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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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. gOVErNMENLS .....ccocuiuiiiiiiiiiiiiiiieceseee s e 4,495,729 |............ 33.115 ... 4,495,730 ..o O e 4,495,730 |........... 33.115
1.02 All other QOVEINMENES .......cc.oiiuiiiiiieeieeeeee e
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEEA ... e [reseenenicaas 0.000 [reeeeeereeeeeeeenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANEEEA ...ttt |es e [oeieieenas 0.000 [eeeevveiriinnes O fooreeeeieireeees O o (O 0.000
1.06 Industrial and MISCEIANEOUS .............occoveveveveeeeeeeeeieeeieieieeeeseseee e oo eeeeeeenee [ereeeaeneneas 0.000 [reeeeeereeeeeeenenes [V SRR | ISR (I 0.000
1.07 HyDrid SECUMHIES ....vuviieieiciircciete et | oo 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .. .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [.ovvoveieieenene 0 e O s [0 I 0.000
1.12 Total long-term bonds ..........cccceireiriinciieeceeseceeeeee e o 4,495,729 |........... 33.115 |........ 4,495,730 oo 0 | 4,495,730 |........... 33.115
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 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) ....................
3.02 Industrial and miscellaneous Other (Unaffiliated) ............ccoovvvriiininnn
3.03 Parent, subsidiaries and affiliates Publicly traded ..............cccceoenienine
3.04 Parent, subsidiaries and affiliates Other .............cccccviviiiiiiiiiin
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 ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo 0 e O s [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 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) ......ccccoioiiiiiiieiieeneereeeeeeseesee e oo (775,206)|............ (5.710)].cvcveeve (775,206))-.cvcveeeereneereeen O oo (775,206)|........... (5.710)
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeenininnineeeceneneees fooe 3,857,043 |............ 28.410 |......... 3,857,043 | 0 o 3,857,043 |........... 28.410
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [reeeeeereeeeeeeenes O oo O o () 0.000
6.04 Total cash, cash equivalents and short-term investments ....................|oeeuee 3,081,837 |............ 22.700 |......... 3,081,837 | O 3,081,837 |........... 22.700
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 13,576,289 100.000 13,576,290 13,576,290 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........uiiiiiiiitiiiite ittt bbbt bbb b b E b b E e E e E bR £ A E R bt e bt bt b e e b e eb et 2o mmeese e e ene e e e e e e e e e eenneas
Cost of acquired:

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

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

B ] = S =T i TR o1 10 o e R OO PRPRPNS

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbbt b b e b b e se e b e oo b e e b e e b e e b se e b b e s b b e saebe S0 HE SRS AR SR L AR e R L e b e R e e b e R e e b e b et ebesebese s st
P aXeTe (U= o e Tt oTU o | PR S
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevvevneeee...... A ...
5.2 Totals, Part 3, Column 9 .......c..ccovcviiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et ttesateeasntttassseanstaassssaanssaaansseessteessseesaseeessteeaseeesaseeeasseeaaseeesase Saeeeenneeeeaeeenaseeeaeeeeaneeean
[DI=Ye [0 @=Toqlo) g (V4= \iTo o le) f o 4=Taa 11U g g I=Ta o lo =T o] =T or - o] o PO
Total foreign exchange change in book/adjusted carrying value:

LS o] = S =T i TR o 10 T o e A PP PRRPS

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbbt bbb b e b b e se e b e e b e e b e e e b e e e b e sd e b b e e b e b e saebs 2201 E SRS A RS AL e b oA L e b e R e e b e b e e b e b e ate esbesebese s e s et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b bbb e b bbb e s bbb b e e b et b e e b e e ek oA e S E e R e e s e b e b e b e bbb b

0T e = R o Ty A A o] [0 Ty e B O OSSR
Book/adjusted carrying value at end of current period (LINEs 1+2+3+4+5+6-7-8+9-10) .......ccciiiriiiiiiirierie ittt bbbttt sbeabe s Seeeeeeeee e s eee e e e eeeneeas
[D2=e [0 8 o) e=T Mo o E=Te (4 a 11 C=To 1= 04 T 0L PO RRPERRRRNY

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT ............ccccueueveeeeeceeteteeeeeesctete et esessseesetesesesssaetesesesessssesesesesssssesesesassssssesesassnssssaesasasassnsesesasasns sestscsesesesanas 14,667,525

Cost of bonds and stocks acquired, Part 3, Column 7
JaXeTe (U= o) e =TotoTU o | USRS RUP PSRRI
Unrealized valuation increase (decrease):

4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ...ttt bttt

4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiieieeieeieie et (3,457,242)

4.4. Part 4, Column 11

Total gain (I0Ss) 0N diSPOSAIS, PArt 4, COIUMN T ... ..ottt b ettt bt e s et ea e e sh e e oh e e sh £ e be e bt e a bt ea bt ea et eae e £R e e AR e e b e e bt e a bt em bt em bt embeeReesaeess oemeeseeseesae et eenseennens 0
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.c.iioiiioieieieeeteee oottt ettt et ese et e s et et ess et e s et esseseseasesseseeseseeneaeeneaen 2,696,196
DedUCt AMOTHZAtION OF PIEIMIUM ........vicececeeee e ecececeeee et eecaetetete s s saeaeeeseses s asaesesesesssasanseses s s sssss et s s ssassnseses s s ssssseees s sssssnseses s s assnses s s s asansesesasssnsnsnss <8esetataeseeetetassacas 2,790

Total foreign exchange change in book/adjusted carrying value:

LTS R = IR 7o) 13731 e TSRO 0

8.2. Part 2, SECHON 1, COIUMN T ...ttt h bbbt h e bbb e et e e s S88sReResE e b e e b e b e s et et b e b

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiurieiiieieieeeeeie e eeeeeee e sseseseee e e esesesesee s eseseeee e e e e sesesee a2 22 s e s eseeee e e s e s esee e s e s e sesesesesasanns Sosinene st ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb b e ee e E b e £t E bR b1 eh b4 e £ e L6 E b £ oS E bt e bbbttt b e b s eeensnsna et es e s et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt bbbt h £ R b€ eh b4 £ 8L E S8 b £ e E SR b £ et b bttt b b eenensnsea et en et et en 0

9.2. Part 2, Section 1, COIUMN 17 ... et e e e e e e e e s e e e e e e e e e e s e e ae e e e seeaeaaes Sabeabeabeab e e b e e b e e b e bbb ans

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt e £t ettt e s b b e b e s st b b et ettt s h b et et tatae 2omensnseaetesasennsnae s s s s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeeee ettt ettt ettt et et et et et et et e s e s e se s eses e s et e b et es s st sses e s s et e s e s eseseseeses e s et et et esesessesss s e s et et esess st es s s e bbb ebee et et et et ettt st 0 e 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooviiiiiiiiiiiiiiniseie s e 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......cceeveveereerereeieeeceeteeeseseseesetesesesesseaesesesesssesesesesssssstesesesananes seetsesesesesanas 10,494,455
(DTt Lot (o) =TI aTeT g F=Te Lo Ty (=T o IR= T4 ToT U SN 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuiviiiioececeeieeeeeececte et eseesctete et s esseaetetesesesssaesesesssessssesesesesensssesesassssnsssssesesenssanan 2eebesesessacnas 10,494,455
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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 .. 4,495,729 |... .4,095,526 |. ...4,493,495 |. 4,510,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 4,495,729 4,005,526 4,493,495 4,510,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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
Industrial and Miscellaneous, SVO 8. UNited States ....cooveeeeeeeeeeeeeeeeeeeeee e 0 [ [0 O [0 O 0
Identified Funds, Unaffiliated Bank 9. €aANACA ..o O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unaffiliated Certificates of .
Deposit and Hybrid Securities 10. Other Countries 0 0 0 0
(unaffiliated) 11.  Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 4,495,729 4,095,526 4,493,495 4,510,000
PREFERRED STOCKS 14.  United States .......ccoovevvrevnvneeirieneeec 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
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 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 5,998,723 5,998,723 15,081,071
25.  Total Common Stocks 5,998,723 5,998,723 15,081,071
26. Total Stocks 5,998,723 5,998,723 15,081,071
27. Total Bonds and Stocks 10,494,452 10,094,249 19,574,566
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company
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 O s 1,983,158 |.............. 2,512,571 | O e O [ XK o 4,495,729 O 4,465,362 O s 4,495,730
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o

1.7 Totals

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

2.7 Totals

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

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
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

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

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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 Cigna National Health Insurance Company

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

NAIC Designation

1

1 Year or Less

Over 5 Years
Through 10 Years

Over 1 Year
Through 5 Years

4
Over 10 Years
Through 20 Years

5

Over 20 Years

6
Date

No Maturity

7

12. Total Bonds Current Year
12 NAIC T e
12.2NAIC 2 ...
12.3NAIC 3
124 NAIC 4 oo
125NAICS ...
12.6 NAIC6 ...

............... 1,983,188 |...............2,512,571

Total Current Year

............... 4,495,729

8
Col. 7 as a % of
Line 12.7

9
Total from

Prior Year

Col. 7

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

11
Total Publicly
Traded

............... 4,495,730

12.7 TOtalS .o
12.8 Line 12.7 as a % of Col. 7

............... 2,512,571

44 1 55.9

100.0

............... 4,495,730
100.0

13. Total Bonds Prior Year
13.1 NAIC 1
13.2 NAIC 2
13.3NAIC3 ...
134 NAIC4 ...
13.5NAICS ...
13.6 NAIC6 ...

............... 2,513,011

............... 4,465,362

13.7 Totals
13.8 Line 13.7 as a % of Col. 9

...................................................................... 1,962,351

43.7

............... 2,513,011
56.3

(b) .....4,465,362

100.0

............... 4,465,362
100.0

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAIC5 ...
14.6 NAIC 6

............... 2,512,571

............... 4,465,362

............... 4,495,729

14.7 TotalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuvrnrnnne.

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

15. Total Privately Placed Bonds
151 NAIC T e
15.2NAIC 2 ...
15.3 NAIC 3
154 NAIC 4 ..o
15.5NAIC5 ...
15.6 NAIC 6 ...

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

0.0

0.0 0.0

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

0 current year, $

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

0 current year of bonds with Z designations and $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

prior year of bonds with 5G| designations and $

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

0 current year, $

....... 0; NAIC3 $

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

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(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 Cigna National Health Insurance Company

SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments

1.01 Issuer Obligations ...........ccccoeeiieiiininiiiieceeene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.............. 1,983,158

............... 2,512,571

............... 4,495,729

.............. 4,465,362

.............. 4,495,730

N

. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

w

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

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities

3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee
5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals

o

. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccccvreiiiniciesiereeee
6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...
6.05 Totals

~

. Hybrid Securities

7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
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 ................cccceeee.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company
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 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
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 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0

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

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

11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0

12. Total Bonds Current Year

12.01 Issuer Obligations

12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans

12.04 Other Loan-Backed and Structured Securities . |-

................ 2,512,571

13.02 Residential Mortgage-Backed Securities ..........

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

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

12.08 Unaffiliated Certificates of Deposit

12.09 TOtalS ..o seseneeene foeveseseseseseseens 0 foeiiiennn 1,983,158 |, 2,512,571 oo 0 foriiiiid O o0 04,495,729 [ 100.0 o XXX e XXX 4,495,730 |ooveiiieeieenn (1)

12.10 Line 12.09 as a % of Col. 7 0.0 4.1 55.9 0.0 0.0 0.0 100.0 100.0 0.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 1,952,351 [ooeeiiiiiiicieeen 0 e 2,513,011 oo 0 il 0 [ XX [ XX [ XX [ 4,465,362 | 10000 | 4,465,362

14.01 Issuer Obligations
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

................ 2,512,571

13.08 Unaffiliated Certificates of Deposi
13.09 Totals ..o [eeereienee 1,952,351 [0 |, 2,513,011 |0 o0 el 0 e XXX e XXX oo 4,465,362 |.......coeeeveeern100.0 [ 4,465,362 |....cooveveeeiiene 0
13.10 Line 13.09 as a % of Col. 9 43.7 0.0 56.3 100.0 100.0 0.0
14. Total Publicly Traded Bonds
....... 4,465,362 e 4,495,729 [ XXX

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

15.04 Other Loan-Backed and Structured Securities . |.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

1.

12.

Book/adjusted carrying value, December 31 of prior year ...........ccccceovevenne
Cost of cash equivalents acquired .............ccooeiieiiiiieneeeeeee e
Accrual of diSCoUNt ........cociiiiiiii e
Unrealized valuation increase (deCrease) ..........cccoovreereeneenieenieeie e
Total gain (I0SS) ON dISPOSAIS .....c.eeuviuieiiiiieeieeee e
Deduct consideration received on disposals ...........ccecereireiieenieenieeneenienns
Deduct amortization of premium .........ccoiieiieiieiiece e
Total foreign exchange change in book/adjusted carrying value ...................
Deduct current year’s other than temporary impairment recognized .............

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

Deduct total nonadmitted amounts ...........ccccooeiiiiiiiieieee e

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

3,857,043

3,857,043

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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
912820-CV-1 ..... US TREASLRY N/B L SDf e | e e 1.A ... ...85.4220 |.......ounnnns 2,144,089 |......oeennnn. 2,510,000 |....ccvvunnnns 2,512,571 2 (439) [0 0 1125 1.106 ...09/13/2021 ...|....08/31/2028 ...
91282C-EH-0 ..... US TREASURY N/B SD e | s .. 1.LAFE .. ...96.2030 [..eeeirriniieenns 96,203 |.eeevrnnnnns 100,000 |-vvveeneeeeennnnnn 99,980 [oeeiiiiiiii 0 i3 0 0]l 2625 2.633 ....04/14/2022 ...|....04/15/2025 ...
912820-EU-1 ..... L SD [ e | s .. 1.AFE .. ...96.6090 |.......oiiiiens 405,759 |..ooovvninninnens 420,000 |...ooeevvnnneen 17,476 ocennnnnnnnnnnl0 [ 461 0 0 02,875 3.131 ...07/13/2022 ...|....06/15/2025 ...
91282C-FG-1 ..... e SDe e [ e . 1.LAFE .. . ...97.9380 [...ocenninnnns 1,449,475 |oveeneeeeens 1,480,000 |.......cce. 1,465,702 |..oovvveneeeen0 | 2,847 [0 0 [ 008.250 3.854 ...09/16/2022 ...|....08/31/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,493,495 | XXX 4,095,526 4,510,000 4,495,729 XXX XXX XXX
0109999999. Total - U.S. Government Bonds 4,493,495 | XXX 4,095,526 4,510,000 4,495,729 XXX XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 0] XXX 0 0 0 XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds o[ XXX 0 0 0 XXX XXX XXX
1309999999. Total - Hybrid Securities of XXX 0 0 0 XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 XXX XXX XXX
2419999999. Total - Issuer Obligations 4,493,495 | XXX 4,095,526 4,510,000 4,495,729 XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities o XXX 0 0 0 XXX XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 XXX XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0] XXX 0 0 0 XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 XXX XXX XXX
2509999999 - Total Bonds 4,493,495 | XXX 4,095,526 4,510,000 4,495,729 XXX XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A .8
1B .8
1C 8.
1D .$
1E .8
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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 Cigna National Health Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
PROVIDENT AMERICAN LIFE AND HEALTH INSURANCE | | |
743838-10-0 ... [COMPANY .....icevvuniiiiiiunnniiiiiinnnnnnirrinnnnnsnssrnnes [oeeeennnnns |oereenns]iviiiniinneinnnnnns 1,000.000 |...ooeiiiivnnnnnns 5,998,723 |..... 5,998.723 [.......couunnns 5,998,723 |...cevnniiiinns 15,081,071 |ooveniiiiiiiiiniiiiiinis fovviininnns 3,253,804 |...eiiiiiiiiiiiniiiiiiins foeriinnnnns (3,457, 282).ccevvvniiiiiininninnes foviiiiiinnnns (3,457,242) |..evvvnnniiiiininnnnnns .. 12/31/1998 ..]...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 5,998,723 XXX 5,998,723 15,081,071 0 3,253,804 0 (3,457,242) 0 (3,457,242) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 5,998,723 XXX 5,998,723 15,081,071 0 3,253,804 0 (3,457,242) 0 (3,457,242) 0 XXX XXX

cl3

o

(3,457, 242) 0 XXX XXX
(3,457,242) 0 XXX XXX

5989999999 - Total Common Stocks 5,998,723 XXX 5,998,723 15,081,071 0 3,253,804 0 (3,457,242)
5999999999 - Total Preferred and Common Stocks 5,998,723 XXX 5,998,723 15,081,071 0 3,253,804 0 (3,457, 242)

o

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

coocooo
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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

91282C-EH-0 ......... US TREASLRY N/B  2.625% 04/15/25 .... ....04/14/2022 ... |BARCLAYS BANK PLC
91282C-EU-1 ......... US TREASLRY N/B  2.875% 06/15/25 ... ....07/13/2022 ... | GOLDMAN SACHS & COMPANY 417,015 |...
912820-FG-1 ......... US TREASURY N/B  3.250% 0B/31/24 ....uuiiiiiuniiiiiiiiiiiiiiiiii s i ssiieii s s s s riaeisssssinenssessnnssnssssaees |nneeeeeesnnnees ....09/16/2022 ... [J.P. MORGAN SECURITIES INC. ...iiiieuuuniiiiuunnniiiiiunnnniisriuesssirrresssnsssssrnssssssesrnssnssssssnnssnsssssrns |ossnnnseeressnnnseseessnnnseesrees |oossnseessesnnnnneenees 1,463,355 s
0109999999. Subtotal - Bonds - U.S. Governments 1,980,347 2,000,000 3,504
2509999997. Total - Bonds - Part 3 1,980,347 2,000,000 3,504
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 1,980,347 2,000,000 3,504
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009

1,980,347
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date

912828-L5-7 .. |US TREASURY N/B 1.750% 09/30/22 . R . ..09/30/2022 . | Maturity 1,460,000 . 1,460,000 |......... 1,479,888 |......... 1,462,277 (U N (2,217) e (2,277) | [V PO 1,460,000 [V 0 ... 25,550 |..09/30/2022 .

912828-XQ-8 .. |US TREASURY N/B  2.000% 07/31/22 ....ceeeee | ennens ..07/31/2022 . | Maturity ...490,000 ....490,000 [............ 491,475 |............ 490,074 e 0 e (74)[.... 490,000 e 0 | 0].. .... 9,800 |..07/31/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 1,950,000 1,950,000 1,971,363 1,952,351 0 (2,351) 0 (2,351) 0 1,950,000 0 0 0 35,350 XXX
2509999997. Total - Bonds - Part 4 1,950,000 1,950,000 1,971,363 1,952,351 0 (2,351) 0 (2,351) 0 1,950,000 0 0 0 35,350 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 1,950,000 1,950,000 1,971,363 1,952,351 0 (2,351) 0 (2,351) 0 1,950,000 0 0 0 35,350 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

Provident American Life and Health Insurance ‘

743838-10-0 ... ] COMPANY ..iivvvvunniiiiirniniiiiiiiniiieiiinnineenes [ oeeeens [on 12/19/2022 .| Return of Capital ....coofiveveiiiiiiiinninns Joviinnnnnns 746,196 [ Joviiannns 2,581,071 |........ 10,202,161 [..oovvvveiiniiinns Joinnnniiiiiinns oo i [ I 10,601,624 |...oviiiiinninns foovevniiiniiiiiins Joviiiniiiiinnnnns 0 [ foeeeee s
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 746,196 XXX 2,581,071 10,202, 161 0 0 0 0 0 10,601,624 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 746,196 XXX 2,581,071 10,202, 161 0 0 0 0 0 10,601,624 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 746,196 XXX 2,581,071 10,202, 161 0 0 0 0 0 10,601,624 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 746,196 XXX 2,581,071 10,202, 161 0 0 0 0 0 10,601,624 0 0 0 0 XXX

6009999999 - Totals 2,696,196 XXX 4,552,434 12,154,512 0 (2,351) 0 (2,351) 0 12,551,624 0 0 0 35,350 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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

6009999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 5 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, Goodwill Included in
CUSIP Controlled ID Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Number Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
743836-10-0 ........... |Provident American Life and Health InSUrance COMPANY ...........ccccueeriueeeriuessnueesiieeesreessieeesineeesseessneess |uveeeieeeiiseesineens 23-1335885 ....... [oeceee 8Bl e 5,998,723 [o.eeoveeeeiieeieeeiieecieeee Lo e, 1,000.000 [oecoveeerieeieeneee 100.0

1299999. Subtotal - Common Stock - U.S. Life Insurer 0 0 XXX XXX
1899999. Total Common Stocks 0 0 XXX XXX

1999999 - Totals

1. Total amount of goodwill nonadmitted $

913

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
909585-10-1 ........... Cigna Insurance Company, FKA United Benefit Life Insurance COMPAaNY ........ecoeeceiiueiieemieeniieniemniiaiseaineseasnesneenieans Provident American Life INSUrance COMPANY ......ii.eiiiesseosieoieaisenteseesieesseesseasseeseenseansesssasnsesnnesneesneasneenesnesnneans [oresnsessessnnesnesnsesnsennnesnnns foesnsesnuesnuesnnesnns 1,000.000 |ooeveveeereeeeieeenee. 100.0
0299999. Subtotal - Common Stock 0 XXX XXX

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

Bank of America Depository ........c.c..... ... Richmond, VA
JPMorgan Chase—-Depository . . Austin, TX/San Antonio,
JPMorgan Chase Investments . Brooklyn, NY ............
Wachovia Bank, N.a. ..ccoooovviiiiininnnens Winston Salem, NC

0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (775,206)] XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (775,206)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0 (775,206)] XXX

1. January......n 169,389 4. 231,122 7. 10.  October.
2. February...|.oiiinns 298,599 5. 180,013 8. , 11.  November...
3.  March 69,778 6. 192,825 9. September 139, 126 12.  December

E27



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 0 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 0 0 0
...................... |CORPORATE LTI R T I O 14 1 4 2 O B P o A cc N L | PP I}
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 3,857,043 0 43,226

8¢

3,857,043

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

Number
1A ....0 1B..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Cigna National Health Insurance Company

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 .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

......... 097,938
......... (O O |
......... (U R |
......... (O O |

......... (O O |
......... (U R |
......... (O O |
......... (U R |
......... (O O |

................. 99,034 |.................97,938
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |
......................... (O O |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 1,501,537 1,379,266 2,994,194 2,814,200

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)
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