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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES .....vuiiiiiriiiteicitiit sttt 128,784,321 |............ 31.408 |...... 128,784,321 | 0 128,784,321 |........... 31.408
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 497,493 |............. 0.121 [ 497,493 [ 0 [ 497,493 |............. 0.121
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 2,297,458 |............. 0.560 |......... 2,297,458 |....coovveeeea 0 | 2,297,458
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e 0 fereennnn 0000 [ [0 Y | IS 0
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 11,306,308 AT 11,306,308 |......cevevvrceen O [ 11,306,308
1.06 Industrial and MISCEIANEOUS .............ccoovvevevevereeeeeceeeieieieeeeeee e 125,411,539 |............ 30.585 |...... 125,411,539 .o 0 | 125,411,539
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e 0
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e 0
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovveviieiiiiiiiiiiiie e e
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 268,297,119
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes O oo O o () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeee 3,752,992 |....ocec. 0.915 |........ 3,752,992 | 0 | 3,752,992 |............ 0.915
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee O fooreeeeeireeeens O o (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 freenrreeieeen O e [ 0.000
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ..o
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds ............ccooiiiiiiiiiiccee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 freenrreeieeen O e [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 e O s [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V SRR | ISR () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovrrieeeiininnnseeeeeeeeseseseseeee e (1,767,303)|............ (0.431)........ (1,767,303)) e O o (1,767,303)|........... (0.431)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccocoeeeeveveviineeeerereenseesens foocee 136,256,005 |............ 33.230 |...... 136,256,005 |......cccoceeee 0 | 136,256,055 |........... 33.230
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 134,488,752 |............ 32.799 |...... 134,488,752 |..c.ovveeeeen 0 o 134,488,752 |........... 32.799
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 410,041,351 100.000 410,041,351 410,041,351 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........iiiitiiiitiite ittt bbbt bbbt bbb bbb E £ E e E e E £ E £ E Rt b e bt e bt e b e e b e ebees 2o mmeeeeseese e e e e e e e e e enneens
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiie ittt bbb bbbt bbbt aR e e aeeresresaeebesteeaesaeeteereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt et e e e e e st e eaeeaae oeabeeabe e et e et e et e et e aaeeaReeas eeesseesseaseenseeseeaeeaeeanean
Current year change in encumbrances:

B ] = S =T i TR o1 10 1o e PP PRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt b bbb s b b se e b e e b e e b e e b e e b oo e e b b e s b b e saebe S04 E SRS AR SR Lo R e R LA b e R e e b e R et e Rt ebesebeseseae et

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... . i ... ... . ... e ... ... ettntesseeseeeeeebeanbeenseenseansees £0eemseenseassenseeaseeseeaeenaean

Deduct amounts received on disposals, Part 3, CHlls 1Sl ... ... N - B B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 .....cccccvvvcvvccv . ... N ... .. B - B

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

A B ) = S =T i TR o 10 o e OO PPRTPNS

7.2 TOtals, Part 3, COIUMN 10 ..ot b e bbbt bbb b b e s e b e o0 b e e b e b e h oo d e b b e e b e b e saebe 22848 SRS AR SR Lo R oAb e b oA e e b e b e e b e b e ate esbesebesesese et
Deduct current year’s depreciation:

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

LA ol = K =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) ..........cciiiiiiiiiitiiiii ettt bbbttt 2o e e e e e e e e e e e e eneens
[D2=Ye [0 8 o) e=T Mo o E=To (4 g 11 C=To 1= 00 o0 L OO PERRPRRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) ...ttt bttt bbb bbb bbb bt E bbbt bbbt bt e bt b 2esemmeessene e e e e e e e e e e eneenen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DeCember 31 Of PriOr YEAT .........ciiiiiiiiii e 2o ese e e e e e e e e e e e eeeea 0

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (PArt 2, COIUMN 7) ........cviviiiueueiereriietrisistete ettt st st e e se s s st esese s sessesesesesesasenssssesesseneressananas 3,100,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.cuiuiiiiieeeeeeceeeeee ettt ettt s s seas seresaesebebeeest et e ne e eneneeis 0 e 3,100,000
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieieiieeieeetetet ettt ettt s ettt a et et et e s e se s es e s et e s ebesesess s eses a2 esesesesesnas s es et e s et et esesnss s es e s seseseses bbb ee et st st sa e b bbb et 0

3.2 TOtAIS, Pt 3, COIUMN 17 1.ettiiiieieetetierice ettt ee et ee bbb ee b b e £t E b0 1€ e bR b £ E L E b et b ettt 2o s ensnsea et nsenns et s s 0 0
AACCTUAI OF QISCOUNT .......cvviieeeeceet et eeecae et ee et teteseessaeaetesesesssaesetesesesssssaesesesensssesesesesessesesesesasaesssesesasesensnsetesesesnsssetesasasnsssesasesessnsesesesesassnsnsesasesassnsns feb s taeheb et et et tachetetesnae 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... et eteteaeeeteteteteseteteseeesesesesetesesesiseetesesisitesesesesttesatatetetesesessatt s et et etet et eseas et s et eses seee R R b bt ettt et n et ts 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvoviuieieeeeeeieeetetetceee et eeetet et et s seees s et et et st esesesses s esasee et et et esees s asaseeesesesessssesesasaseseseseseanss s ssesasesesesen ebebesen e e aeseaseaetebereneaea 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ...ttt sb bt b e et e st e eaeeoheesheeoh e e be e beea bt ea bt ea e e eae e 4R e e Hhe e b e e bt e abeem bt eabeemeeameesaeeas oemeeseeseenseenteenseaanens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........ccccoeeveveevirennnn. .30,012
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES ..........iiiuiiiiiiiii ettt sa et 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 ettt b et b bt E e E b2t E e E b e ot E e E b et bbbttt bbb e nsns et et esenn st et es s 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcuivieieieiieeeee ettt ceeee ettt et et es e e s s et s e b et esesessse s s e s ese b et eseseas s es s et esesesesese s s es et e s et et esees s es et sasa seee e bbbt eee ettt neenebebetis 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) ........ccocvriririrrereirieiririeieeeieieies ceeeeeceieeeeeenas 3,069,988
ez Y= TV E= Lo TR o= T g Lo PPN 0
SUDLOLAI (LINE 11 PIUS T2) ..ottt t ettt ettt s e s e s e s e s e et et e s e s e s e s e e s s s e s e s e s es e s e s e s s et e s e s ese s e e s e s s e s e s e sesese s e s e st et e s e s ese s e s e ae s s s et eseseseneas Sseeeseseseacanas 3,069,988
[D2=Te (011 o) =T Mo o E=To (g a 11 C=To IR= a0 ToT0 o PRSP 0
Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14) ......c.couruiiiiiiiriiieeieieieietee sttt bbb ee oo eseseacanas 3,069,988
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........iiiiiiiiitiiti ittt bbb bbb bbb b E e E e E e E e E £ E AR bt ARt e bt bt e b bt 2eemse e e essene e e e s e e e e e eeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbbttt aR e e aeeresbesreeaesteeresaeeteareanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ittt e e e e e e et e eaeeaae oeabeeabeeabe et e et e s b e aaeeabeeas eeesseesseaseenaeenseeaeeaeenaean
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN T2 ...t b bbb h bbb b se e b e e0 b £t b e e b e b s e e b b e s b e b e saebe 220 HE SRS AR SR L e R oA L e b e R e e b e b e e b e b et ebesebese s se et
P aNeTe (U= o e =Tt oTU o | OO R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvnvveeee...... A ...
5.2 Totals, Part 3, Column 9 ..o,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mN 16 .. e et eee et ttesuteeosntntaasseanstaansssaanssaaansseessteessteesaseeessteeaseeesaseeeasseeaasseesase Saeeeeneeeanaeeenaseeeaeeeenneeeas
[DI=Ye [0 =Toqlo) g (V=Y iTo o le) f o 4=Taa 1IN g g I=Ta o lo =T o] =T or - o] o PP PR
Total foreign exchange change in book/adjusted carrying value:

LS B ] = S =T i TR o1 10 o e A OO PPRTPNS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt h bbb e b e b e s oo b e e b e e b e e b e e e b e b e b b e e b e b e saebe 2281 E SRS SRS E LA b oA e e b e b e e b e b e e b e b e ats esbesebese s es et s et
Deduct current year’s other than temporary impairment recognized:

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

O e = 3 e Ty A o] [0 Ty W B O OO RPS
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiriiiiiitiie ittt bbbttt sttt sttt abe s Seeeee e e eeesee e e e e eeeneeas
[DI=Te [0 8 o) e=T Mo o E=Te (g a 11 C=To 1= 0 g T 0L RPN

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbbt bbbt bbb e bt bt e bt b 2mmemneessese e e e e e e e e eeennenes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteeeteeeescaete et eeesssaesesesesesssaesesesesensssesesesesensssssesasesensssesesesesenssestesesessnssansesans seessscacaesans 226,387,964
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccviuioiiuiiitieiteteeeete e te et ete et et et et e e et esestese st eae st ese et ese s es e s et ess et essesesessese st ese st ebe s ebeasesessabensssensassenseneneeneneas 129,386,236
ACCTUAI OF QISCOUNT .......cvovve ettt ettt ee e et eeeeees e eae s et esensssesesesesensesesesesesensssesesasesensns et seses e sesetesesesensssetesses e snsetesasasnsnsesesasessnsssntesesanneren 500,006

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 (2,969,756)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt b ettt .0

4.3, Part 2, SECHON 2, COIUMN 13 ........ouiiieieeieieie e .(237,593)

4.4, Part 4, COIUMN T .ottt ettt te b ee b8 e £t E o8 E 41 £ s eE b 4804 E £ o b4 £ £t E e E b8 e £ £ ot E e E b bttt bbbttt R et s en et s 18,820 ... (3,188,529)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiiiceceete e eeeecte et eeeesaete et eseessseaete s e s eessastetesesesssseaesesesensssssesesesensssssesesesansssesesasesensssnsesasasansnan febesssssesesns (1,387,975)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiuieieeieeeeeeeeteeee et ee ettt et e e et et e s e s es e s et ess et eassessaseeseseeeeaeeneaen 78,306,883
DedUCt aMOTHZAtION OF PIEIMIUM ........viieieeeeteee et e eeeeseeeeteee s s saeaeeetesesesssassesesesesssssseses s s ssssssses s assssssesesasnsssssssess s sssnsesesasasssssses et s s esnsssesasesssssanses <hesesesasscsesetannas 749,407
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et ettt et et s e s et et e s e s et et e s e s e eses et s s et et e s e s e s esese s es e s et e b e s e s esesses e s s e s et et essae st es s s et bk ebee et et et ea bbbt et 0

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

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuiiieeeeecececceee ettt ettt et a s s st e s e s e s e s e as s s s s s e s et esessssa s sttt esesessasasasas s eseseseans febebestett et nenaetebebebsaeaeas 0

8.4, Part 4, COIUMN 15 ...ttt ettt b et e bt eh bt E SR b8 b4 e £ LE L b E b £ E L E SR b £ ot b bttt b b e e enensnsea et s e st et en 0 e 0

Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 ..ottt b bbb b b s 8 b e bbb 8t E b0t h bbbt nsna et s enen s naena 248,280

9.2, Part 2, SECHON 1, COIUMN 17 ....vouieiieeeeeeeceee ettt ettt a st et e s e s e s e s s s s s e s et e s s s s ss s s s st et eseseseasas s st eseseseans febebebeett et st asesebebebeataeae 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b ettt b e b e bt s st b b et ettt s e h et et et tatae 2osensnseaetesesennsnse s s s s 0

9.4, PArt 4, COIUMN 13 ..ottt ettt et et e et et te e e ee e s e aetesesensssetetesesensssseesesesensssetesesessnssaesesesessnsssesesassesnssaesesasensnssassesasanstbebebeentseasbetena 349,924 598,204

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccocviiiiiiiiiiniiinnese s oo 6,903

Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceveverereuerereieeeeceetetesesesseaeteteseseessaesesesesesssaesesesesesssaesesesasas seesesscsesesens 272,050,111

(DTt Lot (o) =TI gTeT g F=Te o Ty (=T o IR=T 4o USSP 0

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cccueieieeeeececeeteeeeeeeceete e eeeescaete e s esessseete s s esenssesaesesesensssssesesesensssssesesssensssssesssasenas feesesesesesanas 272,050,111
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeevveevieeeeesee oo 128,784,321 [ 120,900,302 |................ 128,613,413 | 129,100,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 497,493 437,778 497,200 500,000
by governments) 4. Totals 129,281,814 121,338,080 129,110,613 129,600,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,297,458 2,157,994 2,443,960 2,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 11,306,308 10,124,791 11,685,857 10,361,824
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer o 109,892,808 |................ 104,559,239 |................ 113,248,979 |...cocoee.. 112,618,557
Identified Fur}fis, Unaffilia}ted Bank 9. CANAUA ..o 5,499,114 | 5,201,502 | 5,496,850 |....cocvevernnnne 5,500,000
Loans, Unafilated Cortiicates of 10._ Other Countries 10,019,617 9,529,788 9,987,340 10,000,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 125,411,539 119,290,529 128,733,169 128,118,557
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 268,297,119 252,911,394 271,973,599 270,080,381
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 3,752,992 3,752,992 3,990,585
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 3,752,992 3,752,992 3,990,585
26. Total Stocks 3,752,992 3,752,992 3,990,585
27. Total Bonds and Stocks 272,050,111 256,664,386 275,964,184
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 12,497,688 | 95,147,677 |............. 19,581,276 |...ooveveeeeeeeeeeeecnn O 1,557,678
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals 12,497,688 95,147,677 19,581,276 0 1,557,678 XXX 128,784,319 31 :8 96,582,208 30:1 128,784,319 0

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

.................. 497,493 | ... 0 [ 97,77 006 [ 497,498 |l 0

2.7 Totals 497,493 1,971,771 497,493

GoIs

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

3.1 NAIC 1 .. . eeeeeeeen [ 2,297,458
3.2NAIC 2 .. . 0. . e [
3.3NAIC 3 ..
3.4 NAIC 4 . 0. .
BENAICS e eeeadfeereeseeneenieseneenn O e O e O e O e O XK e [
3.6 NAIC 6

............... 4,009,674 3 2,297,458

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

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

5.1 NAIC 1 2,301,046 |...............4,861,687 |.................617,086 |................. 788,144 | ... XXXooooooos |orvrnnnnn 10,199,238 [ 2.5 | 12,494,513
52NAIC2.. 1,107,070 [ O i 0 e 0 e XK e 1,107,070 [ 003 e 1,146,383 |....
53NAIC 3 Lo O L 0 e O e 0 e O o XK e 0 e 000 0.

54 NAIC4 .. .
BE5NAICS ..ot O 0
5.6 NAIC 6

5.7 Totals 1,631,275 3,408,116 4,861,687 617,086 788,144 XXX 11,306,308 2:8 13,640,896 4:3 10,199,238 1,107,070




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 144,903,410 50,043,509 |......ccoceev 7,509,020 . 150, 150,302 . 84,422,887 118,033,052
B.2NAIC 2 ..o 3,499,304 |... ..22,449,224 |.... ....6,901,335 .. . . .. 3. ...26,683,812 |.... .83 .22,216,361 |.. ...11,553,826
B.3NAIC 3 ..o 2,858,063
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

6.7 Totals

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

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals 0

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

9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

144 NAIC4 ...
145NAICS ...
14.6 NAIC 6
14.7 Totals

14.9 Line 14.7 as a % of Line
Section 12

14.8 Line 14.7 as a % of Col. 7

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....159,032,373 |........... 149,789,690 |............. 32,449 476 |................. 617,086 |.............. 2,345,822 226,201,395 |........... 118,033,052
12.2NAIC 2 ... ) e 3,499,304 |... ...23,556,294 |.... ....6,901,335 .. 770,324 |.. 150,000 |... .22,216,361 |.. ...12,660,896
123 NAIC 3 e [(c) I 2,858,063 |............ 10,586,744 |............ 11,871,075 [ O o 0 [ 0 ]o00.25,315,882 [ 6.3 [ XK e XXX e e 9,620,783
124 NAIC 4 o (D) s (1 0 | 125,108 [ 0 o 0 [ 0 o 125,103 [ 000 [ XK e XXX e foee e 125,103
125 NAICS e (D) s [0 0 [ O e O e 0 [ 0 1(C) e 0 e 000 | XX e et XX [ 0
12.6 NAIC6 ... 0 0 0 0
12.7 TOtalS .o 165,389,740 |........... 183,932,728 |............. 51,346,989 |...............1,387,410 |............. 2,495,822 258,163,642 |........... 146,389,047
12.8 Line 12.7 as a % of Col. 7 40.9 45.5 12.7 0.3 0.6 0.0 100.0 XXX 63.8 36.2
13. Total Bonds Prior Year
13ANAIC T e 135,090,479 |.......... 102,183,314 |............. 27,330,077 265,208,468 |.........cccvenveen. 82.8|......... 189,557,233 |............ 75,651,235
13.2NAIC 2 e (V) 19,038,340 |............... 8,021,247 |.oveeiieeee e 770,808 .. O [ O e XXX e e XK e 27,830,195 PV P 14,463,536 |............. 13,366,659
13.3NAIC3 ... ..2,597,576 | 8,316,976 |.... . ...24,891,465 |... T .11,093,202 |.. ...13,798,263
134 NAIC 4 oo 0. 2,006,098 |.... 2,487,278 |.... 0.8 | 0. ..2,487,278
13.5NAICS ... 0 e 0 |oeeeeeeeerermneeeeeen O e O e O e O | XK e XX e [ (€) e 0]... ...0. 0 [ 0
13.6 NAIC6 ... 0 0 0 0. 0 0
13.7 TOtalS .o 137,688,055 |........... 131,544,728 |............. 49,659,417 |.................. 770,608 |................. 754,598 ..o O [ XX e XK (b) ....320,417,406 |.........coueunvec 100.0 |........... 215,113,971 |......... 105,303,435
13.8 Line 13.7 as a % of Col. 9 43.0 41.1 15.5 0.2 0.2 XXX 100.0 XXX 67.1 32.9
14. Total Publicly Traded Bonds
TAANAIC T e 58,628,733 |........... 138,642,513 |.............25,967,242 |.................617,086 |............... 2,345,822 |..coovevvveeeeeeeen 0 ... 226,201,396 ..o 5529 | 189,557,233 |..cooviieeeen 5922 | 226,201,396
14.2NAIC 2 ... ..1,499,398 |... ...15,236,453 |.... .22,216,361 |..
T4.3NAIC 3 e 0. ....5,142,510 |.... ...9,620,783 |..

0 o 0. 125,103 |..
.......................... 0 e 0 SRR |
........................... 0 0 0
....................................... 60,128,131 |........... 159,021,476 258,163,643
............................................... 23.3 [ 61,6 eveeeeereneneene 1000
12.7, Col. 7,
14.9 39.3 8.9 0.2 0.6 0.0 63.8 XXX XXX XXX 63.8 XXX

15. Total Privately Placed Bonds
15 1NAIC T e
15.2NAIC 2 ...
15.3 NAIC 3
15.4NAIC4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...
15.7 Totals

15.9 Line 15.7 as a % of Line
Section 12

15.8 Line 15.7 as a % of Col. 7

............. 75,651,235
...13,366,659 |....

118,033,051
...12,660,896

12.7, Col. 7,

26.0

6.2 3.8

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

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 current year, $

................ 146,389,048 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $

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

136,255,571 ; NAIC2 $

0 current year, $

0; NAIC3 $

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

................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

0 NAICA $ oo

0; NAIC5 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccccveeveeereeneensennens fevevnenn.... 12,497,688 ... 95,147,677 |......e...... 19,581,276 |..ooevveeeeeeceeeee 0 | 1,557,678

1.02 Residential Mortgage-Backed Securities ...

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

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

1.05 Totals 12,497,688 95,147,677 19,581,276 0 1,557,678 XXX 128,784,319 31.8 96,582,208 30.1 128,784,319 0
2. All Other Governments

2.01 Issuer Obligations ............cccoeivrieiennienecinecees [ 0 497,493 497,498 | 001 [ 1,971,771 [ 0.6 [ooeeiieiins 497,493 | 0

2.02 Residential Mortgage-Backed Securities ... L0 0] w0

2.03 Commercial Mortgage-Backed Securities .......... |.o.cccocevvveevreenennn. 0 0 0

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

2.05 Totals 0 0 497,493 497,493 1,971,771 0.6 497,493 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..o [ 0 o0 2,297,458 [ O e 0 e 0 XXX ovvvivee oo 2,297,458 |..coeiiiieiee 0.6 o 4,009,674 ..o 1.3 | 2,297,458 |...ooeieiee

3.02 Residential Mortgage-Backed Securities 0. .0 . .

3.03 Commercial Mortgage-Backed Securities 0 v 000 oo 0

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

3.05 Totals 0 2,297,458 0 0 0 2,297,458 4,009,674

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

Possessions, Guaranteed

4.01 Issuer Obligations ...........ccooveerienieneeniieeee,

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccccceuee. [ P 1,594,757 |oovennne 3,248,234 |............. 4,626,769 |...ocooveeeeeiiine [V (V1 D,0, 0. NN U 9,469,760 |...cooveveiriinne 2.3 | 13,640,897 |.ovoveeeiieiiienne 4.3 [, 8,362,691
5.02 Residential Mortgage-Backed Securities ... 36,518 |. ...159,882 |.. ..234,917 |.. .. 1,836,547 |.. 1,836,547 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T 0 Jooeeeeeeeeeeeeieeen 0 e 0 e XK [ 0 Joeereerrenenenenn 000 oo 0 i 000 o 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . . 0
5.05 Totals 1,631,275 3,408,116 4,861,686 11,306,307 2.8 13,640,897 4.3 10, 199,238
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoeeereereinenennceieens fovreiinns 147,099,553 |............. 59,332,946 |............. 17,326,688 |.....ocevveee 770,324 | 150,000 |............ D,9, 0. NI RURN 224,679,511 |.oeiiiie, 55.5 [ 168,927,987 |.ooveeieiieies 52.7 [ 95,061,028
6.02 Residential Mortgage-Backed Securities ............ |.o.ccccvveeveeceeeennnn. [V R [V [V [V (V1 XXX e, [V 0.0 [ [V 0.0 [ 0
6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [V R [V 1,026,786 |.cvoveveeeieeieiins [V (V1 D.0.0 SN 1,026,786 |.coooveveeeiieiennne 0.3 [ 3,122,380 [...oovoeieiieie 1.0 [ 1,026,786
6.04 Other Loan-Backed and Structured Securities ... 4,161,225 23,746,531 8,053,059 0 0 XXX 35,960,815 8.9 32,162,489 10.0 20,297,320 15,663,495
6.05 Totals 151,260,778 83,079,477 26,406,533 770,324 150,000 XXX 261,667,112 64.7 204,212,856 63.7 116,385, 134 145,281,978
7. Hybrid Securities
7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0
7.02 Residential Mortgage-Backed Securities ... L0
7.03 Commercial Mortgage-Backed Securities .. P PR 0
7.04 Other Loan-Backed and Structured Securities ... 0
7.05 Totals 0

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ...........cccceerieiiniiniieiieiieee

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities .........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...........c.ccceueeneene
8.06 Affiliated Bank Loans - Acquired ..........cccccceuee

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 161,191,998 |............. 160,026,315 |............... 42,082,226 |...coovevennee 770,324 ....1,707,678 10 365,728,541 | 9004 XXX [ XXX e 235,002,989 |............. 130,725,552
12.02 Residential Mortgage-Backed Securities .......... |ooocoviieee. 36,518 |00 159,882 | 284,917 [ 617,086 788,144 |............ D.9,9 TN RUN 1,836,547 |[ooeioeiiiiiiieeen 05 [ D\9.0 RN RUNR D.9,9 TN RUN 1,836,547 oo 0
12.03 Commercial Mortgage-Backed Securities ........ [ooccoooiniiniininncn0 il 0 s 1,026,786 |....oovveeveeieeieeinn 0 o0 e XXX o 1,026,786 |....ooovvevveeiieeiennn 0.3 o XXX o XX o 1,026,786 |...eeoveeeeeiieiieiene 0
12.04 Other Loan-Backed and Structured Securities . |- .. 35,960,815 |. 20,297,320 |.eoeneen 15,663,495
12.05 SVO Identified FUNAS .......cccoveeieeneeiieceenies oot XXX e XX [t XX e XXX e e XXX forecc 0 0 [ 000 e XXX [ XXX e o 0 0
12.06 Affiliated Bank LO@NS ..........cccceverenenenenenenes Joeeeneeeneneieeeeeen 0 o0 o0 0 0 e XXX o0 o000 e XXX i o XXX i oo [V R 0
12.07 Unaffiliated Bank LOANnS ..........ccccevoeeneeneeneeniens foevveniiniiccn0 0 o0 o0 el 0 fe XXX i e 0 [ 000 e XXX [ XXX o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0
12.09 TOtalS ..o [eeenienenn. 165,389,741 ... 183,932,728 |.............. 51,346,988 |............... 1,387,410 [................ 2,495,822 |.cooovieiiciiennc0 o, 258,163,642 |............. 146,389,047
12.10 Line 12.09 as a % of Col. 7 63.8 36.2

60I1S

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

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

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

13.08 Unaffiliated Certificates of Deposi

.2,106,282
.. 10,736,511

13.09 Totals 49,659,417 320,417,406 |.....ocoevveennee 100.0 | 215,113,971

13.10 Line 13.09 as a % of Col. 9 15.5 100.0 XXX 67.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 56,392,276 |............. 142,263,612 |.............. 34,639,425 |......ociiiiiiin 0 .... 1,707,678 ...235,002,991 ... 196,004,568 |.......cccecvvveeenn 61,2 [ 235,002,991

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

...234,917

788, 144

.... 1,026,786
20,297,320

....... 3,122,380 |

15,987,023

..1,836,547 |..

1,026,786
2207 320

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

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

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 94,029,949 |.....cceoenee 94,029,441 | L0 I
2. Cost of cash equivalents aCqUIrEd .............cccceeeveveveveueeeeeeeeeieeeeeeseeeeseseas feeeeeeeens 1,830,723,253 |........... 1,830,062,005 |.....ccveeverrenenee 661,248 |.....coovviiiecie
3. ACCIUAI Of GISCOUNL .....cuvveieieiiiieiie ettt [oessessesesnsnsnes 866,548 |.......covvvuvenene 866,548 |.......coovvvrriiie L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees [QI20C) ) I [ 20 | T, (R
6. Deduct consideration received on diSPOSalS ..............ccocoeuevevevececueueeeeeececeeens e 1,789,362,492 |........... 1,788,701,219 [ 661,273 [
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 136,256,065 |......c....c. 136,255,572 | L
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ [V RN (L N
12. Statement value at end of current period (Line 10 minus Line 11) 136,256,055 136,255,572 483

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

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

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

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

Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
1004616 ...oevvveeieiiiiiiiiiiiiieens [ ROYAL OAK ..vvvvvveesenniiiiiiiiiiiiiiiiiiiiiiiiieanass Ml e ....07/15/2022 .. [.................... 5.100 [ooeenennnnnnnnees 3,069,988 [ [0 N [0 Ofcciiiiiiiinne, [0 [0 5,950,000 |... 09/02/2022 ...

0599999. Mortgages in good standing - Commercial mortgages-all other 3,069,988 0 0 0 0 0 5,950,000 XXX
0899999. Total Mortgages in good standing 3,069,988 0 0 0 0 0 5,950,000 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 3,069,988 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 5,960,000 XXX

0 unpaid taxes $

0 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaidtaxes $§ e 0 interest due and unpaid.
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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
1004616 ..ovveniiiiiiiiniiiiiii e O P P PPPPPP M oo e | 07/15/2022 ..ooovvven oo 5.100 founiiiiiiiiiiiiiiii i 3,100,000 [o..niiiiiiiiiiiiiiii e {0 PP PPPIT 5,950,000
0599999. Mortgages in good standing - Commercial mortgages-all other 3,100,000 0 5,950,000
0899999. Total Mortgages in good standing 3,100,000 0 5,950,000
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals 3,100,000 0 5,950,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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
1004616 ..ovvnniiiiiiiiniiiiiinnnns ROYAL OAK ..ivvvenniiiiiiniiiiniiiiiiinnees fonnniiiniennnns ME s e e s 07/15/2022 ..o feeeniiiinis e | [V [ [V [ o [\ [V o [\ Ol 30,012 |..eeeeeeeeeeeeee O i O
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0 0 30,012

0599999 - Totals

30,012




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-SP-4 ..... US TREASURY NOTE/BOND .....evvnvvvvinnnnniniinnnnnnnnnnns fooe ven | oeeeeen | s LA 392,422 |...55.9380 |......vieeennnnn 279,688 [oiiiiiinnnnnns 500,000 |.eevevrnnniennns 396,954 |.eveiviiiinnnn0 oo 2,604 0 [0 1375 2.387 [FA s e 2,597 | 6,875 [....10/02/2020 ... |....08/15/2050 ...
912810-88-8 ..... US TREASURY NOTE/BOND US TREASURY N/B ... LA ...59.8590 |... ..250,000 |.. 21217 0 o970 0 [0 ]l 10625 2.388 ....02/01/2021 ...|....11/15/2050 ...
912810-TB-4 ..... US TREASURY NOTE/BOND .....evvnniiviinnnniiiiiiniineeees foen o LA ...63.6560 |... .1,000,000 |.. 949,507 o0 [ 1,226 |0 [0 L 1LBTE 2.109 ....01/10/2022 ...|....11/15/2051 ...
912828-45-6 ..... US TREASURY NOTE/BOND LA ...99.2270 |... e 4,999,730 [oieieiiie0 e (304) [0 0 ]l 22750 - 2.757 ....06/19/2018 ...|....05/31/2023 ...
912828-7L-7 ..... US TREASURY NOTE/BOND US TREASURY N/B ... LA ...91.2890 |... +...6,006,209 |.....ccevvnnnnnn foriiinnnnn (2,652) [0 o0 0000000375 | 0.330 ...05/20/2020 ... |....04/30/2025 ...
912828-2P-8 ..... US TREASURY NOTE/BOND US TREASURY N/B ... LA ...98.3360 |....covnunnnns 7,375,195 |.... e 7,497,958 |0 5,505 [0 o0 00125 0.199 ....05/20/2020 ...|....05/15/2023 ...
912820-BH-3 ... US TREASURY NOTE/BOND LA ...88.9770 |....oovnnnnnns 2,669,297 |.... 02,954,261 [oiiiiiiiinnnl0 e 14579 [0 00000000375 0.862 ....01/29/2021 ...|....01/31/2026 ...
91282C-BL-4 ..... US TREASURY NOTE/BOND ... LA ...81.5160 |....covnnnnnns 2,445,469 |.... 22,868,195 [.oieiiiininnni0 e 15,008 [0 o0 e 10125 | 1.706 ....04/29/2021 ...|....02/15/2031 ...
91282C-8P-5 . US TREASURY NOTE/BOND LA ...86.5780 |. .. 2,164,453 |. .2,469,617 |.. .1.367 ....02/26/2021 .. 02/29/2028
91282C-BII-0 ..... US TREASURY NOTE/BOND LA ...89.4060 |. ..1,788,125 |. 01,991,614 |.. .0.878 ....04/28/2021 .. 04/30/2026
912820-BZ-3 . US TREASURY NOTE/BOND LA .. 86.7810 |. 1,735,625 |. 01,992,295 |.. e 1,325 ....04/28/2021 .. 04/30/2028 ...
91282C-CF-6 ..... US TREASURY NOTE/BOND ... LA . 15,893,750 |...89.1950 |... ... 14,271,250 |.... .. 16,000,000 |.. ...15,925,987 |.cooeeeeennienni0 e 21,265 [0 eeeeeiiel0 1002202750 ). 0.888 ...06/25/2021 ...|....05/31/2026 ...
912820-0G-4 ..... US TREASURY NOTE/BOND ... LA . 14,907,422 |...93.8400 |... ... 14,075,977 |.... 15,000,000 |.. 14,954,456 |.....oooevnnnn0 i 31,161 [0 00000002250 . 0.460 ....06/25/2021 ...|....06/15/2024 ...
91282C-ED-9 ..... US TREASURY NOTE/BOND ... LA ...6,922,070 |...94.4840 |.............. 6,613,906 |.... .7,000,000 |.. 6,942,099 [oiiiiiiiien0 220,029 [0 o0 el 10750 . 2.136 ....08/17/2022 ...|....08/15/2025 ...
912820-EK-3 ..... US TREASURY NOTE/BOND ... LA .... 15,103,248 |...97.1170 |... ... 14,713,254 |.... ...15,150,000 |.. 15,118,197 [0 e 14949 L0 000022500 ). 2.660 ....06/04/2022 ...|....04/30/2024 ...
91282C-EV-9 ..... US TREASURY NOTE/BOND ... LA .... 12,268,086 |...95.6880 |... .... 11,482,500 |.... ...12,000,000 |.. 12,251,170 [0 e (16,916) [0 o0 1000032250 |- 2.89%4 ....07/06/2022 ...|....06/30/2029 ...
912820-EW-7 ..... US TREASURY NOTE/BOND ... LA . 10,203,125 ...96.7110 |..eevunnnnnens 9,671,094 |.... .. 10,000,000 |.. ...10,184,545 |...ooooiiniennl0 oeeinnnn (18,580) [oeeneeccieennl0 o0 00003250 ). 2.810 ....07/05/2022 ...|....06/30/2027 ...
91282C-EX-5 ..... US TREASURY NOTE/BOND ... LA .. 5,010,156 |...97.5900 |.....eunneeenn 4,879,492 |.... ....5,000,000 |.. 5,007,741 [0 e (2,415) [0 feeel0 0122232000 - 2.89%4 ...07/06/2022 ...|....06/30/2024 ...
912820-FB-2 ..... US TREASURY NOTE/BOND ... LA . 11,893,594 |...94.6250 |... .... 11,355,000 |.... 12,000,000 |.. 11,901,086 eeneeeenennnd0 e 7,492 [0 oeiiienl0000002.750 . 2.943 ....08/12/2022 ...|....07/31/2027 ...
91282C-FK-2 . US TREASURY NOTE/BOND LA ...98.0160 |. ..2,156,344 |. .2,200,000 .2,166,289 |.. ......4.103 ..0 [....09/22/2022 .. 09/15/2025 ...
912820-FP-1 ..... US TREASURY NOTE/BOND ... LA ...99.9380 [....coeunnnnns 1,998,750 |.... .2,000,000 |.. ... 1,995,194 a9 0 040250 4.340 [AQ ...... . .0 [....10/28/2022 ...]....10/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - 128,613,413 | XXX 120,900,302 129,100,000 128,784,321 106,764 XXX XXX 351,969 1,152,813 XXX XXX
0109999999. Total - U.S. Government Bonds 128,613,413 [ XXX 120,900,302 129,100,000 128,784,321 106,764 XXX XXX 351,969 1,152,813 XXX XXX
045167-FL-2 ..... |ASIAN DEV BANK SR UNSECURED .......eeeeeevvuusreeernnnnns | ...... |D ...... | .......... | TAFE |t 497,200 |...87.5560 [......cceununnnns 437,778 |oveeeeeeennn 500,000 [-eeeernnniaanees 497,493 |oevuieeenn (U 298 |oeeeeiieieeenn0 e 0 ] 1875 | IR L 2,760 [-oeiiiiiinies 4,688 |....03/08/2022 ...|....03/15/2029 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 497,200 | XXX 437,778 500,000 497,493 0 293 XXX XXX 2,760 4,688 XXX XXX
0309999999. Total - All Other Government Bonds 497,200 | XXX 437,778 500,000 497,493 0 293 XXX XXX 2,760 4,688 XXX XXX
13063D-2U-5 ..... |CAL|FORNIA STATE ivviiiiiiiiiin e | ...... | ....... |2 ......... | T.0FE | 2,443,960 |. 107.9000 |........cceeen 2,157,994 [...ooovnennnns 2,000,000 |..eevennnnnns 2,207,458 |uvuuniiiiinnnnd 0 .. (85,926) |......oeeeeeeen 0 fovviiiinnnnnnnnn 0 ]......5.000 |...... 0.596 [D .oovvee oviinnniiiinns 8,333 | 100,000 |....04/14/2021 ...|....12/01/2031 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,443,960 [ XXX 2,157,994 2,000,000 2,297,458 (85,926) XXX XXX 8,333 100,000 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 2,443,960 [ XXX 2,157,994 2,000,000 2,297,458 (85,926) XXX XXX 8,333 100,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
207758-D3-4 ..... CONNECTICUT ST SP TAX TRANSN SER A ........... LADFE e 1,208,050 |...97.9490 |oeeeeeriieennnnnn 979,492 |...ccevnnnnnns 1,000,000 [...eoeeeennnnn 1,176,273 |eeevneeeeeenn0 [ (19,514) |eeveeeeeeennn0 o0 ]0..24.000 ... 1720 |WN s [ 6,667 ...04/23/2021 ...|....05/01/2039 ...
207758-D4-2 ..... CONNECTICUT ST SP TAX TRANSN SER A . oo |- 1.DFE ..]... 1,205,010 |...97.5090 |... 975,091 |.... 73736 [0 (19,208) [.vvvvvvvvvvennnnn0 ool el 40000 | 1.750 |WN ...... 6,667 |... ....04/23/2021 ...|....05/01/2040 ...
594712-SF-9 ... MICHIGAN ST UNIV REV GEN-SER A ... |- 1.CFE ... 1,689,745 |. 100.8160 |... .. 1,572,730 |.... e 1,594,757 |0 | (55,684) |..evnneeeeennnn0 o0 ]0..24.000 ... 0.410 |FA ...... .. 23,573 |... ...04/14/2021 ...|....08/15/2030 ...
NEW JERSEY ST ECON DEV AUTH REF-SCH FACS CONSTR-
64577B-6J-8 ..... SER GGG v |- 2.AFE ... .. 1,178,600 |. 105.0280 |.............. 1,050,277 |.... 1,107,070 el | (39,314) |evveeeeeeenn0 o0 100050250 . 1.160 |NS ...... .. 17,500 |... ....02/24/2021 ...|....09/01/2025 ...
709225-CB-0 ..... PENNSYLVANIA ST TNPK COMM REF-SER A .. |- TEFE L ...2,327,320 |...96.8550 |......eennnn 1,937,097 |.... 2,276,761 [0 | (29,639) |..ooeeeeeeeennnn0 feniiiiiiiinnnnnnn0]...4.000 |...... 2.191 (D ....... 6,667 |... ...03/31/2021 ... |....12/01/2043 ...
SAN FRANCISCO CALIF CITY UNREFUNDED AMT-REF-2ND
79766D-RP-6 ..... SER G e [ LEFE L .. 1,186,153 |. 106.3560 |... ..1,063,561 |.... ....1,109,846 |.....oooevnnnnn0 i (23,834) [0 o0 000005.000 . 2.320 [MN oot e 8,333 |... .50,000 |....09/18/2019 ...|....05/01/2027 ...
89546R-QV-9 ... TRI-CNTY MET TRANSN DIST ORE SER A coe]eeeneee |2 e [ 1LAFE L)L ...1,053,400 |...96.0600 |... 960,604 |.... ....1,081,318 [0 e (6,128) [0 el 0 1112240000 ). 3.270 [MS ...... .. 13,333 |... . 40,000 |....03/21/2019 ...|....09/01/2048 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 9,848,278 | XXX 8,538,852 9,469,761 XXX XXX 82,740 364,900 XXX XXX
3140XF-TA-9 ..... |FED NATL MTGE ASSN POOL NO FN FS0544 | A 1,837,579 |.. 88.0180 [....cceuunnnns 1,585,939 |.oovuennnens 1,801,824 |..ooovvnnnnnns 1,836,547 |ooveveeneeeenn0 o (1,082) [0 |eviieeennn 0 f1023.000 ... 2.852 [MON ...oo [oeeemnmnniaennes 4,505 |oeeeiiiieaanes 45,046 |....02/08/2022 ...|....01/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 1,837,579 | XXX 1,585,939 1,801,824 1,836,547 0 (1,032) 0 0 XXX XXX XXX 4,505 45,046 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 11,685,857 | XXX 10,124,791 10,361,824 11,306,308 0 (194,346) 0 0 XXX XXX XXX 87,245 409,946 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
00164V-AE-3 ..... AMC NETWORKS INC SR UNSECURED .........eevervrvrmnnnnns foon von ] unnnns T L 3.CFE it 681,388 |...76.7560 |.................579,510 [.cccooiiinnnnnnsl 755,000 [.oeviirnnnnnnns 579,510 |....... (107,765) |........... 5,887 [cccoeevrirnnann0 [ooriiiiiiiinnnnn0 e 4.750 |...... 8.699 ....00/28/2022 ...|....08/01/2025 ...
00164V-AF-0 ..... AMC NETWORKS INC SR UNSECURED . A1 e [ 8.CFE Lt ..641,875|...62.39%0 |... ... 650,000 |.. ....405,573 |........(237,918) [.....eeerrniin 903 o0 [0 4.250 |...... 4.438 ....08/01/2021 ...|....02/15/2029 ...
00206R-ML-3 ..... AT&T CORP SR UNSECURED A1 [ 2B FE L .. 998,330 |...90.2570 |... .1,000,000 |.. 0998,8% |eeveniiiiinnnn0 o826 |0 0 1.700 |...... 1.735 ....03/19/2021 ...|....03/25/2026 ...
00774C-AB-3 ..... AECOM SR UNSECURED 1 e [ 8.CFE Ll .. 223,250 |...96.7980 |... ... 200,000 |.. +...193,597 |...eeti i (20,316) [oeeeeenn (3,794) |oeeeiieeeeeenn0 [0 5125 |...... 2.948 ....02/04/2021 ...|....08/15/2027 ...
013817-AJ-0 ..... ALCOA INC SR UNSECURED .. co | SAFE L. 1,147,500 |...99.7230 |... .1,000,000 |.. ....997,232 |....... (107,566) |......... (23,700) |...cevunrereennn0 foiiiiiiinnnn 0 s 5.900 |...... 3.144 ....08/02/2021 ...}|....02/01/2027 ...
025816-CG-2 ..... AMERICAN EXPRESS SR UNSECURED ... oo |- 1.F FE ). 1,006,910 |...96.2290 |... 962,294 |.... .1,000,000 |.. ,002,251 oveeeeeeeennnd0 [ (1,460) |0 o0 e 2.500 |...... 2.346 ...09/18/2019 ...|....07/30/2024 ...
025816-CS-6 ..... AMERICAN EXPRESS SR UNSECURED ... oo |- 1.F FE )., .. 999,070 |...91.0660 |... 910,657 |.... .1,000,000 |.. 999,197 |oveveviiiinnnnn0 o 127 0 0 2.550 |...... 2.570 ....03/01/2022 ...|....03/04/2027 ...
03522A-AG-5 ..... ANHEUSER-BUSCH CO/INBEV SR UNSECURED . |- 2.AFE ... ...96.3210 |... 1,444,821 |.... .1,500,000 |.. 612,524 |.oooieiiii0 [ (38,989) [0 0 3.650 |...... 0.960 ....02/12/2021 ...|....02/01/2026 ...
06406R-AL-1 ..... BANK OF NY MELLON SR UNSECURED ... . .. 1.F FE .. ...95.3630 |. ..953,627 |. .1,000,000 .999,331 |.. .2.100 |......2.137 ....10/17/2019 .. 10/24/2024 ...
097023-CT-0 ..... BOEING CO SR UNSECURED .. 1 .2.CFE .. ...99.1930 |. .. 743,949 |. . 750,000 750,000 |.. .4.875 |......4.875 ....04/30/2020 .. 05/01/2025
097023-DE-2 ..... BOEING CO SR UNSECURED .. 1 .2.CFE .. ...95.6590 |. ..956,587 |. .1,000,000 ,000,000 .. L.l 1.433 ... 1433 ...02/02/2021 .. 02/04/2024 ...
11135F-BB-6 ..... BROADCOM INC SR UNSECURED . 1 e 2.0 FE Ll ...94.8180 |... 282,823 |eeeeeeeeennnn0 o560 [0 3.150 |...... 3.177 ....08/07/2020 ...|....11/15/2025 ...
11135F-BK-6 ..... BROADCOM INC SR UNSECURED A1 [ 2.0 FE L ...80.2680 |... .. ....770,324 e (284) [0 0 [ 3.419 |...... 3.366 ....03/31/2021 ...|....04/15/2033 ...
12008R-AP-2 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... 1 e [ 8.CFE Ll ...81.4130 |... . 500,000 |.. ....407,083 |......... (88,292) [c+vuneeeeennnn 395 |ovviiiiiiieeenn0 [0 e 4.250 |...... 4.375 ....02/08/2022 ...|....02/01/2032 ...
1248EP-BX-0 ..... CCO HOLDINGS LLC CAP CORP SR UNSECURED .. A1 [ 3.CFE L ...90.8740 |... .1,500,000 |.. ,363,116 |....... (169,187) [.........(21,800) |...cceeeeeeeeennl0 feveviiiiiiinnnnnl0 [ 5.000 |...... 2.993 ....04/22/2021 ...|....02/01/2028 ...
125523-AZ-3 ..... CIGNA CORP SR UNSECURED e [ 2.AFE L ...91.5890 |... .1,000,000 |.. ,054,605 |....oeeeeennnnnn foeeeeen (11,448) |0 [0 e 3.050 |...... 1.792 ....04/29/2021 ...|....10/15/2027 ...
126523-CP-3 ...... CIGNA CORP SR UNSECURED A1 [ 2AFE L . ...89.1310 |... .1,000,000 |.. +..999,809 |eeveiiiiiinnnn0 i 56 0 0 1.250 |...... 1.256 ....03/01/2021 ...|....03/15/2026 ...
14180L-AA-4 ..... CARGO AIRCRAFT MANAGEMENT SR UNSECURED . A1 e [ 8B FE L .. 694,048 |...90.6860 |... 680,145 |.... ... 750,000 |.. ...680, 145 e 8,414 |0 [0 | 4.750 |...... 5.934 ...01/17/2020 ...|....02/01/2028 ...
164110-AG-6 ..... CHENIERE ENERGY PARTNERS SR UNSECURED A1 [ 2.0 FE L ..1,056,250 |...90.0020 |... 900,025 |.... .1,000,000 |.. ,039,49%6 1 (9,205) [0 0 4.500 |...... 3.412 ....08/02/2021 ...|....10/01/2029 ...
166764-BIi-9 ..... CHEVRON CORP SR UNSECURED ............... 1 .1.DFE .. ,000,000 |...93.0490 |. ..930,489 |. .1,000,000 .1,000,000 |.. 0] .1.554 |......1.554 ....05/07/2020 .. 05/11/2025
18539U-AC-9 . CLEARWAY ENERGY OPERATING LLC SR UNSECURED 1 .3.BFE .. ...92.7210 |. ..927,209 |. .1,000,000 927,209 |.. (8,199) |. 4.750 |...... 3.799 ....03/31/2021 .. 03/15/2028
22822V-AC-5 . CROWN CASTLE INTL CORP SR UNSECURED .. 1 .2.BFE .. ...95.0440 |. ..802,173 |. ..844,000 .909,859 |.. ..(20,027) | .3.700 |......1.211 ....01/29/2021 .. 06/15/2026
22822V-AJ-0 . CROWN CASTLE INTL CORP SR UNSECURED 1 .2.BFE .. ...98.8530 |. .. 1,482,798 |. 500,000 .1,499,3%8 |.. . 1,085 |. .3.150 |......3.224 ....01/09/2018 .. 07/15/2023 ...
23345M-AB-3 ..... [DT MIDSTREAM INC SR UNSECURED ....... N L3.AFE .. ...83.6360 |. ..689,995 |. ..825,000 .689,99% |.. (116) |. ......4.375 |...... 4.356 ...11/30/2021 .. 06/15/2031 ...
233851-EB-6 ..... DAIMLER FINANCE NA LLC SR UNSECURED .. e | G FE ... ...95.0000 |... .1,000,000 |.. 999,202 |0 800 |0 [0 0.750 |...... 0.811 ....02/25/2021 ...|....03/01/2024 ...
24422E-\D-7 ... DEERE JOHN CAP CORP SR UNSECURED . o | LEFE L ...91.2130 |... .1,000,000 |.. 100:999,587 eeeeiiieeenn0 e B 0 0 2.350 |...... 2.360 ...08/02/2022 ...|....03/08/2027 ...
264410-8S-3 ..... DUKE ENERGY CORP SR UNSECURED ... A1 [ 2B FE L ...96.4540 |... ... 500,000 |.. 499,261 |0 e 26 0 [0 4.300 |...... 4.330 ....08/08/2022 ...|....03/15/2028 ...
29261A-AE-0 ..... ENCOMPASS HEALTH CORP SR UNSECURED ... e | 4AFE L ...85.8720 |... ... 157,000 |.. 125,108 [ooeeeeeiieeeeen0 e 792 [0 80,726 el l0 [ 4.625 |...... 4.794 ....02/02/2022 ...|....04/01/2031 ...
30231G-BC-5 ..... EXXON MOBIL CORP SR UNSECURED A1 [ 1D FE L ...95.8060 |... .1,000,000 |.. BV[V[VJ[V[V I R | R AP | N R | B RPN | Y R 2.019 |...... 2.019 ...08/13/2019 ...|....08/16/2024 ...
3030311-8G-0 ..... META PLATFORMS INC SR UNSECURED e | LEFE L ...93.1230 |... .1,000,000 |.. 998,109 RPN | B APPSR | B IS 3.500 |...... 3.544 ....12/28/2022 ...|....08/15/2027 ...
33767B-AB-5 ..... FIRSTENERGY TRANSMISSION SR UNSECURED 1 .2.CFE .. ...97.2300 |. .1,000,000 1,022,128 |.. (9,772) |. .4.380 |......3.071 ....03/02/2022 .. 01/15/2025 ...
337932-AC-1 . FIRSTENERGY CORP SR UNSECURED SER C 1 L3.AFE .. . 112.9420 |. .1,000,000 01,129,419 |.. .. (33,052) | .7.375 |......2.981 ....02/02/2021 .. 11/15/2031
35671D-CC-7 ..... |FREEPORT-MCMORAN C & G SR UNSECURED .. 1 .2.CFE .. ...97.2850 |. . 500,000 500,000 |.. .5.000 |......5.000 ...08/01/2019 .. 09/01/2027
36267V-AE-3 ..... GE HEALTHCARE HLDG LLC SR UNSECURED .. 1 .2.BFE .. . 101.4670 |. . 750,000 746,999 |.. .5.650 |......5.744 ....11/09/2022 .. 11/15/2027
373334-KL-4 ..... [GEORGIA PR SR UNSECURED SERIES B ... 1 L2.AFE .. ...85.2630 |. ,000,000 999,121 |.. ......2.650 |......2.664 ....09/04/2019 .. 09/15/2029 ...
378272-BD-9 ..... GLENCORE FUNDING LLC SR UNSECURED .. e [ 2.AFE L ...88.5060 |... .2,000,000 |.. 1,998,570 |.vveeeeeeeennnn0 [ 411 0 [0 e 1.625 |...... 1.647 ...04/21/2021 ... |....04/27/2026 ...
382550-BN-0 ... GOODYEAR TIRE & RUBBER SR UNSECURED ..........ccceeeer foun nn A1 [ 3.CFE Ll ...83.4150 |... . 750,000 |.. 625,612 |........(124,388) |..ccvvvnerennnn0 o0 o0 e 5.000 |...... 5.000 ....04/27/2022 ...|....07/15/2029 ...
404119-BS-7 ..... HCA INC SR UNSECURED 1 e 2.0 FE Ll . 100.6390 |... .1,000,000 |.. ,089,072 |ueeeeeeeennn0 [ (32,568) |0 o0 e 5.875 |...... 2.351 ....01/08/2021 ...|....02/15/2026 ...
404119-CA-5 ..... HCA INC SR UNSECURED .. A1 [ 2.0 FE L ...86.0400 |... .1,000,000 |.. 974,652 |..evvevveinnnnn0 oo 2,784 |0 0 3.500 |...... 3.885 ....056/06/2020 ...}|....09/01/2030 ...
404121-Ad-4 ..... HCA INC SR UNSECURED .. 1 e [ 2.CFE Ll ...99.5170 |... .1,000,000 |.. , 111,586 [.oeeeeeieee 0 e (19,535) [0 e l0 s 5.625 |...... 3.260 ....09/23/2020 ...|....09/01/2028 ...
432833-AF-8 ..... HILTON SR UNSECURED A1 [ 3B FE L . ...90.7320 |... . 500,000 |.. ....453,662 |.........(73,860) [.......... (7,165) |..cevuerrrrennnn0 foieiiiiiinnnnnl0 s 4.875 |...... 3.229 ....01/19/2021 ...|....01/15/2030 ...
449934-AD-0 ..... IMS HEALTH INC SR UNSECURED . 2 e |- 8.CFE ... ..613,500 |...95.8460 |... 575,077 |.... . 600,000 |.. ....575,077 |.........(33,848) [.....ccer. (4,575) |oevvrneeeeennn0 [0 s 5.000 |...... 3.944 ...08/08/2022 ...|....10/15/2026 ...
459506-AP-6 ..... INTL FLAVOR & FRAGRANCES SR UNSECURED ... 1o [ 2.CFE ... .. 988,710 |...83.8300 |... 838,305 |.... .1,000,000 |.. ....991,626 v 1BA7 0 [0 1.832 |...... 2.016 ....03/16/2021 ...|....10/15/2027 ...
46284V-AE-1 ..... IRON MOUNTAIN INC SR UNSECURED ...... 1 .3.CFE .. 1,060,000 |...91.9870 |. ..919,871 |. .1,000,000 919,871 |.. .. (17,318) | ......5.250 |......3.376 ....01/06/2021 .. 03/15/2028 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO SR UNSECURED ..... 1.. ... 2.CFE ..|... .. 1,000,000 )...95.5440 |... 955,441 |.... .1,000,000 |. ,000,000 0 0 0 3.875 [...... 3.875 ...01/19/2021 ...|....05/15/2027 ...
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50077L-BJ-4 ..... KRAFT HEINZ FOODS CO SR UNSECURED ...........eeoverrns L 2.CFE Ll 150,000 |...95.9560 |................. 143,934 [................ 150,000 |vvvenviiinnnnn 150,000 |ovvveenvveiennn0 fooviiiiiiiiinl0 0 0 e 5.500 |...... 5.500 [JD .ooeees forviiiiiiiieiee [C1:1 I 8,250 |....01/19/2021 ...|....06/01/2050 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED vee |- 8.CFE ... .. 538,750 |...94.8000 |... ... 500,000 |.. . A74,001 eeenn (57,782) [ (5,888) |0 [0 4.875 |...... 3.448 ....10/19/2021 ...|....05/15/2028 ...
513272-AD-6 ..... LAMB WEST HLD SR UNSECURED veo |- 3.CFE ... 1,000,000 |...88.4810 |... .1,000,000 |.. ... 884,810 |oeeenn (115,190 [onniviinnennl0 vl 0 s 4125 |...... 4.125 ...10719/2021 ...|....01/31/2030 ...
527298-BN-2 ... LEVEL 3 FINANCING INC SR UNSECURED vee |- 8.CFE ... ...83.4540 |... .1,000,000 |.. ....834,539 | (12,947) [ 6,236 e [0 4.625 |...... 8.634 ....09/30/2022 ...|....09/15/2027 ...
55342U0-AG-9 ..... MPT OPER PARTNERSHIP/FINL SR UNSECURED . veo |- LA FE ). ...91.3000 |... ..250,000 |.. 228,250 |oeeennn (25,131) [ (1,619) |0 0 5.250 |...... 4.354 ...03/10/2022 ...|....08/01/2026 ...
55342U-AM-6 ... MPT OPER PARTNERSHIP/FINL SR UNSECURED . oo |- 3.AFE ... ...68.7970 |... ... 500,000 |.. L...343,984 ... (22,125) [ 484 |0 [0 3.500 |...... 8.015 ....12/14/2022 ...|....03/15/2031 ...
609207-BA-2 ..... MONDELEZ INTL SR UNSECURED voo |- 2.BFE ... ...90.8150 |... .1,000,000 |.. 997,800 |oevviiiiiiennnn0 il 360 |0 0 2.625 |...... 2.680 ....03/03/2022 ...|....08/17/2027 ...
617446-7Y-9 ..... MORGAN STANLEY SUBORDINATED ... e [ 2AFE L ...97.1980 |... .1,000,000 |.. ....997,690 e 952 [0 |0 [ 4.350 |...... 4.417 ....09/14/2018 ...|....09/08/2026 ...
629377-CE-0 ..... NRG ENERGY INC SR UNSECURED . 1 L3.AFE .. ...93.9480 |. .1,000,000 .939,480 |.. .(84,606) |. .4.887 ....03/02/2022 .. 01/15/2028
629377-CR-1 . NRG ENERGY INC SR UNSECURED . 1 L3.AFE .. ...76.5130 |. .2,000,000 .1,530,258 |.. (229,082) | .5.09% ...12/07/2022 .. 02/15/2031
629377-CS-9 . NRG ENERGY INC SR UNSECURED . 1 L3.AFE .. ...75.3950 |. . A .1,000,000 .753,948 |.. .(29,601) |. ......7.144 ....12/07/2022 .. 02/15/2032 ...
64110L-AU-0 ..... NETFLIX INC SR UNSECURED e A FE L . ...97.9050 |... 244,763 |.... . . ....244763 |.........(46,040) [.......... (5,324) |eerreneeeennnn0 [0 L 5L375 2.752 ...11/30/2021 ...|....11/15/2029 ...
67066G-AE-4 ..... NVIDIA CORP SR UNSECURED A1 [ LR FE L ,125,420 |...95.0570 |... 950,570 |.... ,000,000 .. ,080,880 .....ccevvneennn0 fovennnnn (22,962) [oneiviiennn 0 vl s 3.200 |...... 0.823 ....01/15/2021 ...|....09/16/2026 ...
674599-EE-1 ..... OCCIDENTAL PETROLEUM SR UNSECURED .. e [ SAAFE L .. 530,935 |...99.7360 |... 498,679 |.... ... 500,000 |.. 498,679 |......... (25,429) |...cevuun. (6,827) |oeeeeeeeeennn oo l0 e 5.500 |...... 3.589 ....08/09/2022 ...|....12/01/2025 ...
682680-BD-4 ..... ONEOK INC SR UNSECURED A1 [ 2.0 FE L .. 999,430 |. 101.3880 |... ,013,882 |.... .1,000,000 |.. 20999,585 |oouviniiiiinnn0 [ 112 0 0 5.850 |...... 5.864 ....05/04/2020 ...}|....01/15/2026 ...
682680-BE-2 ..... ONEOK INC SR UNSECURED e 2B FE L .. 249,168 |. 101.9070 |... 254,768 |.... ..250,000 |.. 249,292 o0 e 85 0 [0 6.350 |...... 6.395 ....05/04/2020 ...|....01/15/2031 ...
68622T-AA-9 ..... ORGANON & C0/0RG SECURED A1 [ 3B FE L .. 499,975 |...88.5420 |... 442,709 |.... . 500,000 |.. L A82,709 e (57,259) [T 0 0 4125 |...... 4.125 ....11/30/2021 ...|....04/30/2028 ...
691205-AC-2 ..... OWL ROCK TECH FINCL SR UNSECURED 1 e [ 2.CFE Ll .. 450,372 |...91.3070 |... 456,534 |.... . 500,000 |.. ....453,863 |...eeieieeennn0 e 5,610 eeennnnn 49,120 [0 | 4.750 |...... 4.897 ...09/16/2020 ...|....12/15/2025 ...
69331C-AH-1 ..... PG&E CORP 1ST LIEN A1 [ 3.CFE L ...91.5070 |... 457,537 |.... . 500,000 |.. ....428,908 IR | N N | N RN 5.000 |...... 8.270 ....00/27/2022 ...|....07/01/2028 ...
73179P-AN-8 ..... POLYONE CORP SR UNSECURED . 1 .3.CFE .. ...97.8790 |. ..489,395 |. . 500,000 .489,39% |.. .(10,605) |. 0] .5.750 |......5.750 ....04/29/2020 .. 05/15/2025
742718-FV-6 ..... PROCTER & GAMBLE CO SR UNSECURED ... . .. 1.DFE .. ...91.0210 |. ,592,873 |. .1,750,000 .1,747,942 .. 0 427 .1.900 |......1.930 ....01/27/2022 .. 02/01/2027
78410G-AG-9 ..... SBA COMMUNICATIONS CORP SR UNSECURED . . 1 .3.BFE .. ...83.2760 |. ..416,381 |. . 500,000 416,381 |.. .(83,619) |. 0] .3.125 |......3.125 ....01/18/2022 .. 02/01/2029
81211K-AX-8 ..... SEALED AIR CORP SR UNSECURED .........ccevuvvrrvrmnnnnnnsfonn oe e [1 .3.BFE .. ...99.2540 |. ..496,272 |. . 500,000 .496,272 |.. . (39,920) |. . (14,131) ). .5.500 |......2.445 ... 11/17/2021 .. 09/15/2025 ...
817826-AA-8 ..... 7-ELEVEN INC SR UNSECURED . N .2.BFE .. ...99.4370 |. ..1,988,740 |. .2,000,000 1,999,906 |.. .0 .830 | ......0.625 |......0.667 ...0172172021 .. 02/10/2023 ...
817826-AB-6 ..... 7-ELEVEN INC SR UNSECURED . A1 [ 2B FE L ...95.1250 |... 951,253 |.... 999,690 0 ... 7 (T R | R FON | N 0.800 |...... 0.828 ....01/27/2021 ...|....02/10/2024 ...
82967N-BG-2 ..... SIRIUS XM RADIO INC SR UNSECURED . 1 e [ 8.CFE Ll ...82.6140 |... 826,140 |.... ....826,140 |........ (169,130) [-eeeeeen (7,410) |oeeeeeeeeeenl0 [0 e 4125 |...... 3.236 ...12/17/2020 ...|....07/01/2030 ...
852060-AD-4 ..... SPRINT CAP CORP CO GTD 1 [ SAFE L . 103.9940 |... 259,986 |.... +0259,986 |..eeennn. (6,444) [t (133) |0 0 6.875 |...... 5.547 ....12/08/2022 ...|....11/15/2028 ...
85207U-Ad-4 ..... SPRINT CORP SR UNSECURED e [ SAAFE L . 103.5430 |... 776,573 |.... 076,573 e (8,639) [t (9,089) |0 [0 e 7.625 |...... 4.965 ....12/08/2022 ...|....02/15/2025 ...
86765L-AZ-0 ..... SUNOCO LP/FINANCE CORP SR UNSECURED A1 [ 3B FE L ...86.8410 |... 868,409 |.... ....868,409 |........(131,591) [0 il 0 4.500 |...... 4.500 ....07/15/2022 ...|....04/30/2030 ...
88033G-DG-2 ..... TENET HEALTHCARE CORP 1ST LIEN ... N A .|--8.CFE ..|... ...89.6300 |... 896,299 |.... . 896,299 |.........(92,662) [......ccee. 1,461 |oeerrenieeeennn0 [0 s 4.625 |...... 4.857 ...08/08/2022 ...|....06/15/2028 ...
88579Y-BH-3 ..... 3\ COMPANY SR UNSECURED ... 1 .1EFE .. ...94.6900 |. ,893,794 |. .2,000,000 1,995,153 |.. .2.000 |......2.117 ....08/19/2019 .. 02/14/2025 ...
88579Y-BM-2 ..... 3\l COMPANY SR UNSECURED ... 1 1EFE .. ...95.5310 |. ..955,313 |. .1,000,000 .999,603 |.. .2.650 |......2.667 ....08/25/2020 .. 04/15/2025
89236T-J7-3 . TOYOTA MOTOR CREDIT CORP SR UNSECURED . .. 1.EFE .. ...93.6670 |. ,873,335 |[. .2,000,000 1,998,167 |.. .1.450 |......1.4% ....01/10/2022 .. 01/13/2025
90932L-AG-2 . UNITED AIRLINES INC SECURED .... 1 .3.BFE .. ...93.1370 |. ..931,374 |. .1,000,000 931,374 |.. (7,671) |. .4.375 |......3.479 ....01/11/2022 .. 04/15/2026
91159H-HM-5 . US BANCORP SUBORDINATED ......... 2 1FFE .. ...94.5360 |. .. 1,418,046 |. .1,500,000 . 1,499,536 |.. G119 ......3.100 |......3.109 ....04/21/2016 .. 04/27/2026 ...
92840V-AF-9 ..... VISTRA OPERATIONS CO LLC SR UNSECURED A1 e [ 8B FE L ...93.0610 |... 465,304 |.... ... 500,000 |.. 465,304 e (8,301) |0 [0 | 5.000 |...... 4.271 ...03/18/2021 ...|....07/31/2027 ...
92840V-AH-5 ... VISTRA OPERATIONS CO LLC SR UNSECURED ... A1 [ 3B FE L ...86.2810 |... 862,812 |.... .1,000,000 |.. 862,812 e 3,875 0 [0 4.375 |...... 5.778 ....08/03/2022 ...|....05/01/2029 ...
928881-AD-3 ..... VONTIER CORP SR UNSECURED N A |- 2.CFE ..|... ...78.9410 |... , 184,113 |.... .1,500,000 |.. e 1,496,598 |o.eiieiiiiienl0 o579 [0 o0 e 2.400 |...... 2.446 ....01/11/2022 ...|....04/01/2028 ...
98310W-AN-8 ..... WYNDHAM WORLDWIDE 1ST LIEN ..oevvvvenniiiiiiniieeecvnns oo wen | s 1. |- 3.CFE ..|... ...95.1050 |... 475,526 |.... . 475,526 |.oeeennnnn  (625) oonninll (1,492) ).l 30,816 [0 ] 6.000 |...... 5.607 ....09/23/2020 ...|....04/01/2027 ...
136076-LZ-5 ..... CANADIAN IMPERIAL BANK SR UNSECURED .. A..... |- 1L.FFE ... ...94.3630 |... 943,629 |.... 12999,953 |0 e 18 0 0 2.250 |...... 2.252 ....01/21/2020 ...|....01/28/2025 ...
775109-CB-5 ..... ROGERS COMMUNICATIONS SR UNSECURED .... A 1 |- 2.AFE L ...92.5120 |... 925,123 |.............. 1,000,000 |oeeenirennnnnnn999,895 [ooeiiiiiiiiinn0 e (18) [0 0 s 3.200 |...... 3.202 ....03/07/2022 ...|....03/15/2027 ...
78016E-ZM-2 ..... ROYAL BANK OF CANADA SR UNSECURED A .. 1.EFE ..|... .. 88.8860 |... .. 1,333,297 |.... e 1,499,279 [0 e 282 [0 [0 0.875 |...... 0.891 ...01/13/2021 ...|....01/20/2026 ...
891140-CM-8 ..... TORONTO DOMINION BANK SR UNSECURED ... A .. 1.EFE ..|... ...1,998,200 |...99.9730 |... 1,999,453 |.... 1,999,087 [0 901 0 0 e 0.250 |...... 0.295 ....01/04/2021 ...|....01/06/2023 ...
00913R-AC-0 ..... AIR LIQUIDE FINANCE SR UNSECURED 1FFE .. 1,410,820 |...97.8690 |. .. 1,468,041 |. . 1,486,627 |.. eeenn2.250 |......3.479 ....06/01/2018 .. 09/27/2023 ...
438127-AB-8 ..... HONDA MOTOR CO LTD SR UNSECURED ........ccevvvvennnnnnns .. 1.GFE ..|.. .. 1,500,000 )...91.5260 |.............. 1,372,894 |.... .1,500,000 |. ....1,500,000 J......ocoeveeenn0 fooiiiiiiinnn0 o0 o0 2.534 |...... 2.534 ...03/03/2022 ... |....03/10/2027 ...
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459058-EP-4 ... INT BK RECON & DEV SR UNSECURED .........covvvvvvvunnnnifonn onn Dovevee| veeeeennns L LAFE e 1,949,900 |...95.4660 |.............. 1,909,319 |.eveennnnnnns 2,000,000 |.eeevunninnns 1,979,362 [.vevvivnnnnnnn 0 fooeereeeen 7,591 0 el s 2.500 |...... 2918 ....... ....12/10/2018 ...|....07/29/2025 ...
629541-AB-1 ..... NTT FINANCE CORP SR UNSECURED D...... v |- LLFFE ... .. 2,000,000 |...94.8470 |... .2,000,000 |.. ....2,000,000 O 0 0 o0 e 0.583 |...... 0.583 [MS ...... ....02/24/2021 ...|....03/01/2024 ...
780099-CH-8 ..... ROYAL BK SCOTLND GRP PLC SUBORDINATED ... D...... e | 2.AFE L. .. 1,127,640 |...99.3270 |... .1,000,000 |.. ... 1,054,291 JLO R 7 )N N | N RPN | ) AN 5125 |...... 1.224 [IN ...... ....01/20/2021 ...|....05/28/2024 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT SR UNSECURED ... D...... veveeneens |- LEFE Lf.es .. 998,980 |...88.9900 |... .1,000,000 |.. O 200 0 o0 e 1.200 |...... 1.221 (WS ...... ....08/02/2021 ...|....03/11/2026 ...
8656211-AX-8 ..... SUMITOMO MITSUI FINL GRP SR UNSECURED ..........coeeeifonn ..t D...... coveeneees | LG FE L. 1,000,000 |...99.9420 |... .1,000,000 |.. .... 1,000,000 O 0 o0 0 3.102 |...... 3.102 [JJ ....... ...01/09/2018 ...|....01/17/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 92,009,136 | XXX 84,133,550 91,181,000 88,423,936 (2,969,756) (316,687) 110,662 0 XXX XXX XXX 922,243 2,428,145 XXX XXX
06540L-BF-3 ..... |BANK SERIES 21-BN37 ....ieeieeeeeieeinnnnnneermnninaneeee foen vee | nnnees | .......... | 1A e 1,029,915 |...82.2210 |...ccvvunnnnneens 822,205 [...ccvvunnnnns 1,000,000 |....ooeeennnn 1,026,786 |.evuneeeeennnnn (U] R (2,827) |vveueeeeeennnnn (U 0 |..... 2.618 |...... 2.280 [MON ..o [oeeeeemninraennes 2,182 | 26,180 [....11/12/2021 ...|....11/15/2064 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 1,020,015 | XXX 822,205 1,000,000 1,026,786 XXX XXX XXX 2,182 26,180 XXX XXX
AMERICAN MONEY MANAGERMENT COR SERIES 16-18A CLASS
001746-AN-6 ..... L PPN RPPPPPRRRUPPPPT RN B, 4 s L AFE e 1,436,724 1...98.3310 |...ccvvnennnns 1,467,793 |.cooeeeeen 1,492,700 |oeevevrnnnnnns 1,531,199 [ooooeeeiniennn0 e 59,998 |0 o0 e 5.836 |...... 4.293 |FMAN ..o [eeneeeeeenninnns 8,228 ....05/05/2020 ...|....05/26/2031 ...
01749T-AQ-3 ..... ALLEGRO CLO LTD SERIES 16-1A CLASS BR2 .... e | TAFE Ll .. 2,000,000 |...97.3390 |... ..1,946,776 |.... .2,000,000 |.. 222,000,000 |..oeieiiinnnnnn v o0 0 5.629 |...... 4.694 | AL ... ... 23,767 |... ....06/05/2021 ...}|....01/15/2030 ...
01750F-AL-0 ..... ALLEGRO CLO LTD SERIES 19-13A CLASS BR .... |- 1.CFE ..|... .. 1,000,000 |...96.2110 |... 962,107 |.... .1,000,000 |.. 1,000,000 |...eeeeennnnen0 o0 0 o0 e 5.993 |...... 4.982 | AL ... 12,182 ... ...04/12/2021 ...|....07/20/2032 ...
AMERICAN EXPRESS CREDIT ACCOUN SERIES 22-1 CLASS A
02589B-AA-8 ... [ cevrrriiiiiiiie [ e | L AFE e 1,999,897 |...94.2200 |.............. 1,884,398 [...ooeeeee 2,000,000 |eeeeunneanns 1,999,922 |ooveiiiieennn0 [ 25 0 0 2.210 |...... 2.222 |MON ... [eenmeeeeennnnnns 1,964 [ocooieeinnnnns 32,782 |....03/10/2022 ...|....08/15/2027 ...
BANK OF AMERICA CREDIT CARD TR SERIES 20-A1 CLASS
05522R-0C-9 ...... L PR PRUPRPPRRRRUPUPRRY RN R, 4 s CAFE e 954,974 |...95.4810 |oeeveeneeeennnn 954,814 |...covnnnnnnns 1,000,000 |-eveeneeeennnnns 955,101 [cooeeeeeenieeend0 e 204 [ 44,952 |0 e 0.340 |...... 5.222 |MON ... [oeeeeeeeiminiees L) 3,400 |....12/10/2020 ...|....05/15/2026 ...
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A1 CLASS
14041N-FI-6 ..... A e [ e | | L AFE e 1,983,984 |...93.5270 |......ouunnnn. 1,870,539 |...oeeeeennnn 2,000,000 |eeeeunneeenns 1,990,901 |oevevveiieeeenn0 [ 5,849 |0 [0 e 0.550 |...... 0.849 [MON ... [oeeeerenieeeennns 489 | 11,000 |....10/21/2021 ...|....07/15/2026 ...
CAPITAL ONE MULTI-ASSET EXE TR SERIES 21-A3 CLASS
14041N-FY-2 ..... L TP UUPTTTRRPPPPRRRRUPPTR RN R N L AFE e 1,499,793 [...93.1510 |......ccce 1,397,259 |eeveeeees 1,500,000 |....oeeeennnnn 1,499,869 |.....ccevvveeeenn0 oeeiiiiiiee e 89 |0 o0 e 1.040 |...... 1.047 |NON ... ...11718/2021 ... |....11/15/2026 ...
143140-AC-8 ..... CARMAX AUTO OWNER TRUST SERIES 21-2 CLASS A3 .. 1.AFE ..|... L..96.1370 |.ooeevnnnnnnns 1,389,042 |.... . 1,444,857 |.. 1444748 0 101 0 0 0.520 |...... 0.529 [MON ..... ....04/13/2021 ...|....02/17/2026 ...
15034A-AE-5 ..... CEDAR FUNDING LTD SERIES 21-14A CLASS C |- 1LFFE L ...92.9450 |....ooonnnnnns 1,858,906 |.... .2,000,000 |.. 02,022,748 |0 e 31,748 0 [0 5.929 |...... 5.677 | JAJO ....02/10/2022 ...|....07/15/2033 ...
254683-CR-4 ... DISCOVER CARD MASTER TRUST SERIES 22-A1 CLASS A1 ..[... ... .. 1.AFE ..|... ...93.7550 |... .. 1,875,096 |.... .2,000,000 |.. 1,999,835 [onniiiiiiennnl0 i B3 [0 0 1.960 |...... 1.972 [MON ..... ....02/14/2022 ...|....02/15/2027 ...
36265M-AC-9 ..... GM FINANCIAL AUTOMOBILE SERIES 22-1 CLASS A3 .......[... ... 1.AFE ..|... .. 999,991 |...96.5890 |... 965,887 |.... .1,000,000 |.. 999,995 [.oeeveriiiieeeenn0 Jeeeieeed [0 0 [ 1.900 |...... 1.908 | MON ..... ...02/15/2022 ...|....03/20/2025 ...
GM FINANCIAL AUTOMOBILE LEASIN SERIES 22-3 CLASS
380130-AD-6 ..... L TP UUPTTTRRPPPPRRRRUPPTR RN R N L AFE e 1,999,815 ]...98.3990 |.......eennnn. 1,967,970 |ocoeeeeeennn 2,000,000 |eevruneaens 1,999,853 [oeeeeeeieeeena0 o e 37 o0 o0 e 4.010 |...... 4.049 [MON ..... ...08/09/2022 ...|....09/22/2025 ...
GM FINANCIAL SECURITIZED TERM SERIES 22-1 CLASS A3
380146-AC-4 ..... [ceeeeeiiiiii e [ L LAFE et 999,913 |...94.4750 1,000,000 |...eneeeeennnnnnn999,945 [0 | 32 o0 0 [ 1.260 |...... 1.267 |MON ..... ....01/11/2022 ...|....11/16/2026 ...
43815B-AC-4 ..... HONDA AUTO RECEIVABLES OWNER SERIES 22-1 CLASS A3 |... ... woo |- 1LAFE L)L .. 999,850 |...95.0830 |... 1,000,000 |eeveniireennnnnn999,899 [0 i 50 [0 0 1.880 |...... 1.894 [MON ..... ....02/15/2022 ...|....05/15/2026 ...
44929F-BC-5 ... 1CG US CLO LTD SER 14-3A CLASS AZRR ...cevvveneeeecnns foun e oo |- 1.CFE ..)... ..970,000 |...94.8370 |... 948,373 |.... .1,000,000 |.. ....1,038,831 [.oeeeiiiien0 e 85,550 [0 feeil0 e 5.858 |...... 4.582 | JADO ... ...01/04/2019 ...|....04/25/2031 ...
47048R-AE-5 ..... JAMESTOWN CLO LTD SERIES 21-16A CLASS B ......ccvvvusfeun ot v |- 1.CFE ... .. 1,000,000 |...95.3850 |... 953,852 |.... .1,000,000 |.. . 1,000,000 [..onieeiiinennn o0 o0 0 6.158 |...... 5.268 | JAL ... ....06/21/2021 ...|....07/25/2034 ...
55820R-AL-6 ..... MADISON PARK FUNDING LTD SERIES 17-25A CLASS AR ..[... ... |- 1.CFE ..|... .. 1,500,000 |...97.5190 |... .. 1,462,791 |.... .1,500,000 |.. e 1,500,000 [..eneeeenninenn0 o0 0 o0 6.008 |...... 4.718 | JAJO ... ....08/25/2021 ...|....04/25/2029 ...
62432P-AJ-1 ..... MOUNTAIN VIEW CLO SERIES 19-2A CLASS D ...ovvvvvvvnnn foonven | eeeeen | s L 2.CFE | 1,007,500 |...91.2960 |......oeeveennn 912,962 |.....covnnnnns 1,000,000 [...oeerennnnn R 1< T RN | I AR N - RN | N AR | B RN 8.449 |...... 7.424 | JAQO ... ...01/14/2021 ...|....01/15/2033 ...
NISSAN AUTO RECEIVABLES OINER SERIES 21-A CLASS A3
65480B-AC-1 ... [ eeeeeeieee e [ | L LAFE e 1,907,320 |...95.3670 |......eunnnnn. 1,907,345 |oovveennnnnnns 2,000,000 |.eevvunnieenns 1,907,580 |oovvvveneneennn0 [ 273 nnnn 92,666 [oeneenneennnnn 0 | 0.330 |...... 5.320 [MON ..... ...06/15/2021 ... |....10/15/2025 ...
T5889F-AG-9 ... B ceveeiiiiiiiiircrn [ e | e 4 s L ACFE e 2,000,000 |...95.2870 |......uvvnnenn 1,905,746 |.....oceen 2,000,000 |.eevvunninnns 2,000,000 |oeevvenrirrennnn0 fooeiiiiiiiiinn0 0 o0 5.943 |...... 5.413 | JALO ... ...11/04/2021 ...|....01/20/2035 ...
89239H-AD-0 ..... S LAFE L 2,499,753 |. 101.2390 [....vvrennnn 2,530,970 |.... .2,500,000 |.. 2,499,769 o0 e 18 0 0 5.300 |...... 5.363 [MON ..... ...11/01/2022 ...|....09/15/2027 ...
89239K-AC-5 ..ev [ eeeeeiieei e [ e 4 s LLAFE L 999,830 |...94.6590 1,000,000 |.evvennirrinnnnnn 999,892 |...vvviiiinnnnn0 oo 82 |0 0 1.230 |...... 1.240 [MON ..... ...01/25/2022 ...|....06/15/2026 ...
92348K-AD-5 ... v |- TLAFE L.t .. 999,856 |...93.2220 |... .1,000,000 |.. 12:999,905 |eeviiiieeennn0 e 42 0 0 0.990 |...... 0.996 [MON ..... ....10/28/2021 ...|....04/20/2028 ...
92558M-AG-7 ..... VIBRANT CLO LTD MIXED CLO SER 2021-12 CLASS C .... .| 2.CFE ..|... .. 499,601 |...89.8170 |... s ... 500,000 |.. 519,527 oveeiniiiil0 [0 16,220 ciiiin0 0 7.893 |...... 7.050 | JAJO ... ....02/18/2021 ...|....01/20/2034 ...
949491-AN-6 ... WELLFLEET CLO LTD SERIES 19-XA CLASS AR .......oooocfoee o] onnnne] coininnns L ACFE | 1,000,000 |...94.8670 [....ccceuneeees 948,671 |.oeveenees 1,000,000 |.....cceennnn 1,000,000 J...eeeveeeennnn fooiiiiiiiiin0 o0 o0 5.993 |...... 5.113 | JAL ... ...05/12/2021 ...|....07/20/2032 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 35,694,118 [ XXX 34,334,774 35,937,557 35,960,817 0 203,966 137,618 0 XXX XXX XXX 187,791 636,580 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 128,733,169 [ XXX 119,290,529 128,118,557 125,411,539 (2,969,756) (115,548) 248,280 0 XXX XXX XXX 1,112,216 3,090,905 XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 233,411,987 | XXX 216,168,476 231,341,000 229,472,969 (2,969,756) (488,870) 110,662 0 XXX XXX XXX 1,368,045 4,050,546 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,837,579 | XXX 1,585,939 1,801,824 1,836,547 0 (1,032) 0 0] XXX XXX XXX 4,505 45,046 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 1,029,915 | XXX 822,205 1,000,000 1,026,786 0 (2,827) 0 0 [ XXX XXX XXX 2,182 26,180 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 35,604,118 [ XXX 34,334,774 35,937,557 35,960,817 0 203,966 137,618 0| XXX XXX XXX 187,791 636,580 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 271,073,599 | XXX 252,911,394 270,080,381 268,297,119 (2,969,756) (288,763) 248,280 0 XXX XXX XXX 1,562,523 4,758,352 XXX XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 159,984,240 1B .. L8 1D.§... ..6,097,951 1E..$ ... 13,876,242 1F ..$ .. ..13,090,110 1G..$....... ...3,499,292
1B 2A..$ .. 10,823,575 2B.. .$
1C 3A..$ .. .8,392,567 3B.. .$
1D 4A..8 .. 125,103 4B .. .$
1E 5A...$ ... 0 5B.. 8.
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 5 9 Dividends Change in Book/Adjusted Carrying Value 18
8 10 12 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
nation
Total Foreign Modifier
Current Year's Exchange and
Unrealized Other-Than- | Total Change in | Change in SVO
CUSIP Number Amount Nonadmitted Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- of Declared Received Declared But Impairment | Carrying Value Carrying strative
fication Shares Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Symbol
SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC TR US
808524~79-7 ... DIV L.evviiiiiiiiiiiiiiiiiii . ... 24,522.000 L..1,852,302 ..o 1,993,913 ....62,813 (141,521) (141,521) [coevvvvvvennnnnnnnnnnn 0 [ 0170672022 . ... ool
921946-40-6 ... [ VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS .... [........... ....17,564.000 ...1,900,600 |.........ceennn 1,996,672 ....57,115 (96,072)| (96,072) [.....oevvvvnnnnneeeenn 0], 01/06/2022 .. ... ..o
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 3,752,992 3,990,585 119,928 0 (237,593), 0 (237,593) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 3,752,992 3,990,585 119,928 0 (237,593) 0 (237,593) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 0 0 0 0 0 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 XXX

cl3

5989

999999 - Total Common Stocks

3,752,992

3,990,585

119,928

(237,593),

o

(237,593)

5999999999 - Total Preferred and Common Stocks

3,752,992

3,990,585

119,928

(237,593),

o

(237,593)

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

Number

ocooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

912810-TB-4 ......... US TREASURY NOTE/BOND  1.875% 11/15/51 ... -|--..01/10/2022 ... {MIZUHO SECURITIES USA . 948,281 |.. .... 1,000,000 [..
91282C-ED-9 ......... US TREASURY NOTE/BOND  1.750% 03/15/25 ... ....03/17/2022 ... [Evercore Group LLC .... 6,922,070 [.. .... 7,000,000 [..
91282C-EK-3 ......... US TREASURY NOTE/BOND  2.500% 04/30/24 ... ...05/04/2022 ... |Evercore Group LLC .. ... 15,103,248 |.. ... 15,150,000 [..
91282C-EV-9 ......... US TREASURY NOTE/BOND  3.250% 06/30/29 .... .| Various ... 12,268,086 |.. ... 12,000,000 |..
91282C-EW-7 ......... US TREASURY NOTE/BOND  3.250% 06/30/27 ... .|Strategas Securities, LLC . . - ...10,208,125 |.. ...10,000,000 |..
91282C-EX-5 . ..|US TREASURY NOTE/BOND  3.000% 06/30/24 . . |Evercore Group LLC ........ .5,010,156 .5,000,000
91282C-FB-2 . ..|US TREASURY NOTE/BOND  2.750% 07/31/27 . .| Strategas Securities, 11,893,594 12,000,000
91282C-FK-2 . .| US TREASURY NOTE/BOND  3.500% 09/15/25 . 09/22/2022 ... |Evercore Group LLC ........ . 2,163,133 . 2,200,000

91282C-FP-1 ......... US TREASURY NOTE/BOND  4.250% 10/15/25 .

€13

e [ ... |....10/28/2022 ... |Strategas Securities, . . ... 1,995,000 |.. ... 2,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 66,506,693 66,350,000
045167-FL-2 ......... JASIAN DEV BANK SR UNSECURED  1.875% 03/15/29 ...veueiuereiuesesuesesuasesssssneassnsasensssensanessseessenennans | [ [-...03/08/2022 .. [MORGAN STANLEY ... ..iuvereiseseseeneneanensssensseaneseentsseneasartasaseasasensatensaseneasenessenessesessenensasensasens U Ao T 500,000
0309999999. Subtotal - Bonds - All Other Governments 497,200 500,000
3140XF-TA-9 ..o [ FED NATL MTGE ASSN POOL NO FN FS0544  3.000% 01/01/52 vvrvooverseessesseessesseesnssnsssnssnessnssnessnesneees | [....02/08/2022 ... [BaiTd (RODEr W) wooveorvovesesseiseossessessesseeseesneseesneessesessnssessessnssessnssessnesssssneeneseneenneeees | P 1,837,579 [ooiieiiiiiiiienas 1,801,824
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,837,579 1,801,824
00164V-AE-3 .........| AMC NETWORKS INC SR UNSECURED ~ 4.750% 08/01/25 ..... . ....00/28/2022 ... [BARCLAY INVESTHENTS ....vviueetentasenesenentesessenesseseasesesseseeeseneesensssensasenessesessesessesessesensenensane |ouene . ....681,388 |..
025816-C3-6 .........| AVERICAN EXPRESS SR UNSECURED ~ 2.550% 03/04/27 .. 03/01/2022 ... | BARCLAY INVESTMENTS . .999,070
02589B-AA-8 ......... AVERICAN EXPRESS CREDIT ACCOUN SERIES 22-1 CLASS A 2.210% 03/15/27 ... .. |-...03/10/2022 ... |Royal Bank and Trust .. .. 1,999,897 |.. ..
12008R-AP-2 ......... BUILDERS FIRSTSOURCE INC SR UNSECURED  4.250% 02/01/32 .... ....02/03/2022 ... [BOFA SECURITIES INC 495,000 |.. 500,000 |..
15034A-AE-5 ......... CEDAR FUNDING LTD SERIES 21-14A CLASS C  5.929% 07/15/33 . .|--..02/10/2022 ... | Credit Suisse Securities USA L . 1,991,000 |.. ....2,000,000 |..
24422E-WD-7 .........|DEERE JOHN CAP CORP SR UNSECURED  2.350% 03/08/27 . |--..08/02/2022 ... |MITSUBISHI 1,000,000 |..
254683-CR-4 ........ | DISCOVER CARD MASTER TRUST SERIES 22-A1 CLASS A1 1.960% 02/15/27 . < |---02/14/2022 .. | BARCLAY INVESTVENTS . ....2,000,000 |..
26441C-BS-3 DUKE ENERGY CORP SR UNSECURED  4.300% 03/15/28 ...08/08/2022 ... |PNC CAP MKTS . ....500,000 |..
20261A-AE-0 . .| ENCOMPASS HEALTH CORP SR UNSECURED  4.625% 04/01/31 02/02/2022 ... | GOLDMAN SACHS & CO . 155,038 .157,000

..|META PLATFORMS INC SR UNSECURED  3.500% 08/15/27 ...
..| FIRSTENERGY TRANSMISSION SR UNSECURED ~ 4.350% 01/15/25 .
.| GM FINANCIAL AUTOMOBILE SERIES 22-1 CLASS A3 1.900% 08/20/25

303031-8G-0 .
33767B-AB-5 .

12/28/2022 ... [Tax Free Exchange
03/02/2022 ... | BARCLAY INVESTMENTS .

.998,105
. 1,031,900

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

362650-AC-9 . . . 02/15/2022 ... | BARCLAY INVESTMENTS . . 999,901 . 1,000,000
36267V-AE-3 . .| GE HEALTHCARE HLDG LLC SR UNSECURED  5.650% 11/15/27 ............ 11/09/2022 ... [Citigroup Global Markets . 746,993 .750,000
380130-AD-6 GM FINANCIAL AUTOMOBILE LEASIN SERIES 22-3 CLASS A3~ 4.010% 09/22/25 .. . |----08/09/2022 ... | WACHOVIA ... 1,999,815 |. ....2,000,000 [..
380146-AC-4 GM FINANCIAL SECURITIZED TERM SERIES 22-1 CLASS A3 1.260% 11/16/26 . -|----01/11/2022 ... | BNP PARIBAS ....999,013 |.. .... 1,000,000 [..
382550-BN-0 GOODYEAR TIRE & RUBBER SR UNSECURED  5.000% 07/15/29 .|-..-04/27/2022 ...|Tax Free Exchange ... ....750,000 |.. 750,000 |..
43815B-AC-4 . ..|HONDA AUTO RECEIVABLES OWNER SERIES 22-1 CLASS A3 1.880% 05/15/26 .. ....02/15/2022 ... [ CHASE SECURITIES ....999,850 |.. ,000,000 |..
449934-AD-0 .........| IMS HEALTH INC SR UNSECURED ~ 5.000% 10/15/26 .|----03/03/2022 ... |Citigroup Global Markets Inc ... ....613,500 |.. 600,000 |..
527298-BN-2 . ..|LEVEL 3 FINANCING INC SR UNSECURED  4.625% 09/15/27 -|--.-09/30/2022 ... | DEUTSCHE BANK ... ....841,250 |.. ,000,000 |..
553420-AG-9 .. . [MPT OPER PARTNERSHIP/FINL SR UNSECURED ~ 5.250% 08/01/26 .. ...08/10/2022 ... | CHASE SECURITIES . ....255,000 |.. 250,000 |..
55342U-A-6 MPT OPER PARTNERSHIP/FINL SR UNSECURED ~ 3.500% 03/15/31 .. ...12/14/2022 ... | GOLDMAN SACHS & CO .. . - .... 365,625 |.. 500,000 |..
609207-BA-2 . ..|MONDELEZ INTL SR UNSECURED ~ 2.625% 03/17/27 ... 03/03/2022 ... |BOFA SECURITIES INC . .997,440 . 1,000,000
629377-CE-0 . ..|NRG ENERGY INC SR UNSECURED  5.750% 01/15/28 .. 03/02/2022 ... |BOFA SECURITIES INC . . 1,030,000 . 1,000,000
629377-CR-1 . .|NRG ENERGY INC SR UNSECURED ~ 3.625% 02/15/31 .. 12/07/2022 ... [MORGAN STANLEY ....... .780,000 . 1,000,000

629377-CS-9 ......... NRG ENERGY INC SR UNSECURED  3.875% 02/15/32
674590-EE-1 ......... OCCIDENTAL PETROLEUM SR UNSECURED ~ 5.500% 12/01/25 ...
69331C-AH-1 ......... PG&E CORP 1ST LIEN  5.000% 07/01/28
742718-FV-6 ......... PROCTER & GAMBLE CO SR UNSECURED  1.900% 02/01/27
78410G-AG-9 ......... SBA COMMUNICATIONS CORP SR UNSECURED  3.125% 02/01/29 ..

.|....12/07/2022 ...|Citigroup Global Markets
. |--..03/09/2022 ... |MarketAxess
«[++..09/27/2022 ... |MarketAxess
....01/27/2022 ... |Citigroup Global Markets Inc
.]....01/18/2022 ... | Tax Free Exchange
...12/08/2022 ... | MORGAN STANLEY

.... 782,500 |..
....530,93 |..
... 426,250 |..

,747,515 |..
500,000 |..

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

,750,000 |..
500,000 |..

852060-AD-4 ......... SPRINT CAP CORP CO GTD  6.875% 11/15/28 ... .| ....266,563 |.. ....250,000 |..
85207U-AJ-4 ......... SPRINT CORP SR UNSECURED  7.625% 02/15/25 -|--.-12/08/2022 ... |BOFA SECLRITIES INC . ....518,750 |.. ....500,000 |..
86765L-AZ-0 ......... SUNOCO LP/FINANCE CORP SR UNSECURED ~ 4.500% 04/30/30 . ...07/15/2022 ... | Tax Free Exchange ... ,000,000 |.. 1,000,000 |..
880336-DG-2 . ..| TENET HEALTHCARE CORP 1ST LIEN  4.625% 06/15/28 .... 03/03/2022 ... |BOFA SECURITIES INC . .987,500 . 1,000,000
89236T-JT-3 . ..| TOYQTA MOTOR CREDIT CORP SR UNSECURED ~ 1.450% 01/13/25 . 01/10/2022 ... |BOFA SECURITIES INC . . 1,997,320 . 2,000,000
8923%H-AD-0 . .| TOYOTA AUTO RECEIVABLES ONNER SERIES 22-D CLASS A3 5.300% 09/15/27 . 11/01/2022 ... [ SOCIETE GENERALE .. . 2,499,751 . 2,500,000

8923%K-AC-5 ......... TOYOTA AUTO RECEIVABLES OWNER SERIES 22-A CLASS A3~ 1.230% 06/15/26 ....
90932L-AG-2 ......... UNITED AIRLINES INC SECURED  4.375% 04/15/26
92840V-AH-5 ......... VISTRA OPERATIONS CO LLC SR UNSECURED ~ 4.375% 05/01/29 .

928881-AD-3 VONTIER CORP SR UNSECURED ~ 2.400% 04/01/28
775109-CB-5 . .| ROGERS COMMUNICATIONS SR UNSECURED ~ 3.200% 03/15/27
438127-AB-8 HONDA MOTOR CO LTD SR UNSECURED  2.534% 03/10/27

.|--..01/25/2022 ... |BNP PARIBAS
.|....01/11/2022 ...|Citigroup Global Markets Inc ...
...08/03/2022 ... [BOFA SECURITIES INC

.]....01/11/2022 ... | Tax Free Exchange
....03/07/2022 ... |CHASE SECURITIES ..
...03/03/2022 ... [CHASE SECURITIES ..

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

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

922,500 |..
.... 1,496,019 |..
.999,910
.... 1,500,000 |..
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SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 41,435,905 42,262,000 180,457
2509999997. Total - Bonds - Part 3 110,277,377 110,913,824 225,347
2509999998. Total - Bonds - Part 5 15,118,274 14,347,625 78,397
2509999999. Total - Bonds 125,395,651 125,261,449 303,744
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0
4509999999. Total - Preferred Stocks 0 0
808524-79-7 ......... SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC TR US DIV ‘....01/06/2022 ‘Strategas Securities, LLC ... 24,522.000 |..eevvvunieeeeenninnns 1,993,913 |... .0
921946-40-6 ......... VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS ....01/06/2022 ... |Strategas Securities, LLC ... 17,564.000 [..oovvvenniiiiinnnnnnns 1,996,672 |... .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,990,585 0
5989999997. Total - Common Stocks - Part 3 3,990,585 0
5989999998. Total - Common Stocks - Part 5 0 0
5989999999. Total - Common Stocks 3,990,585 0
5999999999. Total - Preferred and Common Stocks 3,990,585 0
6009999999 - Totals 129,386,236 XXX 303,744
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SCHEDULE D - PART 4

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

I4E

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-25-8 .. |US TREASURY NOTE/BOND ~ 1.625% 08/31/22 ....|....... ..08/31/2022 . IMaturity ......cveevviiins foovnnninnieiiiiinns o 12,500,000 |......... 12,500,000 |........ 11,975,690 |........ 12,412,941 [ooeiiiinnnnnnns (U N 87,059 [.oovvviiiinnnnns (U 87,059 |oivveiiiiiinnnn (VN FO 12,500,000 [oeeeniiviinnnnns [V O [V (U 203,125 |..08/31/2022 .
US TREASURY NOTE/BOND US TREASURY N/B
912828-2G-8 .. |0.375% 03/31/22 ..ovvvvveiiiiiiiieiieciiis ..03/31/2022 . | Maturity ... veveenn.. 7,000,000 |.......... 7,000,000 7,020,234 |......... 7,002,737 |.. v 0 s . . = (2,737) | ..0........7,000,000 {.... .0 L0 ..03/31/2022 .
912828-ZR-4 .. |US TREASURY NOTE/BOND  0.125% 05/31/22 ....].......|..05/31/2022 . [Maturity ... T 15,000,000 |......... 15,000,000 14,978,906 14,995,667 |. 0. , 0 s 4,333 |... ..0].......15,000,000 {.... .0 .. .0 ..05/31/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 34,500,000 34,500,000 33,974,830 34,411,345 0 88,655 0 88,655 0 34,500,000 0 0 XXX
130630-B9-8 .. |CALIFORNIA STATE REF  5.000% 12/01/29 ..... | ....... |..02/25/2022 .|Midd|egate Securities . foeeeeiinreerennnins Jovnnns 1,548,300 |.ccvvennnns 1,250,000 [......... 1,661,413 |......... 1,626,289 [....ocovvnnnnnnes (U (7,620) ] ccveennaeeennes [V N (7,620) |-eeeeeeeeennnns [V PO 1,618,670 |..oeevvvnnnnnnns [V (70,370)f......... (70,370)]-ccevvnnnnnes 15,625 ..12/01/2029 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,548,300 1,250,000 1,661,413 1,626,289 0 (7,620) 0 (7,620) 0 1,618,670 0 (70,370) (70,370) 15,625 XXX
CONNECTICUT ST SP TAX TRANSN SER A 5.000%
207758-B9-3 .. |05/01/29 ..eevviiiiiiiiiiiiiiiiin i [ s ..02/16/2022 .| Raymond James ............ |oeeeeriiniiiiiininns Jovnns 1,214,560 |.......... 1,000,000 |......... 1,307,450 |......... 1,283,763 [.oiiviiiinnnnnns (U N [ 740 (U (4,877) |cevvvvrrnnnnnnns [V PO 1,278,886 |[...vvvvvinnnnns [V . (64,326)]......... (64,326)f............. 14,861 ]..056/01/2029 .
MASSACHUSETTS STATE REF GEN SER B 5.250%
576049-W3-0 .. | 08/01/30 ....eevvvnnniieiiiiiiieeiieiin e ecenni | s ..04/28/2022 .| JEFFRIES ...ovvvvvniienns |oevriniiinieeciiins o 590,840 |............. 500,000 [o.eunnnnnnee 611,817 [oeeennnenne 624,885 |.....viiiinnnnnn (U (4,394)].ccvvennnns 9,727 |eeenn (14,121) |oeeeeeieiinnn (VN FO 610,764 |....oevnrinnnnn [V (19,924)[.......... (19,924)].ccvvvnnnnnns 19,760 |..08/01/2030 .
MET TRANSPRTN AUTH NY REVENUE BANS-SER F
59261A-C5-4 ...|5.000% 11/15/22 ....iiiivivnnnniiiiiiiiniiiiiinnns | ceeeens ..01/11/2022 .| PM=CHASE .....oovvvvvvvnnn fovvnnnnnniniiiiiins Jovunnnnns 2,070,870 |...cuunnn 1,996,000 [......... 2,144,306 |......... 2,069,175 |...eiiiiiinnnnns (U [PR:74c)] [V (2,829) |.eevvvnnnnnns [ IO 2,066,346 |......ccooennns [/ 4,524 |............ 4,524 |..ouunnnnnnns 16,071 |..11/15/2022 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,876,270 3,495,000 4,063,573 3,977,823 0 (12,100) 9,727 (21,827) 0 3,955,9% 0 (79,726) (79,726), 50,692 XXX
037833-C0-1 .. | APPLE INC SR UNSECURED ~ 2.300% 05/11/22 .. |....... ..05/11/2022 . IMaturity .....coveeveiniis fovinnniininiiiiins e 2,000,000 |..cvunnnns 2,000,000 |......... 1,935,540 |.......... 1,993,815 [.ooovvvivennnnnns () 6,185 |.oovvveiiine [N N 6,185 |ovueniiiiiinnn [V PO 2,000,000 [oeeeuiiiirnnnnns [V O [V (U A 23,000 |..05/11/2022 .
BANK SERIES 19-BN19 CLASS AS  3.446%
065400-BE-2 .. | 08/15/671 ...cevvvviiiiiiiiiieccciiin e | s ..06/16/2022 .| WACHOVIA ...oovvvviiieies |oevriniinieceiiins o 893,945 |.......... 1,000,000 |......... 1,077,227 |......... 1,075,670 |.oevvennnnnnnne (U (4,437 (U (4,437) | cevvnineees [V PO 1,071,233 |oovveiiiieene [V . (177,287)]........ (177,287)].cccvvvennnns 19,144 |..08/15/2061 .
CBAM CLO MANAGEMENT SERIES 21-14A CLASS C
12511G-AE-1 .. | 6.293% 04/20/34 ...ovvvviiiiiiiiiiiiiiiieeeeeenn [ e ..02/02/2022 .| BANC AMERICA .....ccevvvne |oevvnnnnniniiiinins fovnennnns 1,000,220 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [veennivvirnnnnns (U O [V [ [V [V PO 1,000,000 |.....cevvnnnnnne [V N 220 |oueeenieiinnns 220 [ooriiiiinnnnnnd 6,535 |..04/20/2034 .
CSAIL COMMERCIAL MORTGAGE TR SERIES 2015-C3 Credit Suisse
12635F-AT-1 .. | CLASS A4 3.718% 08/15/48 ........evvvvvvvnnnn [ eenees ..09/07/2022 .| Securities USA L .......]eveevnnnnierinnnnnns Jonnnnennnns 974 141 |.......... 1,000,000 |......... 1,045,938 |......... 1,017,098 |..oovveennnnee (U N (3,581)[cceiiviiinnnnnns (U (3,581) oo [V PO 1,013,516 [oeviiiinnnnnns [V (39,375)[veenenne (39,375)].cvvennens 28,713 |..08/15/2048 .
CARMAX AUTO OWNER TRUST SERIES 21-2 CLASS A3
14314Q-AC-8 .. | 0.520% 02/17/26 .......cvvvvnviviinnneiiiiiinnnens [ e ..12/16/2022 . |Paydown .....eenviviinnnnsforriiinineciiiin e 55,143 |oeeniiiiiinnnn 55,143 [....ccvvennns 55,132 [oveiiinne 55,135 |ovviiiiiiie (U O - [ - [V PR 55,143 [ooeiiiiiiinnnns [V O [V (U 287 |..02/17/2026 .
CARMAX AUTO OWNER TR SERIES 20-4 CLASS A3
14316H-AC-6 .. | 0.500% 08/15/25 .......evvvuvriirnnnniiiniiiinnens [ eeeeee ..03/09/2022 .| BARCLAY INVEST = MTN ...]eeeveeiiiiiiiininns fovnennnns 1,965,625 |.......... 2,000,000 |......... 2,004,688 |......... 2,002,911 [oveeiiiiinnnnns (U N (1) . (U O (498) [..cevvvnnnns [V PO 2,002,413 |..oovvivinnnnnns [V (36,788)|......... (36,788)].ccvvvennnnns 2,389 |..08/15/2025 .
CEDAR FUNDING LTD SERIES 19-10A CLASS DR
15033X-AQ-9 .. | 7.443% 10/20/32 ..eevvviiviinnniiiiiiiiieeeiininn [ e ..05/17/2022 . |Baird (Robert W) ........loeeeeeeeeiiininiiiins |oennninnis 473,750 . 500,000 [o.eunnnnnnee 500,000 |............ 500,000 [..oeevvveennnnnns (U O [V [ [V (VN FO 500,000 |eeevenniiiinnns [V . (26,250)......... (26,250).....ccvnenn 10,291 .. 10/20/2032 .
DYCOM INDUSTRIES INC SR UNSECURED  4.500%
267475-AD-3 .. |04/15/29 . .oevveiiiiiiiiiiiiiiiii e [ s ..03/09/2022 .| SUNTRUST CAP MARKETS ... | .cevvuevirrirnnnnns Jovnnnnennnns 952,500 |.....on... 1,000,000 |......... 1,010,000 |......... 1,008,602 |...ccvvnnnnnne (U N [(51:)] . (U O (338) [.eevvvnnnnnnns [V PO 1,008,264 |........cevvnnns [V . (55,764)]......... (55,764)............. 18,250 |..04/15/2029 .
GOODYEAR TIRE & RUBBER SR UNSECURED
382550-BL-4 .. |5.000% 07/15/29 ....ccovviiviiniiiiiiiniiiieiiiiian | e ..04/27/2022 .| Tax Free Exchange .......|.ccceevriiriinnnnns Jovennennnns 750,000 |.eevvvnnnnnns 750,000 [veunnnnnnne 750,000 |.....cvvenns 750,000 [.oviiviveennnnnns (U O [V [ [V (VN FO 750,000 |eeveenniininnns [V O [V (U A 35,313 |..07/15/2029 .
HONDA AUTO RECEIVABLES OWNER T SERIES 21-2
43811J-AC-1 .. |CLASS A3 0.330% 08/15/25 ....evvvvvvvrnnnnnes | ennnns ..10/26/2022 .| WACHOVIA ...oiviviinines foorrnniineeeciiiis v 2,874,023 |.......... 3,000,000 |......... 2,999,883 [.......... 2,999,915 | (U RN it O (U O 39 | [V PO 2,999,954 |.ciiiiiiiinne [V . (125,930)]........ (125,930) ... 8,608 |..08/15/2025 .
MAGNETITE CLO LTD SERIES 19-22A CLASS DR
55954H-AS-1 ... 3.249% 04/15/31 . oeivvvniiiiiiiiiiiiiiiiineees [ s ..06/13/2022 .|Baird (Robert W) ...474,500 |... ... 500,000 ...500,000 .500,000 .. .. 500,000 |.... . (25,500)[......... (25,500)]... .. 10,133 [..04/15/2031 .
OCP CLO LTD SERIES
67092D-AV-1 .. |5.977% 01/26/34 ..ovvvviiiiiiiiiiiiiiiiiiiieeeciinn | e ..02/02/2022 .| BANC AMERICA .....ccevvvne |ovvrmmnnninniiinins fovnennnns 1,000,690 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [.veunrverrnnnnns (U O [V [ [V [V PO 1,000,000 |.....cevvnnnnnne [V O 690 [..ovvivnnnnnnns 690 [.ooeeiiinnnnn 3,121 ..01/26/2034 .
OWENS-BROCKWAY GLASS CON SR UNSECURED
69073T-AT-0 .. |6.625% 05/13/27 ..eevvvviiiiiiiiiiiiiiiineeeciins | e ..06/07/2022 .| BARCLAY INVESTMENTS ... ... 734,020 |... .. 749,000 .. 755,554 . 753,567 |.. ..753,047 |.... . (19,027) .. (19,027) ... .. 28,119 [..05/13/2027 .
OWENS-BROCKWAY GLASS
69073T-AT-0 .. |6.625% 05/13/27 ..evvvvvviiiiniiiiiiiiiiieeecinnn | e ..02/28/2022 .| Call (07207410 0 R R RN 257,903 |..ovvnnnnnnns 251,000 |....eunnnnnn 253,196 |............ 252,531 [.oooiiiiiis [ N (W) ] [V O (WA [V PO 252,457 |oeiiiiiiiinnns [V [(QI70] R (1,457 v 11,660 |..06/13/2027 .
OWL ROCK TECH FINCL SR UNSECURED  4.750%
691205-AC-2 .. | 12/15/25 . N T ..11/16/2022 .|Baird (Robert W) ...227,013 |... .. 250,000 ... 225,186 . 248,687 |.. L0 ..226,106 |.... ..907 |.... 2907 |... .. 10,984 [..12/15/2025 .
RISERVA CLO
76761R-BE-8 .. | 7.444% 01/18/34 ....... ..12/14/2022 .| BMO Capital Mkts. ...... |oeeeeeeiiriiriinninns Jovinenenns 623,539 |..euunnnnnnns 700,000 f..eunnnnnene 700,000 [.euurnnenee 700,000 |ovvvveenninannns (U O [V [ [V (VN FO 700,000 fooiiiiiinnnnns [V . (76,461)|......... (76,461)]..cccvnnnnnns 38,996 |..01/18/2034 .
SBA COMMUNICATIONS CORP SR UNSECURED
T8410G-AE-4 .. |3.125% 02/01/29 . eevvvvniiiiiiiiiiiiiiiiiieeeeees [ s ..01/18/2022 .| Tax Free Exchange .......|.cccvvvriiriinnnns fovonnennnns 500,000 |.eevvvunnnnns 500,000 [o.eunnnnnnne 500,000 |.........e.. 481,180 |........... 18,820 [.oovvvviinnnns [V (V) 18,820 |ovvevniiiiinnnnn (VN FO 500,000 |eevvenniiiinnns [V O [V (U 7,248 (..02/01/2029 .
85207U-AF-2 .. | SPRINT CORP SR UNSECURED  7.875% 09/15/23 |....... ..12/08/2022 .| BOFA SECURITIES INC ... |eeeevmereeeemnnians Jovneneeees 508,125 |....cceenn 500,000 [....eeenee 528,125 |............ 511,643 |ooeeeeieeinnnnns (U (6,354)[.cccceeennnnnnens (V) N (6,354) |- eevvnnnaeaens [V PO 505,289 [....covvnnnnnnns [V 2,836 ... 2,836 [..oceeeennn 48,891 |..09/15/2023 .
SUNOCO LP/FINANCE CORP SR UNSECURED
86765L-AU-1 .. | 4.500% 04/30/30 .evuueeeeenniieeeeeenieeeeeeennn e ..07/15/2022 .| Tax Free Exchange .......|eceeeeoerreeemmnnnns Jouennnns 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeueeeennnnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnne [V [V [V AU 33,125 |..04/30/2030 .
TENET HEALTHCARE CORP 1ST LIEN ~ 4.375%
88033G-DN=7 .. |01/15/30 .eeeeeeeeiie e | e ..03/03/2022 .| BOFA SECURITIES INC ... ..1,000,000 |......... 1,000,000 . 1,000,000 |.. 0. 0| ..1,000,000 |.... (30,000)]... ..01/15/2030 .
91159H-HW-5 ...| US BANCORP SUBORDINATED  3.100% 04/27/26 . |....... ..09/27/2022 .| US BANCORP 500,000 [.eunnnnnnne 499,615 .. 499,805 |.. 0. 499,841 |.... (34,151)[.... ..04/27/2026 .
VERIZON MASTER TRUST SERIES 21-1 CLASS A
92348K-AA-1 .. ]0.500% 05/20/27 ....viivivvnnnniiiiininniiiiiinnns | eeeeas ..10/24/2022 ) WACHOVIA ...oovvivvnnninee fovvvnnniniiiiiiiins Jovnannnns 1,855,547 |.......... 2,000,000 ......... 1,999,853 |.......... 1,999,879 [....ovvvvnnnnnnns [U L [U L [ IO 1,999,923 [....oovvennnnnns [/ (144,378)]........ (144,378)]........c. 8,500 |..05/20/2027 .
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VONTIER CORP SR UNSECURED  2.400% 04/01/28
928881-AC-5 .. | .evereriiiriiiiiie i [ ..01/11/2022 .| Tax Free Exchange .......|eceeeeeereeeeennns Jouuunnnns 1,496,019 |.......... 1,500,000 |.......... 1,495,545 |......... 1,496,008 [....ccvvvnnnnnnns [ IR 17 | (U LA [V PO 1,496,019 |oooveeeeeeenee [V [V [V AU 10,000 |..04/01/2028 .
SUNCOR ENERGY INC SR UNSECURED  2.800%
867224-AC-1 .. |05/15/23 oeeveeeeieeeiiie e | A ..06/30/2022 .| Cal | 100.0000 ... |eeeeeeeeeenniieeee fereeeeens 1,000,000 |.......... 1,000,000 |............ 999,030 |............ 999,529 [....cevvnnnnnnnns [ IR 162 oo (U1 IR (72 IO [V PO 999,691 [...ccvvvnnnnnnns [V IR 309 |oeeeeeeeeenes 309 [oeiieeeennn 17,500 |..05/15/2023 .
MITSUBISHI UFJ FIN GRP SR UNSECURED
606822-BG-8 .. | 3.218% 03/07/22 ....oiieeeeiiieieeeeniiee e eeennas D...... ..03/07/2022 . | Maturity ....coooeiieeiienn formmnnninnnreninins Joenennnns 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 [....oiieennnnnns (U [ [ [ PP [V PO 1,000,000 |...ccvvnnnnnnnns [ T [ (O PP 16,090 |..03/07/2022 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 24,052,393 24,755,143 24,834,512 24,845,970 18,820 (7,332) 24,560 (18,072) 0 24,832,896 0 (787,406) (787,406), 422,858 XXX
2509999997. Total - Bonds - Part 4 63,976,963 64,000, 143 64,534,328 64,861,427 18,820 61,603 34,287 46,136 0 64,907,562 0 (937,502) (937,502) 714,800 XXX
2509999998. Total - Bonds - Part 5 14,329,920 14,347,625 15,118,274 0 0 (22,241) 315,637 (337,878) 0 14,780,393 0 (450, 473) (450,473) 310,312 XXX
2509999999. Total - Bonds 78,306,883 78,347,768 79,652,602 64,861,427 18,820 39,362 349,924 (291,742) 0 79,687,955 0 (1,387,975) (1,387,975), 1,025,112 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 78,306,883 XXX 79,652,602 64,861,427 18,820 39,362 349,924 (291,742) 0 79,687,955 0 (1,387,975) (1,387,975), 1,025,112 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
FED NATL MTGE ASSN POOL NO FN FS0544
3140XF-TA-9 .. [3.000% 01/01/52 eevvereeeeeeeneeeeeennees [ eevnnnn ..02/08/2022 .|Baird (Robert W) ........cceennnn .. 12/01/2022 . |Paydonn .cevveeeeeeeenniees Jeeeenieeees 179,625 |.......... 183,190 |vvveennns 179,625 |.ceveeennnee 179,625 [.eveeeeeeninnnns [V PO (3,564)].ccveeeeeennnnn [V PO (3,564)]ccevvnnns [V PO [V [ PO [N PR 2,078 |oeeeeeeeee 195
NEW YORK CITY NY MUNI WTR FIN SER CC-1
649726-28-6 .. [5.000% 06/15/52 ...evvvuuaeieernnnnnareeeennns [eennnnn ..02/04/2022 .| SIEBERT,BRANDFORD & CO .......... ..02/07/2022 .| SIEBERT,BRANDFORD & CO .. |..eevennns 2,500,000 |....... 3,121,650 |....... 3,111,625 |......... 3,121,650 |eeeunieiiiennnn [U PO [ PP [U PO [ PP [ PP (U (10,025)]..cecveees (10,025)]-cvveeeeecennnn [U PO 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,679,625 3,304,840 3,291,250 3,301,275 0 (3,564) 0 (3,564) 0 0 (10,025), (10,025), 2,078 195
CARNIVAL HLDGS BM LTD SR UNSECURED Citigroup Global Markets
14366R-AA-7 .. [ 10.375% 05/01/28 ..eevvvviviiniiiieiiiiines | nennns ..11/15/2022 .| BOFA SECURITIES INC .............. L 12/13/2022 L] INC e [ 1,000,000 |....... 1,041,250 |....... 1,041,250 |......... 1,040,551 [oooeiiiiinnnnnnns (U PO (B99)]..evvvnenns (U FO (699)].evvvnnnns [V (U R 699 .o 699 [........... 14,410 |ooeveennnnns 6,340
CENTURYTEL INC SR UNSECURED  5.625%
166700-AZ-9 .. [04/01/25 ..ovvvviiiiiiiiiiiiiiiiiinceccciiis | s ..01/11/2022 .| GOLDMAN SACHS & CO .....evvvnnnnne ..12/07/2022 .|PRESSPRICH .....ccvvvenveiee Jovvinnnnnns 750,000 [.eennnnn. 791,250 |.cvvennnns 716,250 |.ovvennnnnns T19,127 |evveiiiiiinnnn [V FO (12,123)]. e [V FO (12,123)]. v [V (U (62,877)|..ccevueee (62,877)].uuuveeeeee 50,156 |........... 11,963
CHEMOURS CO SR UNSECURED  5.375%
163851-AE-8 .. [05/15/27 ..vvvvniiiiiiiiiiiiiiiineecceiiis | s ..02/04/2022 . |MarketAxess .......ccooevviviuennnns ..10/11/2022 .| GOLDMAN SACHS & CO ....cev |ovvvvnnnnnnns 950,000 [.eennnnn. 974,225 |.......... 819,375 [....cevnnens 821,632 |oevveeiiiiiinnnn (U PO (1,938)].......... 150,655 |........ (152,593)|.....ccvvnnnnnns [V (U R (2,257)].ccevvennns (V78] R 46,524 |........... 11,773
CIENA CORP SR UNSECURED  4.000% Credit Suisse Securities
ATA779-AL-5 .. [ 01731730 wevveiiiiiiiiiiiiiiiienecceiiees | s ..01/12/2022 .| WACHOVIA .evvviiiiiiiiiiiiiiinnns ..08/07/2022 JUSA L wevvniviininiiiiinnns fovviniis 500,000 [.......... 506,250 |...vunnnns 488,125 |............ 506,067 [.eeevevnnnnnnns [ F [REEK))] PO, [ P [RE:K)) PO [V (U (17,942)].......... (17,942)]..ccovnennns 2,889 |.iiiiiiiiiie 0
ENCOMPASS HEALTH CORP SR UNSECURED
20261A-AE-0 .. [4.625% 04/01/31 ...covvvvnniiiiiiiinieeinins [ eeeeenn ..02/02/2022 .| GOLDMAN SACHS & CO .....cvvvnnnnne .. 11/15/2022 . |MarketAxess ........ccoeevnn |ovvinnnnnnns 843,000 [..eennenn. 832,463 |.......... 690,096 |....uunnnnnn 669,870 [.ovvvvivrnnnnnns (U PR 2,390 |....coen 164,982 |........ (162,592)|.....ccvvnnnnnns [V (U R 20,226 |........... 20,226 |........... 43,717 | 13,321
META PLATFORMS INC SR UNSECURED
30303M-8B-1 .. [3.500% 08/15/27 .....evvvnvvvvirnnnnieiiinnnn [ eevnnnn ..08/04/2022 . |MORGAN STANLEY ........ccovvunnnnns .. 12/28/2022 .| Tax Free Exchange ........ |.ccuuunns 1,000,000 |.......... 997,990 |.......... 998,105 |.....cvveenn 998,105 |.evvveniiiinnnnn (U FO M5 [t (U FO RN P [V [ [ PO (VN 13,514 | 0
MPT OPER PARTNERSHIP/FINL SR UNSECURED
55342U-AG-9 ...[5.250% 08/01/26 ........evvvvvivnnnnniiiiiinnn [ eennnnn ..03/10/2022 .| CHASE SECURITIES .....eevvvvvnnnnn .. 12/14/2022 .| GOLDMAN SACHS & CO .....ee |oevevnnnns 1,000,000 |....... 1,020,000 |.......... 925,000 |......... 1,013,855 [oiiiiiiininnnns (U PO [(TRLES)] F (U PO (6,145)]..ccvvnnnnns [V (U (88,855)]...cuven (88,855),
OCCIDENTAL PETROLEUM SR UNSECURED
674599-EE-1 .. [5.500% 12/01/25 ....cevvveniviiiiiiiieiiinn [ eeenenn ..03/09/2022 . |MarketAxess .... ..05/06/2022 . |Seaport Group ...500,000 ... ..530,935 ..507,500 |.... 529,577 |.... e (1,388)]cieen O o0 e (22,077))..........(22,077)|.
ROYAL CARIBBEAN CRUI
780153-BK-7 .. [5.375% 07/15/27 ..covvvvveeiiiiiieeeciinn | e ..01/06/2022 .| Various .........ccceeevrrvinnnnnnnns ..02/24/2022 . | WACHOVIA ...evviviiiiniiines fovvinnnnns 1,125,000 |....... 1,129,375 |....... 1,071,563 |......... 1,129,370 [oooiiviiiinnnnnns [ F [£5))] PO [ F ()] PP [V (U (57,808)|.......... (57,808),
SANTANDER DRIVE AUTO REC TRUST SERIES
80286E-AC-0 .. [22-1 CLASS A3 1.940% 11/17/25 ..o | ennnnns ..02/16/2022 .| CHASE SECURITIES . ..09/07/2022 .| BARCLAY INVEST - MTN .... |.......... 2,000,000 |....... 1,999,721 |....... 1,968,208 |......... 1,999,847 |oovveeviiiiiinn O [ 127 |t O e 127 e 0 [0 e (31,644)]..........(31,644)|.
VERIZON MASTER TRUST SERIES 22-1 CLASS A
92348K-AL-7 .. [1.040% 01/20/27 ..ovvvnviiiiininieiiiinnnns [ eeennnn ..01/19/2022 .| BANC AMERICA ......ccvvvnniirinnnnn ..05/16/2022 .|Royal Bank and Trust .... |.......... 1,000,000 |.......... 999,975 |.......... 980,703 |.eevvennnnns 999,979 [...covvinniens [ L33 PP [ L3 F [V (U (19,275).ccevenn (19,275)
VALEANT PHARMACEUT ICALS SECURED
91911K-AN-2 .. [5.500% 11/01/25 .. |A......[..03/14/2022 .| GOLDMAN SACHS & CO .... ..08/31/2022 .| CHASE SECURITIES .... ... 1,000,000 |... ..990,000 ..832,500 |.... 991,138 |.... . . .0, L1138 .0, 0 e (158,638)]........ (158,638)|. ..45,986 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 11,668,000 11,813,434 11,038,670 11,479, 118 0 (18,677) 315,637 (334,314) 0 0 (440,448) (440,448) 308,234
2509999998. Total - Bonds 14,347,625 15,118,274 14,329,920 14,780,393 0 (22,241) 315,637 (337,878) 0 0 (450,473) (450, 473) 310,312
4509999998. Total - Preferred Stocks 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 15,118,274 14,329,920 14,780,393 0 (22,241) 315,637 (337,878) 0 0 (450,473) (450,473) 310,312 78,397




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better Health Inc. (a New Jersey corporation)

SCHEDULE E - PART 1 - CASH

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

Depository Code Interest Year of Current Year Balance *
Bank of America .... o New York, NY oo | veeiiees o 0.000 (1,767,303) [..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (1,767,303)| XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (1,767,303)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

0599999 Total - Cash

(1,767,303)'

XXX 0 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...)o 355,055 4. (3,209,013) 7. (3,341,352) 10.  October......|eeeeeveeieene 7,731,014
2. February...|.coconinnnne 1,911,264 5. (5,178,974) 8. August........|.iii 8,047,714 11.  November... ... (6,752,987)
3. March (2,097,511) 6. (2,489,105) 9. September (547,663)] 12. December (1,767,303)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0

L0 o I O PR U RSP 177 (-2 S FORPPY 311§ I FOPR | ) /A 1711 7 R O, 4,966,279

AMERICAN WATER CAP CORP CP 4(2) 144A .. 12/29/2022 .. 01/09/2023 ..

DELMARVA POWER & LIGHT CP 3(a) 3 ..... 12/30/2022 01/04/2023

DOMINION ENERGY SOUTH CP 3 A 3 .. 12/20/2022 01/17/2023

DOMINION RESOURCES INC CP 4-2 ...... 12/27/2022 01/17/2023

DUKE ENERGY CORPORATION CP 4(2) 144A 12/30/2022 01/06/2023

EATON CAPITAL UNLIMITED CP 4(2) 144A 12/30/2022 01/06/2023

FIDELITY NATL INFO SERV CP 42144A . 12/30/2022 01/25/2023

INGREDION INC CP 4(2) 144A . 12/28/2022 01/06/2023

KELLOGG CO CP - 4-2 144A ...... 12/30/2022 01/30/2023

KIMBERLY-CLARK CORP CP 4(2) 144A 12/30/2022 01/06/2023

MCKESSON CORP CP 4(2) 144A . 12/27/2022 01/06/2023

NASDAQ INC CP 4(2) 144A .... 12/20/2022 01/18/2023

POTOMAC ELECTRIC POVWER CP 3 (a) 3 . 12/21/2022 01/09/2023

PUB SVC COLORADO CP 4(2) 144A 12/27/2022 01/03/2023

RYDER SYSTEMS CP ....... 12/30/2022 01/20/2023

RYDER SYSTEMS CP ....... 12/30/2022 01/23/2023

SEMPRA ENERGY CP 4(2) 144A .. 12/21/2022 .. 01/06/2023

SOUTHERN COMPANY CP 4(2) 144A .. 12/29/2022 .. 0173172023 ..

SYSCO CORP SYSCO CORP 4 (2) 144A ... 12/30/2022 .. 01/03/2023

UNITED HEALTH GROUP INC CP 4(2) 144A ... 12/30/2022 .. 01/03/2023

WISCONSIN ENERGY CORP 3(A)3 .. .. 12/29/2022 .. 0171072023 ..

WESTERN UNION CO CP 4(2) P PPPTPUTUNN [FPPTTTTRT 12/30/2022 .. 01/03/2023 ....cevvve fooviinnniiiiiii e 6,998,230

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Issuer Obligations 136,255,572
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 136,255,572
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 136,255,572
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 136,255,572
60934N-50-0 ....... |FEDEHATED INVESTORS INC TREASURY OBLIGATION FUND ... iiiuuunniiiiuunnniiiiissnssisirsssi s ssseeat s s s s tessi s sssessssssssseses s s sssssannnsssssnnsnnsssssnnnnnnsssssnnnnnss | nneeeernnnn [ooneresnees 12/30/2022 .ivvvvin e 0.000 [ooeiiiiiiiiiiiies e [ 483
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 483
8609999999 - Total Cash Equivalents 136,256, 055

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

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

. 136,256,572 1B ..

coocoo
How
W @
P Y BT

cocooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Aetna Better 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 .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey

South Dakota .
Tennessee

Vermont .....c.oovevveviiieiiienieees
Virginia .....ooeeeeeieeeeeeeceeee
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 / NJAC
11:24-11.4d

Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

