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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUNMHES........cccveveeieereeeeeieieeteee st ssssssenaes | eveesinsennes 10,988,142 |............ 39 | 10,988,142 | ..ovvevieerrinnd (0] I 10,988,142 |............ 3.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenci€s...........ccovveververeerirereieeesiiees | oveevevesssesssissesessnens 0 [ 0.0 | oo {0 R 0 [ oo (0] 0.0
1.22 lIssued by U.S. government Sponsored agenCies...........cueeueeevrereees | cevveveiererssssnsessssnnnns 0 [ 0.0 [ oo [0 O (0 R (V1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vuvvvrrverieicieiieieisisie ettt sssesenes | evessessessessssessessssanee 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccceee. | covrivirnnns 36,013,920 |.......... 12.7 | o 36,013,920 |..covvveieererie (V1 I 36,013,920 |.......... 12.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccoeveveieverrieiieeeins | covieiiiiinnns 1,206,349 |............ 04 | e 1,206,349 | ..o (01 I 1,206,349 |............ 0.4
1.43 Revenue and assessment obligations...............cccceevivcenceeveieiens | ceveivieinad 69,401,111 |......... 244 | ... 69,401,111 | (0] I 69,401,111 |......... 24 4
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocorurmenrenrrnenennneis [ o 0 |00 | 0 [ (1 (1 I 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovenninnes | vevvverrnenene 15,917,910 |..ovvvnne 5.6 215,917,910 | (U [ 15,917,910 |..ovvennee 5.6
1513 AlLONET ..ottt | eeseessessnees 3,080,923 |............ (I I I 3,080,923 | ..o (V1 3,080,923 |............ 1.1
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvevereeeeis 0 [ 0.0 [ oo [0 O 0 | oo (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1.523 Al ONET ..ottt | sebnessnesnees 2,999,682 |............ 1A | 2,999,682 |...covverrrrrriinns (1 S 2,999,682 |............ 1.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
Ybrid SECUMHES)........vevreeeecereeireceeereeseseesessssseeisssssesssssssenssssssnnsnnes | connnennnennn 80,118,874 | 14 | i 40,118,874 | [V [ 40,118,874
2.2 Unaffiliated non-U.S. securities (including Canada)... . ....5,991,040
2.3 Affiliated SECUMHIES. .......ocvereeeeeeeererceeieneressneseisensessiseieeennnens | eeesnnenennenissnsnenen0 [ evveinnenn 0000 |0 |0 | s 0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v (01 (1 (V18 PR 0.0
3.2 Preferred stocks:
321 AFIlIAEEG. ..o | ertene e (V10 P 0.0 [ o0 e | e (U U 0.0
3.22 UNGffiliAted........eoeeeceeceei ettt | eerteesi ettt (V18 O 0.0 [ om0 [0 | e, 0 [ 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ..o | ettt (010 O 0.0 [ om0 e | e, (V1 O 0.0
3.32 UNGffillated.......oevereirrerieieeecisrieisississessie st ssesssnssnes | sessesssssesssnsssssessansnnes (0] I 0.0 [ ovrveremreerieerieeeenn0 v | e, 0 [ 0.0
3.4 Other equity securities:
31 AFIlIAEE. ... nes | eeiteest ettt (0] I 0.0 | o0 |0 | (018 PR 0.0
342 UN@ffiliated.. ... | ertes s (018 R 0.0 [ o0 e | i, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiiriieieiniieieisieseiesssssesssssesesssses | sesssssssesssssssessessssenns 0 [ 0.0 | oo [0 (O (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).............ccocvevvivciieiceiiiccsceen | e 0 [ 0.0 | oo () R 0 [ oo (0] 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)..........cccoeeveeiieice e
6. CONIACEI0ANS. ......cvuveiecectcie ettt
7. DEIVALIVES. .....ocvieirii et
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis
9. Securities lending (Line 10, Asset Page reinvested collateral).............c..cccouuene..
10. Cash, cash equivalents and short-term investments...........ccoevvvrererenierenn.
11. Other invested assets .0 .. [ 0
12, Total INVESLEd @SSELS.......ccuevvieiecicriec e 284,337,583 |......cccoovveniiinn0 | v 284,337,583
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

6.2 Totals, Part 3, COIUMN 13........iiiirieiieieeiieeeiest sttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

52 Totals, Part 3, COIUMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 0
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 0
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s 0 0
4. ACCIUAN OF GISCOUNL........ouveiiieieci ettt sttt b st s s s st s d bR s 88 S 0884 bbbt s s s b s s bbb bbb bbb s st st ns st 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......cceivreiereerssse e N 0 W W R 0
5.2 Totals, Part 3, ColUMN 9.......coovuireeeiresresssree s e B v B i 0

0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 0
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 0
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 39,956,741
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 253,598,104
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 21,804
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 0
4.2 Part2, SECtON 1, COIUMN 5.ttt 0
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 0
44 Partd, COIUMN Tttt sttt bbb e bbb s bbb st en s st en s s s s st s s st 0 0
5. Total gain (10SS) 0N diSPOSAlS, Part 4, COIUMN 19........ou ettt es et es s s st f s £ et en s brenna 51,590
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 106,553,349
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 1,072,769
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 138,323
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 145,847 284,170
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 185,717,951
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 185,717,951
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 10,988,142 11,060,000
Governments (Including all obligations 2. Canada.......ccceeeiereriveiieis | v 0 |0 e [ 0
guaranteed by governments) 3. Other Countries.......coovvrveres | eovrriieiieiiesce e 0 | [0 RN {0 O 0
4. Totals..oooveievsiceeiisciciciines | v, 10,988,142 | ..ooovvvvecenee. 11,001,994 [ .o 10,993,075 | oo, 11,060,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooooiieieiieiieecienes | e 36,013,920 | .o 36,460,963 | ..o 36,344,953 | .o 30,515,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......ooooieeeiiieiiiiiiees | e, 1,206,349 | oo 1,228,540 | .o, 1,223,630 | oo 1,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...cocnsiisirnniinsinsiiens | v 85,319,021 [ .o 86,036,893 | ..o, 85,971,853 [ ..o 76,910,880
Industrial and Miscellaneous and Hybrid 8. United States.......ccoevveveies | v 46,199,479 [ ..oovevirirn 45438924 | .......ocvvevnne. 46,220,090 | .covereirirnes 46,250,000
Securities (Unaffiliated) 9. Canada........ccccoevrerevieniens | e (0 U (01 OO {0 T 0
10._Other Countries........coocccevies | o, 5,991,040 | oo, 5971440 | oo, 5995120 | .ooovviriiiine, 6,000,000
11, Totals. oo | e, 52,190,519 [ .o 51,410,364 | ..cccoovvvvnneene. 52,215,210 | .oovovvvrvinn, 52,250,000
Parent, Subsidiaries and Affiliates 12, Totals....ooceeveveeiesiceceiei v, 0 Lo 0 |, (O R 0
13. Total Bonds.....oooousuwesssrinss | v, 185,717,951 [ .o, 186,138,754 [ ..o 186,748,721 | ..o 171,735,880
PREFERRED STOCKS 14, United States.......coovevvvrmreens [ rerrnrernrernecernneneeesenennns (VN [T (U 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......ccovvvveeeernererenenees [ rrereirereerenee s (0] [0 0
16. Other Countries.........cccoeene [ 0 oo 0 i 0
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks...... | .cooviiiiiiiiiiiicciinnn, {01 RN [0 R 0
COMMON STOCKS 20. United States........covevevcrernees | reeriireineriecincrinesnieenns 0 [ (U TR 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeeiereereiees [ e (01 OO [0 0
22. Other COUNtries......coovvviirenes | covvrrsiisii s, 0 [ 0 |, 0
23, Totals...oieiiciicsiciiciiciiies | e 0 o) (O RO 0
Parent, Subsidiaries and Affiliates 24, TotalS...oovevericieicseiicceiiiees | e 0 Lo 0 |, 0
25. Total Common Stocks....... | ..o, 0 o) (O RN 0
26. Total StOCKS....crueururmsernsarss | coveiiiiiisciscisciscisciens 0 oo (O 0
27. Total Bonds and Stocks.... | ................... 185,717,951 [ oo 186,138,754 | ..oovvvrvrernnes 186,748,721
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

Totals

10,989,590

All Other Governments

41
42
43
44
45
46

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

4.7 Totals

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio 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

72
73
74
75

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC 1o ssnnns | eesiesiannsens 93,901,359 | ..ccoovrennee 20,754,993 | ...ccooovvennee. 3,080,923 | o0 [ 0 | 17,737,275 [ 421 | 100,092,228 |.....cccovvvivricrern 088 | i 25,686,308 | .......cc...... 92,050,967
6.2 19,953,090 | ... ....28,354,603 |.... 3,990,214 |.. ...25,356,143 | .... 2,998,460
8.3 NAIC 3. sssssssnnns | essnssnnisnsssnsssnsnnnens0) | i 0 [ o0 | i | 0 | 0 [rorininrineinnnd0.0 | s 0 [ o000 | s 0 [ e 0
B.4 NAIC 4. sssssssssssnnnns | nnisssnsssessnssensnnnens0) | i (U [ 0 [ o 0 [ 0 | e 0 [ o000 | s 0 [roiiriiinnd0.0 | s 0 [ e 0
B.5 NAIC 5.ttt snssnnes | esisessies st (01 N (U [T (U [ 0 [ 0 | e, 0 [ o000 | s 0 [roriiriiinennd0.0 | s 0 [ e 0
B.8 NAIC B...ococee ettt ssssnnes | _ssssesss st (O P [ 0 [ i 0 [0 | o, 0 fiiiiiiiinn00 | 0 00 | s 0 [ i 0
B.7 TOtAIS. .ot | frneenieensens 93,901,359 [ ..o 40,708,083 [ ....ccooovevene. 8,484,251 | .o 2998185 | o0 [ 146,091,878 104,082,442 [ ..o 715 | 51,042,451 [ .o 95,049,427
. Hybrid Securities

71
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio 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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
............... 45,003,181 | ...............59,249,936 | ...............36,685,245 e 249,095,284 cevennenn. 157,044,317

............... 22,123,961 | .................5,403,328

................. 2,998,185 v 30,525,474 . 21,527,014

............... 13,065,742
............................ 4.7

T TOHAIS ..o
9.8 Line9.7asa % Of COL B...uiviiiiiiieieissces e
10. Total Bonds Prior Year

............... 13,496,992 | ...............13,763,952
1,496,997 2,493,217

.0 .0

............................... (U N

............................... 0 i 0

. 14,993,989 | ... 16,257,169

10.8 Line 10.7a5@ % 0f COL 8.....ooooviiiceissisisien | i, 727 [ o, 103 | i, 11.2

1. Total Publicly Traded Bonds

............... 40,769,704 coeeeenenn. 157,044,317 . 0. 157,044,317
..19,125,501 27,527,014 | ... . . 27,527,014

117 TOMBIS oot esssessensns | coeeeniesesaenes 7,273,690

11.8 Line 11.7.258 % Of COL B....oeverereeecieeeseeessetee st sesienins | seeieiesiesisssessesaees 39
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovoviveeeieion | covveieiisiseisians 2.6

12. Total Privately Placed Bonds

................. 4,233,477
2,998,460

............... 92,050,967
2,998,460

.0
.0
............................... 0
............................... 0
7,231,937
Line 12.7asa % of Col. 6........ccevvvrrrrrernnne S 7.6
Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cocvvvercnriinins [ eovveveisrinniieeennd 14 | o 2.6
(@) Includes $.....95,049,427 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§....93,902,807; NAIC2§............ 0; NAIC3S..... 0; NAIC4S....... 0; NAIC5S........... 0; NAIC6S.......... 0.




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations.........ccccveveriereiiesseessese e sessssssesssssssenenens | evvereesssenseseienens A48 | i 10,988,142
1.2 Residential Mortgage-Backed Securities 0.

1.3 Commercial Mortgage-Backed SeCUrities...........ccocveviereverrrerrerrinen.
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns

1.5 TOtAIS. ...ttt

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes
2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn.

3.5 TOHAIS ...t

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 ISSUET OblIgations..........ccvrverieriinrinsinsiesiesiesiesisssssssssesssssssnsssnsssnnes | svvsssissssssssssssensinesQ [ oovirnninnnnn 10,194,049 | e 34,776,064 | ............. 16,626,529 | ...............7,804,468 | ............... 69,401,110 69,401,110
5.2 Residential Mortgage-Backed Securities 7,562,071 | ... ..1,930,599 | .. 15,917,911 15,917,911

5.3 Commercial Mortgage-Backed Securities.............ccvvveververrerrievcirennnns
5.4 Other Loan-Backed and Structured Securities.............cc.cocvererererernnnn.

5.5 TOHaIS......cvircicti e

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.......c..cc.cceeevenee.
6.2 Residential Mortgage-Backed Securities.
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities.

6.5 TOHAIS......oeoeeoiceie e

Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... .
7.4 Other Loan-Backed and Structured Securities..........cccocovuererieririnennes

7.5 TOtAIS. .ottt ............................. 0

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes

8.5 TotalS.....ooeririeieies e




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio 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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.....c.vvuveurirreirieeieiieeieiseiseesseseeseeseessessesssessenen | cereeisesinees 93,902,807 | ..ovvrverneee 58,890,592 | ......cccconnee 54,010,270 | ...ccveveneee 37,752,831 | oo 13,065,742 | ...cooene. 257,622,242 162,572,815 | ..vevvnvenn. 95,049,427
9.2 Residential Mortgage-Backed SECUMItIES..........cccvvvererrerereriseiresnsinens | corvreiesinninns 1,188,373 [ oo 5,236,868 | ...cccovvrerrnne 7,562,071 | ooverrrrnes 1,930,599 | oo (V] I 15,917,911 T e XXX [ ek XXX [ 15,917,911 | oo, 0
9.3 Commercial Mortgage-Backed SECUMHES..........ccceveveverniereieeiesiiens | v O [ oo (01 [P 3,080,923 | ..o 0 0 | 3,080,923 A XXX [ e ek XXX | e 3,080,923 | ..o 0
9.4 Other Loan-Backed and Structured SeCUties. ..o | s (O 2,999,682 | ..o, 0 0 | 0 i, 2,999,682 A e XX | XXX | i 2,999,682 | ..o, 0
0.5 TORAIS...o.cvvureureaeeeiietisei et ...95,091,180 | .... ..67,127,142 | .... ..64,653,264 | .... 279,620,758 ..184,571,331
9.6 Line 9.5858 % 0Of COL B.....ccuuuiveiieiiiiiiiissiissississississississsissnesnes | cenesnessessissinnees 34.0 | o 240 | oo 231 | 142 | i b7 | i, 100.0 .o e XXX [ XXX i XK | i 66.0

Total Bonds Prior Year

10.1 Issuer OBlIgations..........ccveveverrerersesesessesse st

10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities....
10.4 Other Loan-Backed and Structured Securities

60IS

10.5 TOtAIS. ..o sssenssenssensenses | cvennenenenn 109,849,012 [ ... 14,993,989 | .............. 16,257,169 | ....oennee 5,442,766 | .....cccconne.. 2,990,245
10.6 Line 10.5858 % 0f Col. 8......coonivniiniiniiniscississississi s | crvnsnnsssssnssnssenss L2 | covennnrssreessenneene 103 | i 112 [ i, 37 | i 2.1
Total Publicly Traded Bonds
11.1 IsSUEr ODlGAtiONS..........cooeverieiireriierecseeeiseseiseeiseisssssenssesssnsnnens | oeeenernenensn8,085,317 [ i 51,658,656 | .....cccconne. 54,010,270 162,572,816 | coooveeeinn. 581 | oo 76,634,636 [ ..covcvvcrvciennne 52.7 | oo 162,572,816
11.2 Residential Mortgage-Backed Securities............ccocveenernernernneereriinnis | cvvvrninnnenn 1,188,373 [ o 5,236,868 | ..cccovvrrienne 7,562,071 | oo 1,930,599 | o0 | s 15,917,911 | s BT | e, (O [ 0.0 [ 15,917,911
11.3 Commercial Mortgage-Backed SECUMHIES............cccverereeverersererieiens | cevverseseiesiesiseiieeens0 | e (U] I 3,080,923 | oo | 0 | e 3,080,923 | oo T | 00000 3,088,825 | 2 | e 3,080,923
11.4 Other Loan-Backed and Structured Securities. e 2,999,682 | ..o 0f.. .0 ... 2,999,682 .2,999,682 |...
11,5 TOtAIS. ..o enesssissississssssessssssessssssenssens | oenenennnnenen 213,890 [ e 59,895,206 | ............... 64,653,264 13,065,742 184,571,332 | coovvvvivriieeeeenn66.0 [ i 79,723,461 | oo 548 | 184,571,332
11.6 Line 11.585@ % 0Of COL B......vvvurereeniineincineineineinsisnessessseinsessseinnes | e d [ o325 | s 35.0 | o215 | i | 100.0 [ ooveeree e XXX s | XXX s [ e XX [ e 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9........ccccceevinniiniiniiniinns | v 28 [ o214 | i 231 | i 142 | AT | 66.0 |.cooreeece e XXX [ XXX [ XK | i 66.0
Total Privately Placed Bonds
12.1 Issuer Obligations............ccc.......
12.2 Residential Mortgage-Backed Securities.............ccoeeverereernerereireeines
12.3 Commercial Mortgage-Backed SECUMHES...........covvevrererernerieiereiiens | e, (11 (01 R (0 (01 (01 {11 0.0 [ oo, (0 I 0.0 [ XXX oeteveieen | v 0
12.4 Other Loan-Backed and Structured SeCUrities..........cocrvereinrinninniinn | s (O 0 [ o (O [ (O [ 0 [ i (O 0.0 [ i, [0 [ 0.0 [ XXX [ v 0
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 87,817,490 | ....coovveneeee. 7,231,936 | oo (O [ 0 [ oo () [ 95,049,426 | ....ovvvvirrieis 34.0 | 65,809,720 | oo 452 | o, ).,0 R I 95,049,426
12.6 Line 12.585@ % Of COL B.....ouvvuierriiriiineineineineineseiseissensesissssees | cvsvesinesinssiesinenenns 924 | s T8 [ oo 0.0 [ oo 0.0 [ oo 0.0 [ oo 100.0 [.oovriennee ) 0.0 N P 90,9 CHIIIN PO ) 0,0 R IO D.0,0 RN 100.0

12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........ccoecvvccveniiccisciiceneis | oo, 34 i, 26 ] i 0.0 ] i 0.0 ] i) 00 ] i, 340 [ e, D9, ST [ D, SR R Y., S I D9, ST (PR 34.0
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PIOT YEA. ..ottt sssssssesessesssstssssssas | sebesesessesssstssssssestasesessesses s ssessessanes 1918 | s 1,918 | e | e | s
2. Cost of Short-term INVESIMENS ACQUITEA............ccvreveveeieieeeie ettt s s st st sessens | svsrssssssesnssssesses s sen s sas s sesae 4183,270 [ oo A183,270 [ o0 | e | e
3. ACCTUAL OF GISCOUNL.......ceuveeieieiie ettt bbbttt | sebb ettt 0 [ e 0 [ o0 | 0|
4, Unrealized valuation INCrEASE (ABCIEASE).........cvvveieicrieerce ettt s st es st a st s s s st st ss s s sssssssssessnsns || stestessssssesssssesnssstesses st essessssessessasansansns O [ oo O ] cooeieeeeieeneeeeneesnseeesnereenieeeel0 | e | e s
5. Total Gain (I0SS) ON ISPOSAIS........cveurerrerrerrerereiseseseeeiseessseeeessessssesessessssssessessessessssssessessassessessasssssessessanssessessesssnssessans | sesessassssssessmssssnessessassssssessessssssssessesssnens 0 | et 0 | oo [ e 0 | e
6. Deduct consideration reCeivVed ON QISPOSAIS.........cceuiuriiireiiiriieieiseisseie ettt st esse s sss st s sssessessessssens | sbsessssassessessssessessssnsassesssssnsesses 183,740 [ oo A183,740 [ o0 | 0 |
7. Deduct amortization Of PrEMIUML.........c.co ettt sttt ettt ns e ssessensn | oesssssssssssessesssssessessansnsestensanssessessansanes L0 OO 0 | o [0 | e
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccceuciueeencveieeeseieiese et ssesisssessesesies | ctresssssssese st st b b besseeae 0 | e 0 | e [0 | e
9. Deduct current year's other-than-temporary impairment reCOGNIZEA............c.evuruririereirriniiereecseiseeseessseseessssesesssessessees | seersssssssssssssssssssss st s sssessensssssesenssnsseens 0 ] e 0 ] i | a0 | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceevrimerreireieeseieineseineiisnes | et A48 | oo A48 | e [ e 0. | e
11. Deduct total NONAAMItEd BMOUNLS.........c.uieriiricicee ettt | fent et 0 ] e 0 [ eiiiirsssisssssssrsssseeressnensQ | e ssssssnsssssssssssensssQ | srsissessens ettt enes
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11)........coviviiiiieiieiieieeseeeeteesssenessessssesssssssssssessssenss | cerersesssssesssssessnsssssssessesessessesssassses A48 | oo TAA8 | oeeeeesceereseeeeceresrenienes | i ensneseseensneenenssneeld | ceereesisierssessenesnesreseenssnees s snsensesssenessanes




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14



Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 0f PHOT YEar.........c.ovuurrririneirrineinereieeseseeseesessssessessssees | veersesessnsensenenns 105,574,522 | ..o 105,574,522 [ ..o

2. Cost of cash equIValENts CQUINEA...........covureueieirrieiieissesis et sssssessssssessessns | sviesesssssssenns 2,554,687,534 | .....coovvrrrnnee 2,554,687,534 | ..covevreeeieeeseeea

3. ACCTUAL OF GISCOUNL.......oouiiiiiiiiiiiii ettt sntnnes | etbessbass bbb beenees 274,385 | oo 274,385 | ..o

4. Unrealized valuation iNCrease (ABCTEASE).........ururrreererirerreernreeesesessessssassssessssssssessessessssssesssssesssssess | eeessseessessssssssssssssessassnsssnsan (01 OO (01 OO

5. Total gain (I0SS) ON AISPOSAIS.........cvurveieriirrierieiieiesisieiss sttt s ss st sssssessensss | sesessesssssssssessessessssssssens (K1) [C1E15) 1

6. Deduct consideration received 0N diISPOSAS..........ccvveveuriieieieieieie et sssssssssssens | evieressesiesesns 2,566,634,246 | ........ccooenee. 2,566,634,246 | ..o

7. Deduct amortization Of PrEMIUM...........ouiurirircrrireie ettt et ssssss s ssenssssees | consssssnssnssesssssssssessasssssssssnses (01 ORI [0 OO

8. Total foreign exchange change in book/adjusted Carrying ValUE............cocceuererireeiesssissienssissiieiiens | snsiresesssiesssssssesssssssssenes (01 RN (0 SN

9. Deduct current year's other-than-temporary impairment reCOgNIZEd............coeveuiueieeireirieieiei e e 0 ] e 0 ]
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccevvrveveceees | covrreverererereinn, 93,901,359 | oo 93,901,359 | ovivereieeeee e
11. Deduct total nonadmitted @MOUNTS...........c.coviiiiiiirr s |t 0 i, 0 i)
12. Statement value at end of current period (Ling 10 MinUS LINE 11)....vueviviiiiiiieieiieiiseisiesseressesisnsens | eeenseessiessessseesaenes 93,901,359 | oo 93,901,359 | o
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

Si15




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

Sch. A - Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, EO8, E09



Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

(E

2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
8 9 12 13 14 16 21 22
Current Year's
Unrealized Other-Than- Stated
Rate Used Valuation Current Year's Temporary Contractual
to Obtain Book/Adjusted Increase (Amortization) / Impairment Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of Acquired Date
us. - Issuer Obli
912828 8 [US TREASURY NOTE/BOND........omeruuurimmreimnenisrrissenissessseessssssssessssessssessssesssssssssssssssssssssssssssnsins | svnene | oo | eevevnenenns | eovenenene ] | voevriresiinenns 557,922 |..... 99.652 558,053 560,000 0 (432) 3,788 0].....1.000 2,800 |03/31/2015.] 03/15/2018.
912828 8 | US TREASURY NOTE/BOND. ,926,950 |..... 99.406 | .............. 9,940,620 | ............ 10,000,000 9,926,988 0 434 17,196 0f...1625 0 | 12/16/2015. | 11/30/2020.
912828 2 |US TREASURY NOTE/BOND ...100.664 503,321 500,000 0 (1,185) 0 0]....1.500 09/22/2011. | 08/31/2018.
0199999. U.S. Government - Issuer Obligation XXX | s 11,001,994 | ............ 11,060,000 | ............ 10,988,142 0 (1,183) 20,984 0] XXX XXX XXX
0599999. Total - U.S. Government XXX [ e 11,001,994 | ...cccoenee 11,060,000 | ............ 10,988,142 0 (1,183) 20,984 0] XXX XXX XXX
U.S. States, Tt &P ions (Direct and d) - Issuer Oblig
13063B 7 |CALIFORNIA ST VAR PURP. ..2,992,045 |...116.665 2,998,291 2,570,000 2,977,885 0 (12,360) 0 0 11/04/2014. | 03/01/2036.
13063C 8 | CALIFORNIA ST VARIOUS PURPOSE ,287,840 |...116.267 2,325,340 2,000,000 2,283,389 0 (4,451) 0 0 02/24/2015. | 12/01/2043.
13063C 9 | CALIFORNIA ST REF. ..5,964,000 |...121.431 6,071,550 5,000,000 5,915,726 0 (48,274) 0 0 03/05/2015. | 03/01/2028.
574193 7 |MARYLAND STATE OF ST & LOCAL FACS LOAN F ..2,539,000 |...103.959 2,598,975 2,500,000 2,536,952 0 (2,048) 0 0 04/07/2015. | 03/15/2027.
70914P 0 [PENNSYLVANIA ST GENERAL OBLIGATION ...118.603 5,930,150 5,000,000 5,971,005 (VN (130,595) 0 0 02/04/2015. | 03/15/2022.
882723 1 | TEXAS STATE OF REF TRANSPRTN COMMISSION . .123.303 | 9,802,589 | ....ccocoouuee 7,950,000 9,675,439 0 (98,768) 0 0 04/08/2015. | 10/01/2026.
93974D 7 | WASHINGTON STATE OF SER 2016 B ..6,686,261 |...122.549 6,734,068 5,495,000 6,653,524 0 (32,737) 0 0 0 [ 10/01/2015. | 08/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 36,344,953 XXX [, 36,460,963 | ............ 30,515,000 | ............ 36,013,920 0 (329,233) 0 0 741,281 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 36,344,953 XXX [ o 36,460,963 | ............ 30,515,000 | ............ 36,013,920 0 (329,233) 0 0 741,281 XXX XXX
U.S. Political of States, Territories & P ions (Direct and - Issuer Obli
643153 7 |NEW CANEY TX INDEP SCH DIST GEN OBL.......cccoissrriersrniessssnssssssssnsesssssssssssssssssssssssssssssssssssses | eenee | oo | avssssssssees | eovnes IPE | vovverisnsnnes 1,223,630 |...122.854 0 (17,281) 0 ..5.000 03/04/2015. | 02/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,223,630 XXX 0 (17,281) 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 1,223,630 XXX 0 (17,281) 0 XXX XXX XXX
U.S. Special Revenue & Special Obligations and all N Obli - Issuer Obli
13066Y 8 | CALIFORNIA ST DEPT WTR RES PWR REF-SER 0......ccooovvuiiiriiincinnisniissniissnsisseissnsssnnssnnonns [ eoeene | oo | converennnens | e IFE | i 4,844,760 |..121.496 | .............. 4,859,840 | .............. 4,000,000 | ......o...c.. 4,768,079 0 (76,681) 0 0 .....5.000 101,111 | 04/02/2015. | 05/01/2022.
159770 0 [CHARLES CITY CNTY VA INDL DEV ADJ-WASTE.........ccoooummrimmirrmriinniinssiisssiissssisssisssssssssssensssnns | eovenee | oo | coerevenenens | e IFE | i 5,000,000 |..... 99.356 | ..oovons 4,967,800 5,000,000 5,000,000 0 0 0 0f...2125 53,125 | 03/27/2015. | 04/01/2027.
185633 2 |CLEMSON SC UNIV HGR EDU REV SER B. .107.253 | s 7,856,282 | ...ocovvvveee 7,325,000 | coooovveennne 7,804,468 0 (612) 0 0 ....4.000 0 [ 12/10/2015. | 05/01/2037.
25477G 6 |DISTRICT COLUMBIA INCOME TAX REVENUE BON .. 117.597 940,776 800,000 0 (621) 0 0 ....5.000 0 | 12/16/2015. | 12/01/2028.
29270C 5 |ENERGY NORTHWEST WASH ELEC REV REF PROJ ...121.653 3,615,772 2,890,000 3,395,722 0 (21,211) 0 0. 05/28/2015. | 07/01/2027.
34160W 8 | FLORIDA DEPT ENVIRON PROTECTIO REF. . ...122.260 3,667,800 3,000,000 3,601,560 0 (63,143) 0 0. 12/09/2014. | 07/01/2024.
41422E 2 [HARRIS CNTY TXMET TRANSIT AUT.......coviiriinniinnriisniiissnisnnisssesssnsssnssensssnssssssssssssssssssnsens | eoeenne | oo | conveeennd [t IFE | i 595,355 |...119.187 595,935 500,000 0 (433) 0 0. 12/16/2015. | 11/01/2024.
454898 1 | INDIANA MUN PWR AGY PWR REF SER A .2,671,132 |...113.993 2,587,641 2,270,000 2,589,669 0 (77,184) 0 0. 10/31/2014. | 01/01/2020.
469487 8 | JACKSONVILLE FL SPL REVENUE REF. ..3,069,227 |...119.302 3,030,271 2,540,000 2,990,617 0 (61,473) 0 0. 10/31/2014. | 10/01/2022.
49151E 7 |KENTUCKY ST PPTY & BLDGS COMM REF-PROJ N LMLTI9 | 1,625,511 | oo 1,455,000 | ........c..... 1,654,152 0 (29,651) 0 0. 10/27/2014. | 02/01/2022.
546456 3 |LOUISIANA ST CITIZENS PPTY REF . ...108.848 5,442,400 5,000,000 5,433,509 0 (77,391) 0 0f...5. 07/17/2015.| 06/01/2018.
574218 2 [MARYLAND ST HLTH HGR EDUCTNL REF ..........coevuerrinriicriiensineniisssisenssnesisssesssessssssssesssnssses | eovenee | oo | coeresenenees | e IFE | it 1,102,840 |...111.832 | c.ovvvvenecee 1,118,320 | .ccovenece. 1,000,000 | ... 1,086,783 0 (14,634) 0 0 {.....4.000 23,889 | 11/06/2014. | 07/01/2021.
574218 4 | MARYLAND ST HLTH HGR EDUCTNL REF MEDSTAR 4,653,933 |..120.291 | .............. 4,540,985 | ...........c. 3,775,000 | coooovennn 4,568,899 0 (85,034) 0 0{....5.000 96,472 | 01/30/2015. | 08/15/2023.
592030 8 |MET GOVT NASHVILLE & DAVIDSON 587,885 |...117.728 588,640 500,000 0 (435) 0 0]......5.000 0 | 12/16/2015. | 05/15/2024.
59259Y 7 |METROPOLITAN TRANSN AUTH N Y REF SER D-1 ..3,400,187 |...118.267 3,518,443 2,975,000 3,394,805 0 (5,382) 0 0....5.000 23,965 | 08/21/2015. | 11/15/2032.
64577B 6 |NEW JERSEY ST ECON DEV AUTH REF SER XX ..7,955,250 |{...109.550 | .............. 8,216,250 | ...oovvvevnee 7,500,000 | .coooeriennee 7,930,923 0 (24,327) 0 0 {.....5.000 109,375 | 08/26/2015. | 06/15/2021.
64579F 7 |NEW JERSEY HEALTH CARE FACS UNIVERSITY H.....ccooorviiiniiinriiiniisniisnsisnsisssessssssssessnnisinnes [ eovene | oo | convesennnens e IFE | i 1,147,050 |..115.271 | .cccevvnnnce 1,152,710 | oo 1,000,000 | .............. 1,146,524 0 (526) 0 0.....5.000 0 [ 12/11/2015. | 07/01/2022.
64579F 2 |NEW JERSEY HEALTH CARE FACS UNIVERSITY H. ...117.008 2,340,160 2,000,000 2,302,959 0 (801) 0 0]......5.000 0 [ 12/11/2015. | 07/01/2024.
68607D 1 |OREGON ST DEPT OF TRANSPRTN HI REF-SER A . LA21703 | 4,862,035 | ...cccovvnne 3,995,000 | ..oooovennn 4,836,002 0 (1,783) 0 0 ....5.000 0 [ 12/15/2015. | 11/15/2029.
696560 1 |PALM BEACH CNTY FL SOL WST AUT REVENUE B. 595,230 |...119.409 597,045 500,000 0 (395) 0 0. 12/17/2015.| 10/01/2025.
70869P 3 |PENNSYLVANIA ST ECON DEV FING PA BRIDGES. ...108.475 2,169,500 2,000,000 2,170,871 0 (52,529) 0 0 02/25/2015. | 06/30/2018.
85732M 7 | STATE PUBLIC SCH BLDG AUTH PA NORTHAMPTO. WMT706 | e 1,996,657 | ..covvvuvn. 1,705,000 2,009,230 0 (32,166) 0 0. 02/24/2015. | 03/01/2023.




1’013

Statement as of December 31, 2015 of the

Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Fair Value 10 1" Change in Book/Adjusted Carrying Value
8 9 12 13 14 17 19 20 22
Current Year's
Unrealized Other-Than- Stated
Rate Used Valuation Current Year's Temporary Contractual
to Obtain Book/Adjusted Increase (Amortization) / Impairment Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of Due & Accrued During Year Date
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: XXX | e 70,190,773 | ccovvveeeecd 61,730,000 69,401,111 0 (626,412) 0 XXX 577458 | ......... 1,094,028 XXX
U.S. Special Revenue & Special A Obligations and all N Obligati of Ags Backed iti
3138EQ GL 0 |FED NATL MTGE ASSN POOL NO AL7402. ...103.252 ....4,891,508 5,068,680 0 (910) 0 0.....3.000 |.... 2475 12,229 0 .| 09/01/2030.
31419 L5 5 |FED NATL MTGE ASSN POOL NO AE0216, ..104.919 ..10,289,372 0 (4,448) 0 0]...3.500 |..... 2.344 30,011 0 .| 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX . ..15,180,880 0 (5,358) 0 0 XXX 42,240 0 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX |.........86,036,893 | ............ 76,910,880 85,319,021 0o (631,770) 0 0 XXX 619,698 | ......... 1,094,028 XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
06406H CR 8 |BANK OF NEW YORK MELLON SR UNSECURED ...100.303 ,003,030 1,011,530 0 (830) 0 0....2.200 |...... 1.814 .| 03/04/2019.
07177M  AF 0 |BAXALTAINC SR UNSECURED 1989,739 999,491 0 101 0 0.....2.000 |.... 2.021 .| 06/22/2018.
126650 CE 8 |CVS CAREMARK CORP SR UNSECURED. ,498,026 1,526,190 0 (5,220) 0 0]....2.250 |...... 1.738 .| 08/12/2019.
166764 AV 2 [CHEVRON CORP SR UNSECURED. 2,000,000 2,000,000 0 0 0 0]....1.365 | ...... 1.365 .| 03/02/2018.
172967 KA 8 | CITIGROUP INC. SUBORDINATED........cccovviirimrirrinrirriinsisiisesesiessessessesiessessessessesssssessessens | vevonee | oo | wveesennens | eeeee2F E [ e 1,002,990 {.....99.338 | oo 993,379 [ o 1,000,000 1,002,931 0 (59) 0 0]...4450 |.... 4.417 11,372 0 .| 09/29/2027.
191216 BT 6 |COCA-COLA CO/THE SR UNSECURED. ....1,000,000 998,290 0 50 0 0]...1.875 |... 1.912 3,333 0 .| 10/27/2020.
24422 TA 7 |DEERE JOHN CAP CORP SR UNSECURED 1,000,000 1,006,694 0 (576) 0 0...1.750 |...... 1.487 5,347 0 .| 08/10/2018.
345397 XQ 1 |FORD MOTOR CREDIT CO LLC SR UNSECURED ..1,986,474 ....2,000,000 11,998,521 0 (19) 0 01....3.200 |...... 3.214 9,244 0 .| 01/15/2021.
37045X AJ 5 |GENERAL MOTORS FINL CO SR UNSECURED 2,010,012 2,000,000 2,045,636 0 (8,904) 0 0 2.256 8,306 32,500 .| 05/15/2018.
37045X BB 1 |GENERAL MOTORS FINL CO SR UNSECURED.........coouevrvermerrirrcernesnenressssensssssensessssessessneensssnns | oeeeeee | oo | cvveveened [ eeeen2FE [ riiiiiiin.999,540 |.....99.855 | ocvvvvovnnnns 998,547 | ..oovvvrreenne 1,000,000 999,542 0 2 0 0 3.116 6,717 0 .| 01/15/2019.
42824C AA 7 |HP ENTERPRISE SR UNSECURED. 0 88 0 0]...2450 |..... 2479 11,161 0 .| 10/05/2017.
446438 RR 6 [HUNTINGTON NATL BANK SR UNSECURED 0 68 0 01...2.200 |...... 2.241 5,042 0 .| 11/06/2018.
46625H JZ 4 |JP MORGAN CHASE & CO JR SUBORDINATED 0 359 0 0]...4125 |.... 4.152 3,667 83,875 .| 12/15/2026.
49327TM  2H 6 [KEY BANK NA SR UNSECURED. 0 401 0 0 1737 [IDucccs | v 2,833 | oo 17,000 .| 06/01/2018.
565849 AL 0 |[MARATHON OIL CORP SR UNSECURED . 804,848 ....1,000,000 910,706 0 1,186 0 0 5.053 3,208 18,288 .| 06/01/2025.
565849 AN 6 |MARATHON OIL CORP SR UNSECURED.........cccocoesriirriimriincriinsiincniisssisesssessssensssnssssnsssnsnssenssses | eoenee | oo | coenenees [ in2FE | 000,880,708 | ... 88.174 880,703 0 212 117,339 0....2.700 |...... 2.747 [ID.ccoes | o 2,250 | oo 12,825 .| 06/01/2020.
58013 EW 0 |[MCDONALDS CORP SR UNSECURED. ...100.064 999,514 0 4 0 0]....2.100 |...... 2117 1,283 0 .| 12/07/2018.
594918 AV 6 |MICROSOFT CORP SR UNSECURED. ...100.638 1,012,747 0 (923) 0 0 1481 [IDuccs | v 1128 | 8,125 .| 12/06/2018.
651229 AR 7 |NEWELL RUBBERMAID INC SR UNSECURED........cccoormmmmrriimniierneerinsessssssessesssssssssssssssssnsessens | eoveee | | eoneveesnnes | eoeeeFE | i 999,970 | ... 96.777 999,958 0 (12) 0 0]....2.150 |...... 2.151 4,300 0 .| 10/15/2018.
713448 DB 1 |PEPSICO INC SR UNSECURED.........ccooocmsiiiiriinriiiniiceissssisesisssssssssssssssssssssnsssssessssssssssssnsssnnses | eoenee | oo | conessenenens | e IFE | riiii00002.1,995,780 | ... 99.479 . 1,996,221 0 441 0 0 1.107 4,278 0 .| 10/13/2017.
740189 AL 9 |PRECISION CASTPARTS CORP SR UNSECURED...........ccoourvvremmrrimnmeriennerieinsensessnnessessnessessonnens | woviee | o | covveer [ TFE | 221,999,800 | ... 99429 | oo 1,988,584 | ............ 2,000,000 1,999,814 0 14 0 0 2.252 2,000 23,125 . | 06/15/2020.
806851 AB 7 |SCHLUMBERGER HLDGS CORP SR UNSECURED............ccoeruuirrierrineniiriiinsiissssisssissesissessssssssnes | evvenee | oo | conerienerens | e IFE | iii00000.2,249,730 | ..... 99.351 2,235,395 2,250,000 2,249,724 0 (6) 0 0]....2.350 |...... 2.354 1,469 0 .| 12/21/2018.
844741  BA 5 |SOUTHWEST AIRLINES CO SR UNSECURED. 100.775 | oo 1,511,628 | ..ocovevees 1,500,000 1,497,578 0 581 0 0....2.750 |...... 2.79% [MN..oo| v 6,302 | oovvrrrennn 41,250 .| 11/06/2019.
845467 AJ 8 |SOUTHWESTERN ENERGY CO SR UNSECURED............ccocruuirieeriieniinseiinniissssissiessssssssssssssiensnss | evvenee | er | cenevienenens | ceeeen2FE | 21,998,980 | ... 82.000 | ...ccoovuee 1,640,000 | .............. 2,000,000 1,999,259 0 279 0 0 3.318 28,967 | oo 33,000 .| 01/23/2018.
931427 AF 5 |WALGREENS BOOTS ALLIANCE SR UNSECURED.........ccocvveerrmrrerinereerienneesisnnnensssennsssssnessesennens | wovies | o | covveer] [ ieiFE | i 2,493,175 | ... 98.073 2,451,813 2,500,000 2,494,101 0 884 0 0 3.344 9,854 82,500 .| 11718/2021.
98956P AE 2 | ZIMMER HOLDINGS INC SR UNSECURED...........coocviiiieriinrinncriisssinessssssisessssssssssssssesssssssonensss | wonenes | oo | eevsseriens | ceeenni2FE | 1,998,640 | ... 99.384 | .o 1,987,678 | ...ccoouvne 2,000,000 1,998,963 0 323 0 0 2.023 10,000 21,333 .| 04/01/2018.
00507U  AK 7 |ACTAVIS FUNDING SCS SR UNSECURED, ...100.179 1,507,770 0 (4,815) 0 0].....1.850 |.... 1.400 9,250 .| 03/01/2017.
00507U AM 3 |ACTAVIS FUNDING SCS SR UNSECURED ...100.104 999,621 0 1M 0 0]....2.350 |...... 2.367 JM5 .| 03/12/2018.
00507U AP 6 [ACTAVIS FUNDING SCS SR UNSECURED........ccocoreermmmrrirnnrreiriserressennesssensssssnsnsssssessssssssessssnes | cvvneee | F | cevveees | ecei2FE | 1,499,925 [ ... 99.921 . 11,499,896 0 (29) 0 0].....3.000 |... 3.001 13,627 | oo 22,498 . | 03/12/2020.
268317 AN 4 |ELECTRICITE DE FRANCE SA SR UNSECURED ,983,100 | ..... 98.445 | ... ,968,900 | .. ,983,753 0 653 0 0]....2.350 |...... 2.531 10,183 0 .| 10/13/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX | e 45,365,348 | ............ 46,250,000 46,109,914 0 (15,636) 117,339 0 XXX 211,941 | e 461,489 XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
46643P  BE 9 |JPMBB COMMERCIAL MORTGAGE SERIES 2014-C2 ..101.768 3,053,051 3,000,000 3,080,923 0 (7,902) 0 3.322 9,180 | .oovvreene. 110,160 .| 11/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: XXX 3,053,051 3,000,000 3,080,923 0 (7,902) 0 XXX ] XXX ] e 9,180 | oo 110,160 XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
[ 89236W AC 2 [TOYOTA AUTO RECEIVABLES SERIES 2015-A Cl 2,999,546 | ...99.732 | 2,991,965 3,000,000 2,999,682 0 135 | 0 01120 [....1.128 [MON...| oo 1493 [ o 26,227 | 02/2412015.] 02/15/2019.
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CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 2,999,546 XXX 2,991,965 3,000,000 2,999,682 0 135 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 52,215,210 XXX | e 51,410,364 | ....... 52,250,000 52,190,519 0 (23,403) 117,339 0| XXX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation ..164,735,931 XXX .164,247,618 ....150,555,000 ..163,719,436 0 (989,745) 138,323 0] XXX XXX XXX | e 1,224,745 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. ....15,923,268 XXX 15,846,120 ......15,180,880 ....15,917,910 0 (5,358) 0 0 XXX XXX XXX 42,240 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 3,089,976 XXX 3,053,051 3,000,000 3,080,923 0 (7,902) 0 0 XXX XXX XXX .9,180 R XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 2,999,546 XXX 2,991,965 3,000,000 2,999,682 0 135 0 0 XXX XXX XXX | ... 1,493 | ... ...26,227 XXX XXX
8399999, Grand TOtAl - BONAS........vveeuiiiiessseiiessssssisss s ssssss s esss s | nennneies 186,748,721 XXX | e 186,138,754 | .......... 171,735,880 | .......... 185,717,951 | oo 0. (1,002,870) 138,323 0] XXX XXX XXX | oo 1,277,658 | ......... 2,466,263 XXX XXX
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  J6 8 |US TREASURY NOTE/BOND  1.000% 03/15/18........coomivmirmiireriiiieinrieinsirerissisesesesiseesesienens | coneeessnniees 03/31/2015........ Strategas SECUNHIES, LLC.......c.ciiiiieiieisrieseseesisessssse e sssnieneens | aeeres 562,144 560,000 259
912828 M9 8 |US TREASURY NOTE/BOND  1.625% 11/30/20........c0utmumimiiiirinisinisisissiissssssnsenesenssssssssnsssnnes | wenrssnsneenes 12/16/2015........ JEFFRIES. ... | crees 9,943,750
0599999, TOtal - BONAS = U.S. GOVEIMMENL. .........c.cveeiviiieiieteiceiteieetetetetecte ettt eteteeetetesseetesesaetesesasaesessssesessasaesessesess  tevssssessssesesesassesasssseeessssesesasssseeessesetesesassesaesesesesessesasseseses s sesesasssseseesesetesnsssesesesesesesses et e seses s sesesessssesesssesesessssesassesetesassssesanse  avassesessssesessessesessssesessassasansesesesnsesas | teversesesssesesssssasanessesinaes 10,505,894
Bonds - U.S. States, Territories and P
13063C  JF 8 | CALIFORNIA ST VARIOUS PURPOSE WARBURG DILLON READ........c.cooorivmriiririererinrin 2,287,840 2,000,000 23,889
13063C  RT 9 |CALIFORNIA ST REF  5.000% 03/01/28...........cocovvvnnee 03/05/2015........ MERRILL LYNCH-MUNLL.....ccocviiiiiiiiiniinieinsieie s sssessssssssesssesssssssssenens | oeves 5,964,000 5,000,000 | ..eovvrerrieiiiseieireeeens 0
574193  EH 7 |MARYLAND STATE OF ST & LOCAL FACS LOAN F......covuiiiiiriiiniieriniisissierssiseee e 04/07/2015........ MERRILL LYNCH-MUNL.....ccotviiiiiiiiiiiierssieeesisseesises s sssnssssenens | reves 2,539,000 2,500,000 5,208
70914P WV 0 |PENNSYLVANIA ST GENERAL OBLIGATION RN 02/04/2015........ MERRILL LYNCH-MUNLL.....ccocviiiiiiiiiiniiieissieie e sssssssssenons | oeves 6,101,600 . 5,000,000 | ..oovvrerrieiieiieeeeeees 0
882723 SR 1 | TEXAS STATE OF REF TRANSPRTN COMMISSION........ccoviuririirerinrirerinriserenierssssessesessnseenes | coneeensnneees 04/08/2015........ MERRILL LYNCH-MUNLL.....cooiviiiiirniiseiierssieeesissiesssessssesssssesesssssssesssesssnssssessns | oeves 9,774,207 | oo 7,950,000
93974D QY 7 |WASHINGTON STATE OF SER 2016 B.... 10/01/2015........ MERRILL LYNCH-MUNLL.... oottt snssssssnsssssnsns | onnes 6,686,261 . 5,495,000
1799999. Total - BoNdS - U.S. States, TEITIHOMES & POSSESSIONS. .........iiuivieieitieeiseriieieitesietstssssssessesiesessesssssssssassesss | assessesssssssassessessssessessessesassessessessesessassessssassessessessssessessesasssssessessesassessesssssesessessessesassessessessesassessesssssssessessesassessessessesessessessnsansess | stassessessessnsessessessnsonsessessessnsansessesnsans | toessssessossesssssnsossassessesanes 33,352,908 | ...oooriee e 27,945,000
Bonds - U.S. Political Subdivisions of States
643153 5D 7 |NEW CANEY TX INDEP SCH DIST GEN OBL......ccctiiiiiiiiniisiiisiisissisesssssseses s snssesensanes | 03/04/2015........ OPPENHEIMER & €Ottt ettt ensnes | oessssssansasssssenssesssnsssssenssnssessanssssansns | arsossssssessssssonssnssessasssensnes 1,223,630 | cooovereniiieis 1,000,000 | .o 4,167
2499999. Total - Bonds - U.S. Political SUDGIVISIONS O SEAES. .......cuuuriririsisririsiis ittt imissssssess st d 0808808080808 0888400808080 8 1084080808208 4008084484080 E 8080840084080 E 808208008 EE A0 E e SEdEEE b en bRt ettt et | sisnisnns s 1,223,630 | oo, 1,000,000 | .oooviinriiriininnis s 4,167
Bonds - U.S. Special R e and Special A
13066Y  SX 8 | CALIFORNIA ST DEPT WTR RES PWR REF-SER 0......c.couiiiiiiiieiisiieniseneee e 04/02/2015........ JPM-CHASE........o bbbt es | esseeeses bbbt | b 4844760 | ..o 4,000,000 | oo 0
159770  AC 0 |CHARLES CITY CNTY VA INDL DEV ADJ-WASTE........cooriririiirriiinnisisssseienissiessssssssesisenes 03/27/2015........ MERRILL LYNCH-MUNLL.....ccotviiiiiriiisiieissieie s sssesssesssssssensns | oeves 5,000,000 5,000,000 | cveuvveeerrierinieierieiee e 0
185633 BS 2 |CLEMSON SC UNIVHGR EDU REV SERB......... 12/10/2015........ CIIGIOUD. .ottt nes | eeseeses s sttt | eheenine et es 7,805,081 | oo 7,325,000
25477G  HX 6 |DISTRICT COLUMBIA INCOME TAX REVENUE BON................. 12/16/2015........ APEX PRYOR SECURITIES.......ccotviiiiriniieierisessisssssssie s sessssssessssssssenes | sveees 939,752 800,000
29270C G2 5 |ENERGY NORTHWEST WASH ELEC REV REF PROJ. 05/28/2015. MESITOW FINANCIAL...........coreviiiririiiie e 3,416,934 2,890,000
3138EQ  GL 0 [FED NATL MTGE ASSN POOL NO AL7402....... 12/14/2015........ Baird (RODEI W).......oviiiiiiiiisnicss i ssssssienes | srieas 5,089,589 | ..oiviciiaad 4,891,508
31419 L5 5 |FED NATL MTGE ASSN POOL NO AE0216... 12/10/2015........ Baird (RODEI W).....ooiiiriiiceiii ettt st | sonesesiesb et s bbbttt | eebenssnsssess s en e enes 10,853,679 | oo 10,289,372
41422E DD 2 |HARRIS CNTY TX MET TRANSIT AUT ..ottt 12/16/2015........ US BANCORP.....couitriititi st | eves 595,355 500,000
546456 DV 3 |LOUISIANA ST CITIZENS PPTY REF 07/17/2015........ MORGAN STANLEY 5,510,900 | ..oovrvrrierrierneieeeeiens 5,000,000
574218 UQ 4 |MARYLAND ST HLTH HGR EDUCTNL REF MEDSTAR.. 01/30/2015 CHASE SECURITIES ...4,653,933 3,775,000
592030 ZG 8 |MET GOVT NASHVILLE & DAVIDSON 12/16/2015........ OPPENHEIMER & CO. 587,885 500,000
59259Y  6Q 7 |METROPOLITAN TRANSN AUTH N'Y REF SER D-1 08/21/2015........ GOLDMAN SACHS & CO....ouvrireireiisiseesississsiessss e issnssssssssssessessssssensns | seenes 3,400,187 . 2,975,000
64577B  KQ 6 |NEW JERSEY ST ECON DEV AUTH REF SER XX......cvviviirriiiierineiesinsieisnsiesiesssiessesssesenene 08/26/2015........ MERRILL LYNCH-MUNLL.....ccotviiieriinirerisieiiesissiessi e sesesssesssssssie s ssssssessenses | ssesssesssssntssesssssssssesssessessssssessnsssessenses | oessesssessnsssessessssssessnersnsins 7,955,250 | oo 7,500,000
64579F  7E 7 |NEW JERSEY HEALTH CARE FACS UNIVERSITY H....ooovvviiriiiiniierssieesiseesiesssiseesessenes 12/11/2015........ MORGAN STANLEY ...ttt sbsenns | £1esssessnsssssses s s ss e bbb estentas | oesssssesssssessesssssensensensaes 147,050 | oo 1,000,000
64579F  7G 2 |NEW JERSEY HEALTH CARE FACS UNIVERSITY H 12/11/2015 MORGAN STANLEY 2,303,760 2,000,000
68607D  SG 1 |OREGON ST DEPT OF TRANSPRTN HI REF-SER A......cccvviiirinriiineieinsiseisssessse s 12/15/2015........ MORGAN STANLEY ...ttt sttt sbsnsns | S1esssessnssasesess s b s s e ss s estensas | oesssssesssssessesssssanssessnnsas 4,837,785 3,995,000
696560  JJ 1 |PALM BEACH CNTY FL SOL WST AUT REVENUE B 12/17/2015........ US BANCORP......ooiitiitiriese et enseninins | eres 595,230 500,000
70869P  HZ 3 |PENNSYLVANIA ST ECON DEV FING PA BRIDGES.. 02/25/2015........ CHASE SECURITIES.......cotireiiiririeineisie s ssesssssssessssssssessssssssessssssssessenss | aeenes 2,223,400 2,000,000
85732M LV 7 | STATE PUBLIC SCH BLDG AUTH PA NORTHAMPTO......cccctuiiiirimiinisiissiensssrssnsssssssensssesensnes 02/24/2015........ CITIGROUP....c.. ettt | srere 2,041,397 ....1,705,000
3199999. Total - Bonds - U.S. Special REVENUE GNT SPECIAI ASSESSIMENES............uiiuuiissiiseriiiisesisstisssssessetessesisstiss | fotisesssessssems et sees b b e0E e E 8L L E 0L 088 £ f L8k E 0oL f 8L LE L 0L L8 f L E L0k L0tk ehE s ohekeeb bt e bbbttt | chbtsbnnbs bbbt 73,781,927 ..66,645,880
Bonds - Industrial and Mi:
06406H CR 8 |BANK OF NEW YORK MELLON SR UNSECURED.........ccocviumimiiiinrereirerisinnisssissssssssssseessns. | snvesessensnes 10/06/2015........ CHASE SECURITIES.......cotiiiiiiiiiiseiisiesssessisssss st ssssssensnsss | sessssssesssssssssesssssssssssessssssssessssssnssns | arsmsssssesssssisssssessasssessnes 1,012,360 ....1,000,000
07177M  AF 0 | BAXALTA INC SR UNSECURED.........coccsvurirmiiiireierieeinsieisniesesinsines 06/18/2015........ WARBURG.....coovimiimiiiir ittt esssniens | srirs 999,390 . ....1,000,000
126650 CE 8 |CVS CAREMARK CORP SR UNSECURED..........ccocovimiiririieriiisiresisissssessssssesessssssssssessssssnens | svsessessnsees 04/02/2015........ CITIGROUP......ou ittt | esseeses bbb bbb bsen s | ebsessnssess e b en bbb en s 1,531,410 | oo 1,500,000
166764 AV 2 | CHEVRON CORP SR UNSECURED 02/24/2015........ BARCLAY INVESTMENTS......coooteiiriiiiirieiesitiesissisesesiese st neeen 2,000,000 . 2,000,000
172967 KA 8 | CITIGROUP INC. SUBORDINATED........cccconmivriririierinniienienirnenns 10/23/2015........ CITIGROUP.......coouiiiiieti it | Hheeb bbbtk ens | stsbnsbsee bbbt 1,002,990 | .oooviii 1,000,000
191216 BT 6 | COCA-COLA CO/THE SR UNSECURED..........ccovtuiiiiirieriniiniierieieniesssissiesi s esssssessenenenes 10/22/2015........ CHASE SECURITIES.......cotiieiiiiieiiicirieierissisesisssesesesessessssese s ensessessesisensenes | aeenes 998,240 ....1,000,000
24422E TA 7 |DEERE JOHN CAP CORP SR UNSECURED..........cccsiiurriirierirreeeisseserissssenirenes 10/06/2015........ BARCLAY INVEST = MTIN.....ooueuuriuiiuniriserssesesessssssssesse s et esssss s s st sesssssssssssnsses | aeesseessssssnesssesssessssssssssssesssesssnssssenssns | esssseessssssssssesssnssssessseness 1,007,270 1,000,000
345397  XQ 1 |FORD MOTOR CREDIT CO LLC SR UNSECURED.........ccceuitirriiiirieirerseineeesisesnseesenisseeninee. | coneeesseneens 11/04/2015........ GOLDMAN SACHS & CO.....covurirruiiiireririteesisesissiesissi st ssaties | esietesessesb e esb bbbt bsentes | ehsesisesess e ssent b eneees 1,998,540 2,000,000 | ..vorenireririceerineernerneeenian 0
37045X  AJ 5 | GENERAL MOTORS FINL CO SR UNSECURED........ 07/06/2015........ DAIN RAUSCHER INC-B9211.......coiiieirieeieieicinieeiseieee e ssssssesssssssssssssessesssssssenns | veea 2,054,540 . 2,000,000 9,750
37045X BB 1 | GENERAL MOTORS FINL CO SR UNSECURED.........ccociiiirriiieriirceintiresissieeiesisessssesessesisinn 10/07/2015........ DEUTSCHE BANK .....oiiitiiiieiiie sttt | ceves 999,540 | ..o 1,000,000 | .oooerereiceirieeeee e 0
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
42824C  AA 7 |HP ENTERPRISE SR UNSECURED 09/30/2015........ CITIGROUP.......oooviriirieritrissineiesiesiesisiissies . 2,000,000
446438 RR 6 |HUNTINGTON NATL BANK SR UNSECURED..........cccstuiviiiiiinrirerinsiciseisisesisessssssesesesssseensens | avenessesinsenes 11/03/2015........ GOLDMAN SACHS & CO......ccccmurrrnranes 1,498,230 | e 1,500,000
49327M  2H 6 |KEY BANK NA SR UNSECURED..........coconivimiriericiinrienirenereenns 05/27/2015........ GOLDMAN SACHS & CO....ouriuuriimrirririssiisisieesiesssesss s ssesssesssssssssssssssesssessses | sioessssesssesssassssssssessessessssessesssssssanss | stssssssssssssesssnesssesssnssssssens 1,997,840 . 2,000,000
565849 AL 0 | MARATHON OIL CORP SR UNSECURED...........ccoutiurirriiiieiiieisssierissi st eniees 10/29/2015........ CITIGROUP.....ocvieriiiieiietsce e 909,520 | ..o 1,000,000
565849 AN 6 | MARATHON OIL CORP SR UNSECURED.........cccstuuuirierirrerninseserssssseeeesssessssessssessesessens 06/01/2015........ CHASE SECURITIES, 997,830 1,000,000
58013M EW 0 |MCDONALDS CORP SR UNSECURED 12/02/2015 MORGAN STANLEY 999,510 1,000,000
594918 AV 6 |MICROSOFT CORP SR UNSECURED...........ccostvuirierirrerceiireneiiesnierienes 10/07/2015........ FTN FINANCIAL. ..ottt | shestseb st s st ennes | nessssesses st sesnie 1,013,670 1,000,000 ,
651229 AR 7 |NEWELL RUBBERMAID INC SR UNSECURED............... 10/14/2015........ FIRST BOSTON CORP.......ocoiirriiitirnrieresistiesissiesesise it sssssiesssisssens. | reves 999,970 | oo 1,000,000 .0
713448 DB 1 |PEPSICO INC SR UNSECURED..........ccooirimriirreiieinnieieiseiesieenees 10/08/2015........ BANC AMERICA. ..ottt | shent b aess st s et estenies | ressssesees st e 1,995,780 2,000,000 .0
740189 AL 9 |PRECISION CASTPARTS CORP SR UNSECURED.........cccovimiireriiiiriierieiessersseiesssiessssenenes 06/01/2015........ CITIGROUP.......ooiiiti bbb | Sbisb bbb | stsbnsbss bbb 1,999,800 2,000,000 .0
806851 AB 7 | SCHLUMBERGER HLDGS CORP SR UNSECURED 12/10/2015 MORGAN STANLEY 2,249,730 2,250,000 0
845467  AJ 8 | SOUTHWESTERN ENERGY CO SR UNSECURED.........ccccvumiurivniriirieiresierserissiesisissssssnenes 01/20/2015........ BANC AMERICA. ..ottt en i | £1esb b ies bbb en st | eessssebses st 1,998,980 2,000,000 .0
89236W  AC 2 | TOYOTA AUTO RECEIVABLES SERIES 2015-A CL........voriiiririieieinieniseneee e 02/24/2015........ CHASE SECURITIES.........oiieiieiieiniee et sssessesssssessenons | aeens 2,999,546 3,000,000 .0
98956P  AE 2 |ZIMMER HOLDINGS INC SR UNSECURED................. 03/10/2015........ FIRST BOSTON CORP.......ocuutiriinirieiiiiesisieesesieisssss s sb s essenssssss | srestsesinssssssessassanssess bbb estensas | oesssssessnssessesssssessessnnsaes 1,998,640 2,000,000 .0
00507U  AK 7 |ACTAVIS FUNDING SCS SR UNSECURED.........ccccosuemrmiernriiirnricinninnes |F 04/02/2015........ CHASE SECURITIES.........ouetiiieieiieieiicte sttt sae st sesssssseses | esesssesesassssesssssesesssssessssesesesssesannss | sossesessssssssssesessssnsesessssanas 1,512,585 1,500,000
00507U  AM 3 |ACTAVIS FUNDING SCS SR UNSECURED |F 03/03/2015 CHASE SECURITIES 999,510 1,000,000
00507U AP 6 |ACTAVIS FUNDING SCS SR UNSECURED R |F 03/03/2015........ CHASE SECURITIES.......oiiiiiiiiiieiissieeieei et sssnsenes | esssesesssssenss st ssesss st s essenses | eriesssesesssssssseseessesssensnes 1,499,925 1,500,000
268317 AN 4 |ELECTRICITE DE FRANCE SA SR UNSECURED.......c.coiiiiiiirnsiiesisrissississnssssss s sessnssnnaes F 10/07/2015........ MITSUBISHL. ...t | cenes ...1,983,100 . 2,000,000 | ..o 0
3899999. Total - Bonds - INAUSHTIAl @NA IMISCEIBMEOUS. ...ttt ser s ere oeseee et R e s e R s E R0 E R E S8 Ef o8 £0E S8 £EE SR eEEEE £ oEE 0 E R E £ E e £0EEEEEEE S E e £E 10 E SR £EE RS E e o0 E R s £ eeE e st h bbbt 43,257,326 | oo 43,250,000 | oo 45,362
8399997. Total - BONdS - Part 3. s 162,121,685 149,400,880 [ ..oovviriiiiieriscierieisan 272,019
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt st ses et seeeeseeseeseesee feeseeseeaeseeseeseeaeeseseeseeseeeeEoeseeseeseEee8eEeEeE4eEeEAeEeEAeEeEE o0 AL EeEHeE 408 eE e EaeEoEEeEALE 128 4EE 421 e e LEae Ao e84 21 eE e R 4L 8 S Er e e LA AeE 4L 8 eE e e aeEeeEeEAeEseEaeEeeteeseeseteeses | Aefeesesssssesassassesssssntsssassesnsansessessnssnsas | sosesassossessesssssnsansessesnsenes 91,476,419 ..86,330,000 .. 285,680
8399999, TOtal = BOMAS. ...ttt .......253,598,104 . 235,730,880 | ..o s 557,699
9999999. Total - Bonds, Preferred aNd COMMON SEOCKS............cciiiiuiieitiieiiic ettt ete ettt ettt sttt aessssebebesaes +assetessssesesssssesasssesessssesebassseesessesetessssesessssetes s ssseses e seses s sebesessesesas e se bt asseses et et et s sesesesseseteb s sebebasseeeses e sebeb s sesesensebebebassesesnsebe  Aebessssesetassssssessssmsesesassesesnsesesessntesanss | 4ebssetessssesesnsesesessnsasans 253,598,104 XXX e 557,699
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Statement as of December 31, 2015 of the

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

Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 4

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of| Book/Adjusted Increase (Amortization) / | Impairment BJ/ACV. Change in Carrying Value at | Gain (Loss) on| ~ (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Ci Par Value Actual Cost Carrying Value (Decrease) Accretion Recognizt (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 D9 8 | US TREASURY NOTE/BOND  1.000% 09/15/17........ccoocuinviniinnee | . ‘ 09/22/2015. |Varinu< ....... 10,861,063 |....... 10,800,000 | ....... 10,769,625 | ......... 10,772,493 | .o 0 [ v, 7,269 0 7,269 0 [ e 10,779,762 |..ccovvnennn 0 [ 81,301 | ......... 81,301 | ... 109,940 | 09/15/2017.
0599999. Total - BONAS - U.S. GOVEIMMENL..........ieuiisiie st ettt | cnniens 10,861,063 |....... 10,800,000 |....... 10,769,625 | ......... 10,772,493 | ..o 0 [ i 7,269 0 7,269 0 e 10,779,762 | ................ 0 ... 81,301 | ......... 81,301 | ..... 109,940 XXX
Bonds - U.S. Special Revenue and Special
646136 V4 0 | NEW JERSEY ST TRANSN TR FD REMK-TRANSN S.................. | . ‘ 03/23/2015. |Varinl ISt | sressesssssssnins | s 3,495,542 | ........3,200,000 | ........3,448,960 | ........... 3,447,871 | oo, 0 [ (1,605) 0 (1,605) 0 3,446,266 0 ... 49,276 | ........ 49,276 | ....... 41,597 | 06/15/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special A LLC TP OO OSSOSO OO OO POT PP OU PP PO PP PO PSPPRPOPPOR IFTRPTIOR 3,495,542 3,200,000 | ........3,448,960 | ........... 3447871 | oo 0 (1,605) 0 (1,605) 0 3,446,266 0. 49,276 | ......... 49,276 | ....... 41,597 XXX
Bonds - Industrial and Miscell
01609W AD 4 |ALIBABA GROUP HOLDING SR UNSECURED........ccccooeeeeeeeere. |F l 08/12/2015. | GOLDMAN SACHS & CO. 991,520 998,890 998,918 0 225 0 225 0 999,143 0 [ (7,623)] .......... (7,623)] ....... 11,691 | 11/28/2017.
3899999. Total - Bonds - Industrial and Miscellaneous .991,520 998,890 998,918 0 225 0 225 0 999,143 0 . ..11,691 XXX
8399997. Total - Bonds - Part 4 ......15,348,125 | .......15,000,000 |....... 15,217,475 | ......... 15,219,282 0 5,889 0 5,889 0 [ e 15225171 | .oovvean 0...122,954 |........ 122,954 | ... 163,228 XXX
8399998. Total - Bonds - Summary fem from Part 5...........i it ot | e 91,205,224 |....... 86,330,000 |....... 91,476,419 0 0 (53,984) | ........ 145,847 | ......... (199,831) | ..cvvesvieecn0 | e 91,276,588 |........c.....0 | .....d (71,364)] ........ (71,364)] ..... 649,658 XXX
8399999. TOHAI = BONGS. ... 440000ttt | chea 106,553,349 |..... 101,330,000 | ..... 106,693,894 | ......... 15,219,282 | ..o 0 [ (48,095) ]| ........ 145,847 |......... (193,942) ] .. .0 .......106,501,759 L0 [ 51,590 | ......... 51,590 | ..... 812,886 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........uuuuiiuuiiiseiiiiiis ettt etk | cneie 106,553,349 XXX ] 106,693,894 | ......... 15,219,282 | ..ocvvvvriinnan 0 [ (48,095)|........ 145,847 | ......... (193,942) | ... 0] ...106,501,759 |......ccc.co... 0 ... 51,590 | ......... 51,590 | ..... 812,886 XXX
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART §

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

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
Current

F Year's Other-

or Unrealized Than- Total Foreign Foreign Interest and Paid for

ei Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange | Realized Gain Total Gain Dividends Accrued

g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJ/ACV. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) BJAC.V. [ onDisposal Disposal Disposal During Year | Dividends

Bonds - U.S. Government

912828 J6 8 |US TREASURY NOTE/BOND 1.000% 03/15/18. .|.. | 03/31/2015 | Strategas Securities, LLC o[ 09/22/2015 [ VANIOUS........cvvereerierirrieeieiieiienieniens | cvvians 9,440,000 9,476,138 | ......... 9,461,434 O (4,615) ] e 9,563 |....cco.u (14,178) 0 0 (524) (524) | ....... 45,632 |...... 4,361

912828 K2 5 |US TREASURY NOTE/BOND 0.750% 04/15/18. .| .. | 04/30/2015ISI GROUP INC 09/04/2015 | Strategas Securities, LLC.........c..ccccuveuues | cuve 13,000,000 | .......12,935,000 | ....... 12,935,000 | ......... .0 3,540 4,405 0 (U I (4,406) | .......... (4,406) | ....... 38,893 |....... 4,262

912828 SY 7 |US TREASURY NOTE/BOND 0.625% 05/31/17 .| .. | 05/28/2015 | MIZUHO SECURITIES USA 08/25/2015 | MIZUHO SECURITIES USA.........cccoocoovvie | cvvenae 13,000,000 | ....... 13,000,000 | ....... 13,002,539 | .........13,000,000 0 0 0 0 0 0 2,539 2,539 | ....... 59,717 |....: 40,179

912828 XH 8 |US TREASURY NOTE/BOND 1.625% 06/30/20. . | 06/30/2015 | ISI GROUP INC 09/16/2015 [ MIZUHO SECURITIES USA........cccoooonnne | coveeae 10,000,000 | .......10,000,000 | ....... 10,028,125 | .........10,000,000 0 0 0 0 0 0 28,125 28,125 | ....... 34443 | ......... 442
0599999. T0tal - BONAS - U.S. GOVEIMIMENL. ...t &0tttk snbnninies | oaniond 45,440,000 | ....... 45411138 | ....... 45,427,098 ...45401,365 | ..o 0 [ 3,330 | ..coooee 13,103 (9,773) 0 0 25,734 25,734 | ... 178,685 |..... 49,244
Bonds - U.S. States, T and P

13063C JF 8 |CALIFORNIA ST VARIOUS PURPOSE...........ccccccooemrvmrvmrvnnnnnnes | .. | 02/24/2015 | WARBURG DILLON READ.........ccccovveun. 05/20/2015 | WARBURG DILLON READ.........cccovuemrune | crvnrene 1,000,000 | ......... 1,143,920 | ......... 1,111,160 | ..coooeee 1,143,325 0 (595) 0 (595) 0 0. (32,165) | ....... (32,165) | ....... 24,306 |..... 11,944

13063C RT 9 |CALIFORNIA STREF 5.000% 03/01/28 .. | 03/05/2015 | MERRILL LYNCH-MUNI.. 03/05/2015 | MERRILL LYNCH-MUNI 5,000,000 5,964,000 5,964,000 5,964,000 0 0 0 0 0 0 0 0 0 0

574193 EH 7 |MARYLAND STATE OF ST & LOCAL FACS LOAN F . | 04/07/2015 | MERRILL LYNCH-MUNI.. 04/07/2015 | MERRILL LYNCH-MUNL.......ccooovririnrans | s 12,500,000 | ....... 12,695,000 | ....... 12,735,575 | .........12,695,000 0 0 0 0 0 (VI 40,575 | ......... 40,575 | ....... 26,042 |..... 26,042

605581 FT 9 |MISSISSIPPI STATE OF REF-SER C.......ccooooviiivcriinriiicriccrinns | . 02/04/2015 | CHASE SECURITIES........ccooovvvvvrriis 09/15/2015 | CHASE SECURITIES........cccoovvvimmriiinnns | cevie 1,000,000 | ......... 1,252,360 | ......... 1,215,500 | ........... 1,238,421 | i (U I (13,939) | ..o 0 [ (13,939) 0 0 (22,921) (22,921)] ....... 29,167 | oo 0

882723 TC 3 |TEXAS STATE OF REF TRANSPRTN COMMISSION................... 03/09/2015 | FIRST SOUTHWEST.......c.cooovviiiniiniinnnes 05/01/2015 | VaMOUS. .......cveurinririniississississsiessiissies | cveennead 6,000,000 6,890,520 6,907,612 6,889,593 0 (927) 0 (927) 0 0 [ o 18,019 | ..coo..e. 18,019 | ....... 86,547 |..... 70,000
1799999. Total - Bonds - U.S. States, Territories & Possession 25,500,000 | ....... 27,945,800 | ....... 27,933,847 ....27,930,339 [ oo 0. (15,461) | ..o (V)] (15,461) 0 0 3,508 3,508 | ..... 166,062 | ...107,986
Bonds - U.S. Special Revenue and Special

546398 V8 8 |LOUISIANA PUB FACS AUTH REV REF-HURRICAN................... .| 03/17/2015 | BARCLAYS INVEST 7254...........cccoeeenen. 08/10/2015 | BARCLAY INVESTMENTS........oovvvinri | o 4,500,000 | ......... 5,305,635 | ......... 5,153,895 | .......... 5,284,027 | ..coovvirnnnd 0. (21,608) 0 (21,608) | ...cvvevencn0 [0 | 1(130,132) | ......(130,132) | ..... 157,500 |..... 68,125

645918 U8 4 |NEW JERSEY ECONOMIC DEV AUTH REF SCHFAC................ .| 01/30/2015 [ MERRILL LYNCH-MUNIL...........cccoocumuncen. 07/01/2015 | BARCLAY INVESTMENTS, 2,000,000 2,309,720 | ......... 2,151,080 | ........... 2,160,210 | oot (U I (16,766) | ........ 132,744 | ......... (149,510) | cvvvevercn0 [0 | (9,130 | v (9,130) | .. 85,000 |..... 42,500
64971W PE 4 |NEW YORK CITY NY TRANSITIONAL FUTURE TAX.......cccocouuuuee . | 03/02/2015 | Wachovia. 04/07/2015 [ MORGAN STANLEY .......ccoooovsiiinsniiissiiens | covienne 7,890,000 9,520,626 0 (4,632) ] ..o o0 | .00 47,839 | ........47,839 | ....... 16,794 | ............. 0
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSMENES. ... ... rv.vurrusrrsesaressesssisiss  orsissasesssssessesesssssessessessessssesssaseseeeeeesee s o8 ee8 s e e8eEseEseesee s et et st essensensens st ettt essensensensensenssnsnens | soeens 14,390,000 17,135,981 | .......16,868,809 | .........16,960,231 | .........oo....0 | ........(43,008) | ........ 132,744 | ... (175,750) | .oovoeveeeen0 [0 ] (91,423 ] ... (91,423) | ... 259,294 |...110,625
Bonds - Industrial and Mi:

032511 BJ 5 |ANADARKO PETROLEUM CORP SR UNSECURED.... | . ‘ 01/08/2015 | GOLDMAN SACHS & CO... 10/29/2015| GOLDMAN SACHS & CO......cccoovvvviicsriee | covvieeae 1,000,000 983,500 975,470 984,653 0 0 1183 |0 |0 [ (9,183) e (9,183) | 45,617 |..... 17,825
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... bbbt | cnsiiaes 1,000,000 983,500 975,470 984,653 0 . 0 11583 [ [0 1 (9,183) ) el (9,183) ) 45617 |..... 17,825
8399998. T0t@L = BONGS. ..o LR | e 86,330,000 | ....... 91,476,419 | ...... 91,205,224 | .........91,276,588 .(63,984)........ 145847 | ......... (199,831) | ocvvceeeeen0 [0 | o (71,364) | ... (71,364) | ... 649,658 | ...285,680
9999999. Total - Bonds, Preferred and COMMON SHOCKS. .......... it siisseiiieiiss | ssseiessseseseeesseees ks eb kb E L E bbb f L LR E L LRk bbb bbbkt nniienins | cnriens 91,476,419 | ....... 91,205,224 ....91,276,588 .(53,984)|........ 145,847 | ......... (199,831) | vvvevenen0 [0 | e n(71,364) | ... (71,364) | ... 649,658 | ...285,680




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual|  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6

CUSIP Identification

Name of Lower-Tier Company

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

Included in Amount
Shown in Column 7,
Section 1

Number of Shares

% of Outstanding

NONE

E16
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Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP Identification Descripti Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/AC.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Exempt Money Market Mutual Funds
60934N 50 0 [FEDERATED INVESTORS INC TREASURY OBLIGAT.......cccosuiiiiiiiiiiiiininans I l . l 12/30/2015. | VANIOUS........ccooiiciiciiciiciiciissicssicssissississississinns | v XXX..... 1,448 0 0 0 0 0 1,448 1 0 ... 0.000 | ...... 0.031 |..ccveeee
8899999. Total - Exempt Money Market Mutual Funds 1,448 0 0 0 (L] XXX 1,448 1 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 1,448 0 0 0 (V)] XXX.oooviean 1,448 1 0 XXX XXX XXX | e 0 [ o 0




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A-Sn. 2
NONE

Sch. DB - Pt. B - Sn. 1
NONE

Sch. DB -Pt. B - Sn. 2
NONE

Sch. DB -Pt. D - Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
Bank of America Dallas, TX.....coovvvvvinerviinscssisssssssssssisssssssssssssssssssssssssssssssns | s [ e 0.000 0 0 4,716,825 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 4,716,825 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 4,716,825 | XXX
0599999. Total Cash XXX XXX 0 0 4,716,825 | XXX

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

1. January 14,221,313 | 4. April (1,368,666) | 7. July. (650,717) | 10. October. (2,150,033)
2. February. (1,058,560) | 5. May. (3,823,009) | 8. August (14,829,146) | 11. November. (646,053)
3. March (11,507,694) | 6. June (6,882,959) | 9. September. (7,639,375) | 12. December 4,716,825

E26




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - ial and Mi (Unaffiliated) - Issuer Obli

ALLIANT ENERGY CORP CP 4(2) 144A. ....12/29/2015 | ... 7,899,454 0 408
AMERICAN WATER CAP CORP CP 4(2) 144A . ....12/28/2015 | ... : 5,997,520 0 413
ANADARKO PETROLEUM CORP CP 4(2) 144A. v | e 12/29/2015 | .................0. 7,897,707 0 625
BEMIS CO CP 4(2) 144A. ....12/30/2015 | ... 7,896,489 0 351
CHURCH & DWIGHT CO INC CP 4(2) 144A ....12/29/2015 | ... 7,899,386 0 461
CONSUMERS ENERGY CO CP 4(2) 144A. ....12/28/2015 | ... 7,499,104 0 7
EOG RESOURCES INC CP 4-2 144A . ....12/30/2015 | ... i 4,202,667 0 222
EVERSOURCE ENERGY CP 4(2) 144A e | e 12/28/2015 | .................0. 7,499,271 0 583
INTERCONTINENTALEXCHANGE INC CP 4(2) 144 ....12128/2015 | ... 5,250,737 0 350
MARRIOTT INTERNATIONAL CP 4(2) 144A. ....12/31/2015 | ... 2,143,559 0 46
NEXTERA ENERGY CAP HLDGS CP 4 (2). ....12/28/2015 | ... 6,083,870 0 473
NISOURCE FINANCE CORP CP 4(2) 144A . ....12/28/2015 | ... . 5,504,315 0 685
PITNEY BOWES INC CP 4(2) 144A. v | e 12/30/2015 | .......ccuenven. 0. 4,628,534 0 244
PLAINS ALL AMER PIPELINE CP 4(2) 144A. ...1212912015 | ... 5,999,475 0 525
WESTAR ENERGY INC CP 4(2) 144A . .....12/28/2015 | ... . 7,499,271 0 583
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation: 93,901,359 0 6,686
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 93,901,359 0 6,686
Total Bonds

7799999. Subtotals - Issuer Obligation: 93,901,359 0 6,686
8399999. Subtotals - Bonds. 93,901,359 0 6,686
8699999. Total - Cash Equivalents. 93,901,359 0 6,686




Statement as of December 31, 2015 of the Aetna Better Health Inc. (an Ohio corporation)

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas, AR 0 0 0 0
5. California CA 0 0 0 0
6. Colorado CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8. Delaware DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida. FL 0 0 0 0
11.  Georgia GA 0 0 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho ID 0 0 0 0
14, lllinoi IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21. Maryland MD 0 0 0 0
22.  Massachusetts. MA 0 s . .
23.  Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire. NH 0 0 0 0
31.  New Jersey. NJ 0 0 0 0
32.  New Mexico NM 0 0 0 0
33.  New York NY 0 0 0 0
34.  North Carolina, NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36.  ORI0..re e OH |.....B.... |RSD by INS CODE OH 1751.27(A)(4) 503,230 503,321 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44,  Texas X 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia. VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia. wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WY 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Vi 0 0 0 0
56.  Northern Mariana Islands. MP 0 0 0 0
57. Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 503,230 503,321 0 0
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........ccovverrcrcrcrias XXX XXX 0 0 0 0

E28
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