeeeeriiniiiiins fernnnnnns 1,000,000 |.......... 1,000,000 |......... 1,200,870 |......... 1,017,131 [ [V A (17,18} [V F (17,181 oot 0....... 1,000,000 [..eevvvennnnnnee (VN (1 O [V O 1,471]..12/01/2033 .
SAN ANTONIO TX ELEC & GAS REV VAR-JR LIEN ~ 1.750%
79625G-BX-0 .. |02/01/49 . .eevviiiiiiiiiiiiiiiiiiiiee ..12/01/2025 . [Cal | 100.0000 ... |eeeeeeiiiiiiiiiiiiins feuennnns 1,740,000 |.......... 1,740,000 ......... 1,823,764 |......... 1,814,738 [....ouveneeeeees [V (74,738)]....00nnnennnenne [V (74,738) |.ooeeeeeeennns 0., 1,740,000 |......ooennnn [\ [\ PP [V 40,600 |..02/01/2049 .
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 9,057,100 9,240,000 9,510,932 9,216,587 141,740 (106,981) 149,836 (115,077) 0 9,101,510 0 (44,410 (44,410) 213,158 XXX
00914A-AM-4 .. | AIR LEASE CORP SR UNSECURED  1.875% 08/15/26 .... |..05/28/2025 .|Royal Bank and Trust ...|.......cccooeniiiins |oeeeinis 1,931,000 |.......... 2,000,000 |......... 1,984,540 |.......... 1,995,026 |..oovvvvvennnnnns (VN F 1,285 | [V F 1,285 |, 0....... 1,996,261 [...oevnnnnnnnnee (VN A (65,261)|......... (65,261)[...cevvnneee 29,583 |..08/15/2026 .
ALCOA NEDERLAND HOLDING SR UNSECURED  5.500%
013822-AE-1 .. | 12/15/27 oooiiiiiiiiiiiiiii ..12/15/2025 . [Cal | 100.0000 ..... |oeeeeeeeerriiiiiiinns ferveennns 1,500,000 |.......... 1,500,000 |......... 1,507,500 |.......... 1,504,319 |.ooovveennnnns 338 [cevenennns (4,657)ccennnnnnnnnnnne (VN F (4,319) | 0....... 1,500,000 |.....cceeeennns (VN (1 O [V O 82,500 |.. 12/15/2027 .
ALLY FINANCIAL INC SR UNSECURED  6.184% 07/26/35
02005N-BV=1 .. | +evverrrrrririrnnriiiiiiirses s ..04/03/2025 . [Royal Bank and Trust ...|......oooeviiiiiins |oeiinnniins 996,880 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevvvennnnnnee (VN F, (3,120)...vvneeee (3,120)]-ccccennnns 42,601 |..07/26/2035 .
023771-T4-0 .. | AMERICAN AIRLINES SECURED  8.500% 05/15/29 ....... ..10/17/2025 . [Royal Bank and Trust ...|.......cccceeeiiiins |oeennnnnnns 521,250 |...oeeennens 500,000 |...evvveees 500,625 [....ovvnenes 500,360 , , ..05/15/2029 .
Citigroup Global
058498-AW-6 .. |BALL CORP SR UNSECURED  2.875% 08/15/30 ........... ..08/12/2025 . [Markets InC .......evvvuns |ovvvenenennnniniinins |, 449,000 [..vvvvvvnnnns 500,000 |..eevveeees 427,796 |.ovvvnnnnen 427,796 ..08/15/2030 .
BOOKING HOLDINGS INC SR UNSECURED  4.625%
09857L-AR-9 .. | 04/13/30 . ..08/22/2025 . [Cal | 101.3060 . 1,013,060 ,000,000 .. .985,300 |.. . 989,139 ..04/13/2030 .
12527G-AF-0 .. | CF INDUSTRIE . . |..08/14/2025 . [ WACHOVIA 993,180 |... ,000,000 ...902,500 . 032,499 |.. ..03/15/2034 .
CAMDEN PROPERTY TR SR UNSECURED 5.850% 11/03/26
133131-BA-9 .. ..05/27/2025 . | WACHOVIA ... ..1,017,040 |... ,000,000 .... 999,970 .999,889 |[. 7,105 |........... 17,105 |... ..11/03/2026 .
143658-BN-1 .. CAR ..08/29/2025 . [Cal | 1 762,201 |... 750,000 ... 753,750 . 747,529 |.. (2,351) (2,361) ..03/01/2027 .
CARNIVAL HLDGS BM LTD SR UNSECURED 10.375%
14366R-AA-7 .. | 05/01/28 ....ovvvviiiiiiiiiiiiiii ..02/07/2025 . [Cal | 106.4241 ... |eveeeeiiiieiieiiiinns [, 1,064,241 |.......... 1,000,000 |......... 1,041,250 |.......... 1,023,490 |ovvvvvrvininnnnnn 0 [ (23,490) | 0 [ (23,490) [l 0 [ 1,000,000 f...vvvvvnnnnnnne (VN [V (VN O 91,908 |..06/01/2028 .
COMSTOCK RESOURCES INC SR UNSECURED  5.875%
205768-AT-1 .. |01/15/30 .evvvvviiiiiiiiiiiiiiiiiiiiiicececeeecee e ..08/26/2025 . [JPM/CHASE .....coeeeeeeiii e | 279,372 e 300,000 |..evvvreens 256,500 [...uvvennnes 262,992 [....ounnnnnnnnnne (VN FORURRRR 3,919 [ [V FORRRR 3,919 | [N FRRRR 266,911 |.............. (VN FR 12,464 |........... 12,464 | 19,681 )..01/15/2030 .
DEERE JOHN CAP CORP SR UNSECURED ~ 3.350% 04/18/29
288228 -NE=5 ...| cereeee e ..02/19/2025 . | MORGAN STANLEY ......ccev |oevvvmmnnnirriinnnnns Jonenennens 949,830 |.....on... 1,000,000 |............ 998,640 [....uvvneee 999,004 [.....ovvnnnnnnnnn [V 29| (VN A PO [N FURR 999, 123 11,353 [..04/18/2029 .
ENLINK MIDSTREAM LLC SR UNSECURED ~ 6.500%
29336T-AD-2 ...|09/01/30 . |..06/16/2025 .| Tax Free Exchange ... 487,882 |... 500,000 |..eevveeees 483,163 ... 487,021 |.. L0 487,882 |.... .... 25,729 [..09/01/2030 .
20444U-BK-1 ...|EQUINIX INC SR UNSECURED ~ 1.000% 09/15/25 . ..05/15/2025 . [MarketAxess ..1,481,385 |... ,500,000 |......... 1,498,485 ..1,499,774 |.. 0. ..1,499,887 |.... . (18, 502) .. 10,042 [..09/15/2025 .
GENESIS ENERGY LP FIN SR UNSECURED ~ 8.875%
37185L-AN-2 .. | 04/15/30 ... ..10/31/2025 . |Royal Bank and Trust ...|. ...526,875 ... ... 500,000 ...500,000 .500,000 |.. .0 .. 500,000 |.... .26,875 |.... .. 46,594 |..04/15/2030 .
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404121-AH-8 .. |HCA INC SR UNSECURED  5.375% 09/01/26 ............. ..05/12/2025 . [MarketAxess ..........cco. |oeeeeeeennnnninnnnins Joennnnnn 501,836 [nnnnnninnns 500,000 |............506,000 [............ 501,060 [c...ovvvvrunnnnnn O Joeeeeeeeeeees (34 [eeviiiiiiii 0 e (341) (VN FORRRR 1,116 |oeeeeeens 1,116 ..09/01/2026 .
42704L-AA-2 .. |HERC HOLDINGS INC SR UNSECURED ~ 5.500% 07/15/27 . |..12/16/2025 . [Cal| 100.0000 ... .... 1,500,000 , ....15,506 |... L0 5,961 [, 5,%1 |... ..07/15/2027 .
49327V-2A-1 .. | KEY BANK NA SUBORDINATED  3.400% 05/20/26 ........ ..05/15/2025 . [MarketAxess .. 2,000,000 (16 44)|... ...(16,414) ... L0 . (75,077) ... (75,077))... ..05/20/2026 .
KINDER MORGAN INC/DELAWA SR UNSECURED  1.750%
49456B-AU-5 ...| 11/15/26 . |-.11/725/2025 .| TD Securities (USA) ... .. 1,000,000 .... 908,280 ...320 |... L0 . (21,124)[......... (21,124)]... ..11/15/2026 .
501797-AN-4 .. |L BRANDS INC SR UNSECURED  5.250% 02/01/28 ..01/14/2025 . [MarketAxess . 250,000 |.. . 252,813 |.. ..(10) 0 .(6,726)|. .(6,726) ..02/01/2028 .
526057-CT-9 .. |LENNAR CORP SR UNSECURED  5.250% 06/01/26 . ..05/09/2025 . [MarketAxess .. .500,000 |.. .567,500 |.. (4 927) 0 .(6,183)|. .(6,183) ..06/01/2026 .
532457-BP-2 ...|LILLY ELI SR UNSECURED  3.100% 05/15/27 .......... ..01/24/2025 . [Stifel Nicolaus &Co. .. .. 1,500,000 1,499,475 e (9] L0 ..(44,463)]..........(44,463)|... ..05/15/2027 .
NESTLE HOLDINGS INC SR UNSECURED  5.250% 03/13/26
641062-BK-9 .. | .evvvrrrrriiiiiiiiiiiiiiii ..11/25/2025 . [Stifel Nicolaus &Co. ...|oeceeveirrrriiiiinins |oeennis 1,008,250 |.......... 1,000,000 |............ 999,670 |............ 999,779 |.oeeieeiiiis [V 22 . (VN -2 P [N . 999,801 [...evvvvnnnnnee (VN F, 3,449 ..o 3,449 |.eevnnnnnne 63,146 |..03/13/2026 .
NEWELL RUBBERMAID INC SR UNSECURED ~ 5.700%
651229-Al-6 .. |04/01/26 .....eevveviiiiiiiiiiiiiiiiiieeeeeeeeee e ..06/08/2025 . [Cal | 100.7572 oo fveeiieiiiiiiieeiiees feeviiiiinens 945,102 |............. 938,000 |..eceennnns 923,067 |..ovvvneneee 935,073 |.ooeeeeeieeeens [V 966 |....ooeeeeeenns [V 966 |..evvvrrrrnnnnns [N . 936,088 [.....evvnnnnneee (VN F, 1,962 |............ 1,962 |..ooooeens 43,665 |..04/01/2026 .
OCCIDENTAL PETROLEUM SR UNSECURED  5.550%
674599-EL-5 .. | 10/01/34 . |..03/28/2025 . |MIZUHO SECURITIES USA . ...976,450 |... ,000,000 .... 996,210 . (20,126)]......... (20,126)]... ..10/01/2034 .
69331C-AJ-7 .. |PG&E CORP 1ST LIEN  5.250% 07/01/30 ..04/30/2025 . [MORGAN STANLEY ...481,250 |... 500,000 ...502,560 . (19,8%))......... (19,89%)/... ..07/01/2030 .
PERFORMANCE FOOD GROUP | SR UNSECURED  6.125%
TAST6L-AF=7 .. |00/15/32 ooeeeeeeieiii ..05/15/2025 . [ CHASE SECURITIES ........loeeeeeeeeeiiiieiiinns | 501,250 [vvvvvvvnnns 500,000 |..eevveeees 500,000 |............ 499,717 |l P [V [V P A [N R 500,000 |...oooeeeeennns (VN FORRRR 1,250 | 1,250 |ooeeeeenens 20,757 |..09/15/2032 .
ROYAL CARIBBEAN CRUISE SR UNSECURED  6.000%
780153-BV-3 .. |02/01/33 .oooveiiiiiiiiiiiiii ..05/29/2025 . | BOFA SECURITIES INC ... ..1,503,70 |.......... 1,500,000 |......... 1,506,250 ..1,496,591 |.. . (1,493) ..l (1,493)). ..02/01/2033 .
78454L-AY-6 .. | SM ENERGY CO SR UNSECURED  7.000% 08/01/32 ....... ..08/25/2025 . [ Various 992,500 |.......... 1,000,000 |......... 1,006,250 ... 984,680 |.. . (12,590)(......... (12,590)|... ..08/01/2032 .
SELECT MEDICAL CORP SR UNSECURED  6.250% 12/01/32
B16196-AV=1 .. | .eerrrriiiiiiiiiiiiiii i ..12/18/2025 . [ GOLDMAN SACHS & CO .... ...731,250 |... .... 750,000 .... 751,875 . (20,250) (20,250)... ..12/01/2032 .
81762P-AE-2 .. | SERVICENOW INC SR UNSECURED  1.400% 09/01/30 ..12/15/2025 . | Stifel Nicolaus &Co. 658,313 .750,000 |.. (747,195 |.. . (90,320)[. (90,320) ..09/01/2030 .
85207U-AK-1 .. | SPRINT CORP SR UNSECURED  7.625% 03/01/26 ........ ..11/01/2025 . [Cal | 100.0000 ... ...2,000,000 |.......... 2,000,000 |......... 2,151,250 .. K ..03/01/2026 .
UNITED RENTALS INC SR UNSECURED  5.500% 05/15/27 Citigroup Global
911365-BF-0 .. | .evvvrrrrrrriiiiiiiiiiiiiiriii ..07/03/2025 . [Markets INC .....oeuveeunn foovvvvinnniiiiniiiins o, 500,000 |............. 500,000 |.....ccee.. 496,250 |....vvveeen. 497,329 [oueniinnnnnn 1,509 | 246 [ O e 10755 |0 499,085 [ 0 [ 915 [ 915 | 24,597 |..05/15/2027 .
UNITED RENTALS INC SR UNSECURED  6.125% 03/15/34
911365-BR-4 .. | .evrrrriririiiiiiiiiiii ..10/20/2025 . [Various .......ccooeeveeees fooveeniiiinnninninnns o, 1,044,375 |.......... 1,000,000 |......... 1,023,750 |............ 992,693 |........... 30,152 |.eeeennens (2,004)[...cevnnnnnnnnnne (VN F 28,148 |t 0....... 1,020,841 |t (VN F, 23,534 |........... 23,534 |t 65,759 |..03/15/2034 .
WALGREENS BOOT ALLIANCE SR UNSECURED  3.450%
931427-A0-1 .. | 06/01/26 .....evvverrrniiiiniiiiiiiiiiiieenieeaaaaees ..08/28/2025 . [Cal | 94.3450 ... |oeeeeiiiiiiiiiiiiiins [ 943,450 |.......... 1,000,000 |............ 950,200 [..eeveenneee 969,220 |.....oeeennnn 823 [ceveennnne 13,584 [o.evenininnnnnee (VN F 14,407 |ooevvevennnnns [N . 983,627 [..vvvvennnnnnee (VN (1 O [V O (14,589)..06/01/2026 .
WALGREENS BOOT ALLIANCE SR UNSECURED  4.100%
931427-AT-5 .. | 04/15/50 .ooovviiiiiiiiiiiiiiii ..08/28/2025 . [Cal | 82.1160 ..oo. [eeveeiiiiiiiiiiiiiies ferviiiiinnns 615,870 |............. 750,000 |.....ceeunn. 463,826 |............ 463,826 |...ooeeeeeeeeennn 0 e 2,635 | 0 [ 2,635 [ O [ 466,462 |........eenneeee (VN A 149,408 |......... 149,408 |............. 26,735 |..04/15/2050 .
BARCLAYS INVESTMENT
988498-AN-1 .. | YUM BRANDS INC SR UNSECURED  3.625% 03/15/31 .... |..08/13/2025 . [DTC2196 696,563 |... 750,000 |.....ceeunn. 740,625 ....663,191 [.. 744,013 |.... . (47,451)[......... (47,451)|... ..03/15/2031 .
70137T-AP-0 .. | PARKLAND CORP SR UNSECURED  5.875% 07/15/27 ...... ..11/06/2025 . | Taxable Exchange . 1,500,000 |.......... 1,500,000 |......... 1,494,375 1,485,322 |.. .. 1,497,759 |.... 2,280 2,241 |... ..07/15/2027 .
DEUTSCHE BANK NY SR NON PREFERRED ~ 2.311%
251526-CP-2 .| T1/16/27 ..evvvvviiiiiiiiiiiiiiiiiii ..09/10/2025 . [DEUTSCHE BANK ....ovvnnnnn |oeveeniiiinieieieeees | 1,954,520 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [oevvrrvrrrrrnnnns (VN [V [V O U SO 0l....... 2,000,000 |..cceeeeeeennns (VN FOR (45,480)......... [ 1) 37,875 |..11/16/2027 .
HONDA MOTOR CO LTD SR UNSECURED  2.534% 03/10/27
438127-AB-8 . ..06/26/2025 . |Stifel Nicolaus &Co. .. ...1,453,680 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. 0 0. . . 0 ..1,500,000 |.... 0 [, (46,320)]..... (46,320)|................ 30,302 |..03/10/2027 .
0089999999 Subtotal issuer credit obligations - corporate bonds (unaffiliated) 39,626,039 40,238,000 40,141,515 39,648,821 221,498 (53,247) 0 168,251 0 39,817,073 0 (247,549) (247,549) 1,695,948 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 80,737,656 81,477,000 81,703,672 80,875,912 363,238 (157,422) 149,836 55,980 0 80,931,892 0 (250,753) (250,753) 2,629,3% XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 80,737,656 81,477,000 81,703,672 80,875,912 363,238 (157,422) 149,836 55,980 0 80,931,892 0 (250,753) (250,753) 2,629,3% XXX
0509999998. Total - issuer credit obligations - Part 5 1,436,875 1,500,000 1,435,625 0 0 397 0 397 0 1,436,022 0 853 853 10,959 XXX
0509999999. Total - issuer credit obligations 82,174,531 82,977,000 83,139,297 80,875,912 363,238 (157,025) 149,836 56,377 0 82,367,914 0 (249,900) (249,900) 2,640,354 XXX
|FED NATL NTGE ASSN POOL NO BM1713  3.500% ‘ |
3140J5-3X-5 ...]09/01/47 wovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiieieeieeees | 12/01/2025 . |Paydown .....ooeeeeeeeeeeesforiiiiiiiiiiiiiiiiins i 117,466 |............. 117,466 |............ 116,695 |............ 116,791 [, 0 675 |.vveiieeie [V o, [T 0., 117,466 |.ovvvveeeennns [ oy [0 oy [ 2,126 [..09/01/2047 .
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 117,466 117,466 116,695 116,791 0 675 0 675 0 117,466 0 0 0 2,126 XXX
|BENCHMARK MORTGAGE TRUST SERIES 20-B17 CLASS A5 ‘
08162M-AX-6 .. 12.289% 03/15/53 ..oooviieiiiiiiiiiiiiiiiiiiiiiiciieeee ..01/29/2025 . |Brean Capital LLC .......]oeeeeeeeeeeeieeeeens |oveeeeeens 862,188 |.......... 1,000,000 ......... 1,029,994 |......... 1,015,776 [.vvvvnnnnnnnnnns [V FPOOOOONs (53] [V o, (252) |oveeeiiieeenes 0., 1,015,526 [..occonnnnnnnn 0., (158,337))........ (153,337).vvvvvvennnnns 3,751..03/15/2053 .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 862,188 1,000,000 1,029,994 1,015,776 0 (252) 0 (252) 0 1,015,525 0 (153,337) (153,337) 3,751 XXX
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CIFC FUNDING LTD SERIES 17-4A CLASS AR 5.077%
12551J-AL-0 .. | 10/24/30 ....evvvvriiniiiiiiiiiiiiiiiiiiiieae .. 11/13/2025 . [ DEUTSCHE BANK ....ovvnnnee |ooriiiiiiiiiieiiiiins oo, 38,929 [c.evvvvnnnnns 38,908 |..ocveeeenns 38,655 |............. 38,522 |l [V [0 A (VN [ P [V F 38,584 |l [V 346 [ 346 oo 2,322 |..10/24/2030 .
CIFC FUNDING LTD SERIES 17-4A CLASS AR 5.077%
12551J-AL-0 .. | 10/24/30 ....evvvvriniiiiiiiiiiiiiiiiiiiieee ..10/24/2025 . [Paydown .........ccoevvviiis]oniiiniiiiniiiinns e, 81,464 |.............. 81,464 ... 80,935 |............. 80,656 [......cceenneneee [V F 808 |......oeeeeis [V 808 |..eevvvrrrnnnns [V F 81,464 |............... (VN (1 O [V O 2,969 |..10/24/2030 .
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS
14310B-AU-5 .. | AR 5.065% 08/14/30 . . [..02/14/2025 . |Paydown . ..08/14/2030 .
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS Redempt ion
14310B-AU-5 .. | AR 5.065% 08/14/30 .....cooovvriiiiiiiiiiiinnnn, ..05/14/2025 . 100.0000 ......ccovvveeeees orreniiieieeeieeeees e, 7,28 [ 7,28 |, 7,251 | 7214 [ [V 2B (VN P T (VN F 7,298 |, (VN (1 O [V O 207 |..08/14/2030 .
DRYDEN SENIOR LOAN FUND SERIES 22-112A CLASS BR Redempt ion
26243D-A0-6 ...|6.452% 11/15/36 ..11/17/2025 . 100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..11/15/2036 .
DRYDEN SENIOR LOAN FU Redempt ion
26248K-AE-2 .. |5.884% 04/20/35 .......ooooiiiiiiiii ..02/11/2025 . 100.0000 ......coovveveeees oeeniiiiieeeieeeeens e 1,000,000 |.......... 1,000,000 |......... 1,003,000 |............ 998,151 | (VN F 1,849 |l [V F 1,849 |, 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (1 O [V O 20,582 |..04/20/2035 .
ELMIVOOD CLO 21 LTD SERIES 22-8A CLASS AR 5.534% Redempt ion
289907-AN-7 .. | 10/20/36 ... ..10/20/2025 .| 100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. L0 ..1,000,000 |.... ..10/20/2036 .
MADISON PARK Redempt ion
55820T-AL-2 .. | 5.670% 07/27/31 ..10/15/2025 . 100.0000 ......ccovvvveeees ereeeiiiieeieeeeenes e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...coeeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevvvennnnnnee (VN (1 O [V O 60,549 |..07/27/2031 .
MAGNETITE CLO LTD SERIES 23-37A CLASS A 5.534% Redempt ion
55052A-AA=7 .. | 10/20/36 ...oevveeiiiiiiiiiiiiiiii s .. 11/07/2025 .[100.0000 ......ccovvvveeees o e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V F (I SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (V1 O [V O 63,701 |..10/20/2036 .
VOYA CLO LTD SERIES 12-4A CLASS A1R3  5.166%
92916G-BE-3 .. | 10/15/30 ...eevvveiiiiiiiiiiiiiiiiiiiceeeeeeeeeeeeee e .. 11/13/2025 . [ DEUTSCHE BANK ...oovvennee oo oo 32,269 [cevvvvinnnnnnns 32,257 |.ooeeeeens 31,967 [oeennnnnnee 31,881 [ [V F, 125 |l [V 125 o [V F 32,006 |.oooeeiiiinnnns [V 262 [ 7 F 1,985 |..10/15/2030 .
VOYA CLO LTD SERIES 12-4A CLASS A1R3  5.166%
92916G-BE-3 .. | 10/15/30 ...evvveeiiiiiiiiiiiiiiiiiiiiiiiiie e ..10/15/2025 . | Paydown ......cceevvvveiiini]oniiiiiiiiiiieiieens | 148,471 [ 148,471 ..o 147,135 |............ 146,742 |..oovvveeeenes [V 1,729 | [V PP, 1,729 |oooeeeeeieenns [ 148,471 |ooovveeeeeennns [\ [\ PP [V 5,587 [.. 10/15/2030 .
1099999999 Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 5,392,957 5,392,924 5,392,919 5,387,467 0 4,883 0 4,883 0 5,392,349 0 608 608 290,898 XXX
1889999999. Total - asset-backed securities (unaffiliated) 6,372,611 6,510,390 6,539,608 6,520,034 0 5,306 0 5,306 0 6,525,340 0 (152,729) (152,729) 296,775 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 6,372,611 6,510,390 6,539,608 6,520,034 0 5,306 0 5,306 0 6,525,340 0 (152,729) (152,729) 296,775 XXX
1909999998. Total - asset-backed securities - Part 5 2,495,248 2,509,733 2,509,351 0 0 382 0 382 0 2,509,733 0 (14,485) (14,485)| 10,139 XXX
1909999999. Total - asset-backed securities 8,867,859 9,020,123 9,048,959 6,520,034 0 5,688 0 5,688 0 9,035,073 0 (167,214) (167,214) 306,914 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 91,042,390 91,997,123 92, 188,256 87,395,946 363,238 (151,337) 149,836 62,065 0 91,402,987 0 (417,114) (417,114), 2,047,268 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX
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 91,042,390 XXX 92, 188,256 87,395,946 363,238 (151,337) 149,836 62,065 0 91,402,987 0 (417,114) (417,114)] 2,047,268 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20
1 12 13 14 15
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ | Impairment |Value (11 +| Carrying | (Loss)on | (Loss)on | (Loss)on During and

fication Description Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 12-13) Value Disposal Disposal Disposal Year Dividends

AXON ENTERPRISE INC SR UNSECURED
05464C-AC-5 ...[6.125% 03/15/30 ..cooevvviiiiiiiiiiiiiiins ..03/05/2025 . |MIZUHO SECURITIES USA ............... ..03/18/2025 . [MORGAN STANLEY ......cccoeviis fonnnnnnnnnee 500,000 [.......... 504,375 |.......... 506,875 |............ 504,344 |..ccceeeeinnnns [ F (K1) S [ F (K1) (VN F [V PO 2,531 | 2,531 |t 681 [ 0
IRON MOUNTAIN INFOO GHT SR UNSECLRED
46285M-AA-8 .. [5.000% 07/15/32 ...cooovviiiiiiiiiiiiiie ..01/06/2025 .| WACHOVIA ...oevvvvviiiiiiiiiiiiiiieeees ..01/28/2025 .| CHASE SECURITIES .............. [.......... 1,000,000 |.......... 931,250 |.......... 930,000 J............ 931,678 |..ooeeeeeeennns [V P 428 |t [V 428 |oooeeiieins [\ P [ PP (1,678)|........... (1,678)|........... 10,278 |............ 7,222
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 1,500,000 1,435,625 1,436,875 1,436,022 0 397 0 397 0 0 853 853 10,959 7.22
0489999999. Total - issuer credit obligations (unaffiliated) 1,500,000 1,435,625 1,436,875 1,436,022 0 397 0 397 0 0 853 853 10,959 7,222
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 1,500,000 1,435,625 1,436,875 1,436,022 0 397 0 397 0 0 853 853 10,959 7,222
FED HONE LOAN NTGE CORP POOL NO
314270-WN-9 ...[4.000% 09/01/52 .....covvveeeeininnnnnnnnnne. |.n 10/29/2025 . [Baird (Robert W) ........ccccccennnnn .. 12/01/2025 . [Paydown .......eeevvveeeennnnnnne fooeeieiiinnnns NEET 9,351 | 9,733 |eeeeeei KX [V P 382 | [V 382 | [\ P [ PP [ [V} A K7 I 13
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 9,733 9,351 9,733 9,733 0 382 0 382 0 0 0 0 R 13
ARES CLO LTD SERIES 22-67A CLASS ATR
039939-AN-3 ...[5.033% 01/25/38 ........evvvmrrnnnrnnnnnnnnnns ..01/21/2025 . |NOMURA SECURITIES .....ccceeeiennnns ..03/11/2025 . [ DEUTSCHE BANK .......evvvmnnnnns founnnnnnne 1,500,000 |....... 1,500,000 |....... 1,497,375 |......... 1,500,000 |....eevvvvnnnnnne [V [V [V (VN . (VN F [V F, (2,625)]........... (2,625)|............ 7,667 [ceeeennnnnnnnnne 0
NEUBERGER BERMAN CLO LTD SERIES 17-165A
64131T-AY-0 .. [CLASS A1R2  5.085% 04/15/39 ............ ..03/11/2025 .| MIZUHO SECURITIES USA ............... ..04/08/2025 . | WACHOVIA .....evvvvvvnnnnnnnnnnns fonnnnnnns 1,000,000 |....... 1,000,000 |.......... 988,140 |......... 1,000,000 |.........ceeeeen [ A [\ A [ [\ A [\ P [V PP (11,860)]......... (11,860)[............ 2,440 | 0
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency -

CLOs/CBOs/CDOs (unaffiliated) 2,500,000 2,500,000 2,485,515 2,500,000 0 0 0 0 0 0 (14,485)| (14,485) 10,107 0
1889999999. Total - asset-backed securities (unaffiliated) 2,509,733 2,509,351 2,495,248 2,509,733 0 382 0 382 0 0 (14,485), (14,485) 10,139 13
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 2,509,733 2,509,351 2,495,248 2,509,733 0 382 0 382 0 0 (14,485)| (14,485) 10,139 13
2009999999. Total - issuer credit obligations and asset-backed securities 4,009,733 3,944,976 3,932,123 3,945,755 0 779 0 779 0 0 (13,632)| (13,632) 21,098 7,235
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

3,944,976

3,932,123

3,945,755

(13,632)




ANNUAL STATEMENT FOR THE YEAR 2025 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

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



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
State Street Bank and Trust Co. .............. Boston, MA ..o [ i | e [ 0 [..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - open depositories XXX XXX 0 0 0| XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0| XXX
0399999. Total cash on deposit XXX XXX 0 0 0| XXX
0499999. Cash in company's office XXX XXX XXX XXX XXX

1. 4. 7. 10. October
2. February.... 5. 8. August 11.  November...
3. March 0 6. June 0 9. September 0 12.  December

E28
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 9
Re-
stricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
...................... |CASHPO0L e [P s 114 L . O O e L T J A | PPN .- < Y.
8499999999. Subtotal - other cash equivalents (unaffiliated) 34,206,204 0 1,583,425
8589999999. Total cash equivalents (unaffiliated) 34,296,294 0 1,583,425
0 0 0

8599999999. Total cash equivalents (affiliated)

34,296,294

1,583,425

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

cooooo




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE Aetna Health Inc. (a New Jersey corporation)

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey

South Dakota .
Tennessee

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

Northern Mariana Islands

Canada

Aggregate alien and other

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

11:24-11.4d

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E30
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