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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ...ttt 7,680,700 |.............. 4.873 |........ 7,680,700 ..o 0 fn 7,680,700 |............. 4.873
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeereeeeenenreeens O e O ot 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAMANEEEA ..ottt [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
1.06 Industrial and MISCEIANEOUS ..............covevevevereeeeeeeeeeieieeeeeee e |oeenes 48,950,051 |............ 31.055 |....... 48,950,051 |oeecece 0f...... 48,950,051 |........... 31.055
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee [OOSR [0 O [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cceeeeveveveveeererereeeeee oo e 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovrineeeiiinrnseeeeeeeneseseseeee e 182,534 | 0.116 |...oneee. 182,534 | [V 182,534 | 0.116
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 100,803,200 |............ 63.951 |...... 100,803,200 |......ceveveeerrnne 0f..... 100,803,200 |........... 63.951
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 100,985,734 |............ 64.067 |...... 100,985,734 |..evve 0. 100,985,734 |........... 64.067
7. CoNtract 08NS .........ooiiiii s
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 157,625,860 100.000 157,625,860 157,625,860 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

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

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

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

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

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

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

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

Deduct current year’s other than temporary impairment recognized:

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

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

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiuiiiiiiiiitiit ittt bbbttt b bbb b b E b E e E e E e E £ E e E b bt ARt e bt e bt bt bt et 2eemme e e e e eeee e e e e e e e eeneens
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e e e et e eaeeaae eeabeeabe e et e et e e be s b s s Reesbeeas eeesseesseaseeaseeseeaeeaeeaaean
Capitalized deferred interest and other:

B ] = S =T TR o1 10 o e RSP PPRRPPS

3.2 TOtals, Part 3, COIUMN 12 ...t b bbb bt bbb e b e se e b e 0 b e e b o0 b e e e b e he e b e b e e b e b e saebe S04 E SR e AR SR L LR oA L e b e R e e b e b e e b e b et ebesebeset st
FaXeTe (U= o e =TotoTU o | O OO S
Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 13 ......cccoeevvevveeee...... A ...
5.2 Totals, Part 3, Column 9 .........ccccovciiiinnne,

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

[DI=Te [0e1g=Tga ol0 gl R (=Ter=TAV=To Mol Wol I oTo k= T o= Ty S TN @2 010 .41 T K drrrrws SO e s U SR rrre S rrreerrrererrrewrre BN
Deduct amortization of premium @nd AEPIECIALION ...........oiiiiiiiie ettt et e et e e s ee e st e es e e ea e e st e st e s e eaeeea b e eaeeem e e es e e ea e e st e st e mseenbeenseenseenseantes Sheeerteesteesseaseeaseeassenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B o] = S =T i TR o1 10 1o e I AP PPRTRPS

9.2 TOtalS, Part 3, COIUMN T4 ...t b et b et b bbb e b b se e b e e b e e b e e b et e b e se e b e b e s b e b e saebe 22840 SRS AR SR L e b oA e e b e b b e b e b e e b e b et esseseabese s ese s
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b b e b et b e b b e b bt e b bt b b e b b e e b et b e e eb o8 e SR e R e e b e b e b e bbb e st n e

O e = T e Ty A A o] [0 T W B OSSR
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10) .......ccciiiiiiiiiiiitiie ettt bbb bbbttt ettt e abe s Seeeeseseeee e e e e e e eeeneeas
[DI=e [0 8 (o) e=T Mo o E=Te (g g 11 C=To IR= a0 o0 L ORI

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbttt bbb bbbt bbb bbbt bt bt bt bt s bt b Smsemmeessens e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT .............ccueueveeeeereeteteeeeeescaetetesesessssetetesesessssesesesesesssaesesesss s sssesesesesssssssesassssnsssesasesassnsesesasasans sestscsesesasanas 38,057,828
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 20,953,223
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 224,365

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.ciioiiieieieieeeeeee ettt ettt et e et eae s e s et ese e et e s eseasesessasesseeeeseseeneseeneaen 2,168,509
DedUCt aMOTHZAtION OF PIEMIUM .........ieeceeeeeei e eececeete et ceacaete s e s caeaete s s s ssssaese s s s sssseeees s s ssssseeesesssssssssses s s sssssssesas s ssssseses s s ssssseses s s ssansnsesassasansesasas 2eettscseeesesassacaes 82,169

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, Section 2, COIUMN 16 ... et e e e e e e e e s e e e e se e e e e e e e e e e e seeaeeans Sobeabeabeab e e b e e b e e b bbb ns

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et b6 E b £ £ E e E b £s b et b b et b bttt b et s enn s et en e 249,937

9.2. Part 2, Section 1, COIUMN 17 ... oo e e e e e e e e e s e e e e e e e e e e e e e e e e eaeaans Sobeabeab e e b e e b e e b e e b e b e b b e

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, PArt 4, COIUMN 13 .....oeeceeeeeeeecte ettt e et et et e s et s e eaeteseses s s seeteseses e s seesesesesensssesesesesensssesesesasensesetesesasansssetesesasensnssees s et atetEeb e b eat e b et eb et e s 0 249,937
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiniiiiisese e e (58,180)
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 56,630,751
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiieioececeeeeieeeececte et eseesctete et es s eaetetesesessssesesesesessssesesasesessssesesesessnsssssesesansnanan ceebesesessncnas 56,630,751
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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 .......c.cocveevveviiriirnenee s 7,680,700 |.....coovceeenene 7,428,868 |.....ccoevennee 7,568,242 | 8,000,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 7,680,700 7,428,868 7,568,242 8,000,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 0 0 0 0
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 42,975,429 |................. 42,256,658 |................. 43,091,851 |..cocveeeenes 43,272,000
Identified Funfi& Unaffilia}ted Bank 9. Canada ..o 991,925 [ 922,952 |.ooveveiee 986,800 |....ccccvevnvee 1,000,000
Loans, Unaffiliated Certificates of 10._ Other Countries 4,982,697 4,937,903 4,980,230 5,000,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 48,950,051 48,117,513 49,058,881 49,272,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 56,630,751 55,546,381 56,627,123 57,272,000
PREFERRED STOCKS 14.  United States .......ccooeeeveeeeinenrneeeeec e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(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
25.  Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 56,630,751 55,546,381 56,627,123

Sl04




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.
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 o 7,680,700 |..voveeceeeeeeeeeeees O e O [ O o XXX e e 7,680,700 O 7,575,094 G I8 I 7,680,700
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..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 ..

3.3 NAIC 3 ..

3.4 NAIC 4
3.5NAIC 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 e
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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 100,801,109 |............. 19,036,649 |............... 6,230,163 126,067,921 ..o 8001 [ 113,365,342 .o 843 | 46,376,989 |............ 79,690,932
B.2NAIC 2 .ot e 1,024,227 |... ...18,985,571 |.... 3,248,802 .23,258,600 |.. ..12,930,613 |.... .20,510,746 |.. ..2,747,854

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

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

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
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.
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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....100,801,109 |............. 26,717,349 |............... 6,230,163 133,748,621 ..o 850 [ XX e XXX e o 54,057,689 |............ 79,690,932
122 NAIC 2 ... ) e 1,024,227 |... ...18,985,571 |.... 3,248,802 .23,258,600 |.. .20,510,746 |.. ..2,747,854

15.6 NAIC6 ...

123 NAIC 3 e (D) i (1 [V 0 0 [ 000 | XXX e e XX o 0
124 NAIC 4 i (D) s (1 [V 0 frereeemmrrreneeeeens O e O e 0 o 0 [ 000 | XXX e e XX o 0
125 NAIC S e (D) e (VN A 424638 ..o 0 [ 0 e O e 0 | () e 424,638 | 023 [ XX [ XXX e e 424,638
126 NAIC6 ... N 0 0 0 0 0
12.7 Totals ..o 101,825,336 |.ccvnvnene 46,127,558 |............... 9,478,965 .. 157,431,859 | 100.0 [ XX et XXX e e 74,993,073 |.....coc.c.n. 82,438,786
12.8 Line 12.7 as a % of Col. 7 64.7 29.3 6.0 100.0 47.6 52.4
13. Total Bonds Prior Year
13ANAIC T e 96,363,241 |............ 17,815,112 | 6,762,083 120,940,436 |.......................90.0 |............54,757 501 |............ 66,182,935
132 NAIC 2 et 249,947 |............. 9,182,925 | 3,497,747 | 0 e O e O | XK e e XK oo 12,930,613 .6 ]........... 11,680,666 |............... 1,249,947
13.3NAIC 3 e 0. ....550,019 |.... ....550,019 |.... ...0.
BT N (O ot NSO U P N U OO U URTU KOO TP RURUUUYUPN AEVURTURURURURURURURURTN UVUTURUYORUYUYUVUYURIN IVURURURURURUNUNUNUREE NUNSISIITD o, o, CRSRNUIN RUSURID. o4 CNNURRN OO 0f.. ...0.
135 NAIC S oo | 0. ...0.
13.6 NAIC6 ... 0 0.
13.7 TOtalS .o 96,613,188 |............. 27,548,056 |............. 10,259,824 ... 134,421,068 |......cocvcveene 100.0 |..ocoeee. 66,988,186
13.8 Line 13.7 as a % of Col. 9 71.9 20.5 7.6 100.0 XXX 49.8
14. Total Publicly Traded Bonds
T4ANAIC T e 24,110,114 |...........24, 717,412 |............... 5,230,163 | 0 o [V [ A 54,057,689 54,757,501 |.ooverieeeeen 407 54,057,689
14.2NAIC 2 ... 1,024,227 |... .20,510,746 |.. .20,510,746 |..
T43NAIC 3 e 0 [ O o O o O e 0 et O 0 [ 000 Joi0.550,019 [ 004 e 0.
144 NAIC4 ... ee 0 s O [ O e 0 e O e 0 0 [ 020 | O e 000 | 0.
TAE5NAIC S oo 0 [ 24638 [ O e O e 0 e O e 424,638 |.....oooeoveveeeeeen 0.3 [ O e 000 424,638
T4B NAIC B ..o 0 0 0
14.7 TOtalS .o e 25,134,341 |.............43,128,862 |............... 6,729,870 |..oooeeeeeeeeeeeene O e (V1 A [ A 74,993,073 |..ccoovevevevenenn 47,6 |............66,988,186 |.........cc... 49,8 | 74,993,073
14.8 Line 14.7as @ % of COl. 7 .ooeoviiiiiiei o 33.5 [ D15 | 9.0 [ 0.0 [ooieieereee [V 0 0.0 | 100.0 oot XXX et XK e e XK o 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 16.0 27.4 4.3 0.0 0.0 47.6 XXX XXX XXX 47.6 XXX
15. Total Privately Placed Bonds
151 NAIC T e 76,690,995 |.............. 1,999,937 |..coeneeee 1,000,000 [..eoveeeeeeeererinrnns O focce (V1 A [ A 79,690,932 |.....cocvverre 50.6 |.ccruennn. 66,182,935 |..ooiiiinee 49.2 (... D9, ORI 79,690,932
15.2NAIC 2 ... 998,759 |.... 2,747,854 |.. ..2,747,854
15.3NAIC 3 oo O e 0
154 NAIC 4 oo O 0
155 NAIC S et O 0

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7asa % of Col. 7 ......ccccveveeneencc].
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

48.7

2,998,696 |....
......................... 3.6

1.9 1.7

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

current year, $

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

................. 82,438,786 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
current year of bonds with Z designations and $

prior year of bonds with 5G| designations and $

........ 100,801,108 ; NAIC2 §

current year, $

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.

........................... ; NAIC3 $.cevvviviiveeeees. 5 NAIC4 $ e 3 NAIC 5§ 5 NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.
SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1

1 Year or Less

Over 1 Year
Through 5 Years

3 4 5
Over 5 Years
Through 10 Years

Over 10 Years

Through 20 Years [ Over 20 Years

No Maturity
Date

Total Current Year

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

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

. U.S. Governments

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

.............. 7,680,700

.............. 7,680,700

.............. 7,575,094

.............. 7,680,700

N

. All Other Governments

2.01 Issuer Obligations ..........ccccceeeuenee
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 ..........ccccvriiiiinienieiiereee
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 .........cccceveeiieiiiicniieeie e,
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 ..........ccocveieiiiiienieiieseee
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 ..........cccocviieriiiieiienieseeene
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 ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued .............c..ccccee.e.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene
8.07 Totals
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

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

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

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

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals

................ 9,478,965

101,825,336

46,127,558

................ 9,478,965

74,993,073

82,438,786

12.10 Line 12.09 as a % of Col. 7 64.7 29.3 6.0 0.0 0.0 0.0 100.0 XXX XXX 47.6 52.4
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 96,613,188 |............... 27,548,096 |.............. 10,259,824 ..ol 0 o0 [ XXX [ XXX [ XXX [ 134,421,068 |0 10000 o 66,988, 186

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

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

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

13.08 Unaffiliated Certificates of Deposi

cooo

0
0

B 96,613,188

13.09 Totals ..o e 96,613,188 | 27,548,096 |.............. 10,259,824 |...c.oiiiiiiee 0 [ 0 [ (V) D.9,0, CUNUNII RUNTIIND 0.0, SRR NUR 134,421,088 |.........ccceveee 1000 o 66,988, 186

13.10 Line 13.09 as a % of Col. 9 71.9 20.5 7.6 0.0 0.0 0.0 XXX 100.0 XXX 49.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccceveereeiiniicniienienens

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 ...cooveeiieieeieeeeeee s
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

.............. 25,134,341

................ 6,729,870

................ 6,729,870
......................... 9.0

4.3

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

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

................ 2,749,095

................ 2,998,696
......................... 3.6

1.9

................ 2,749,095
......................... 3.3

1.7




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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 2023 OF THE Aetna Health of Ohio Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 96,364,310 |.ecvevreennee 96,363,240 |..corveeririeicininns 1,070 |
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 1,948,225,584 |............ 1,948,058,275 |..oovvvvvceinnes 167,309 [
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 4,856,338 |.......cccconc.. 4,856,338 |....ocoviercrciiens (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ........c.cveveviiriieeeieieiieieeeie et [eoseceeess s esesecase e senees 40 | B0 | [V
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 1,948,643,072 |........... 1,948,476,785 |....cocvvrircnne 166,287 |...coveeeceevereicieecicieieae
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ennsninins 100,803,200 |....coocvuvenee 100,801,108 ..o 2,002 [
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 100,803,200 100,801,108 2,092

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE

Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned
NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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
91282C-AN-3 ... US TREASURY NOTE/BOND .....evvivvinnnnniiiiiinnieeennns L SDf e | e e TA s 481,948 [...93.1370 [.cooeevevrnnnnnns 493,625 |.................530,000 |ooeeenniiiiinnnnn 487,842 [.oeevvvvnnennnn0 i 20,382 [ 8,734 iiiil00 0000002250 . 2.623 ....10/01/2020 ...|....09/30/2025 ...
91282C-AN-3 ...... US TREASURY NOTE/BOND ... v e 1A s 2,246,060 |...93.1370 |[....ccvvennnns 2,300,477 |.... ... 2,273,529 ...94,986 |..........40,702 [.......cceeeennn0 ]l .0.250 ... 2.623 ....10/01/2020 ...|....09/30/2025 ...
912820-BC4 ..... US TREASURY NOTE/BOND ... .. e | LA L 4,840,234 |...92.6950 |.............. 4,634,766 |.... . .... 4,919,329 ... 39,675 |eeeennnnn0 o0 ] 0375 L 1.032 ...12/30/2020 ... |....12/31/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - ations 7,568,242 | XXX 7,428,868 8,000,000 7,680,700 155,043 XXX XXX
0109999999. Total - U.S. Government Bonds 7,568,242 | XXX 7,428,868 8,000,000 7,680,700 155,043 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds o[ XXX 0 0 0 XXX XXX
03027X-BY-5 ..... AMERICAN TOWER CORP SR UNSECURED ........ccevvmuereens foun oe N L, L 2.CFE (. fooiieins 498,470 |. 102.3350 500,000 ....02/28/2023 ...|....03/15/2028 ...
037833-EN-6 ..... APPLE INC SR UNSECURED ..... 1. 1.BFE. .. 998,760 |...95.5470 |... .1,000,000 |.. ....08/01/2022 ...|....08/08/2029 ...
04685A-22-3 ..... ATHENE GLOBAL FU SECURED .. . .. 1.EFE .. 1,000,000 |...90.5410 |. .1,000,000 ...06/24/2021 .. 06/29/2026
07274E-AH-6 ..... BAYER US FINANCE LLC SR UNSECURED .. 1 .2.BFE .. 499,745 |. 101.5780 |. . . . 500,000 .. ....11/16/2023 .. 11/21/2026 ...
07274E-AJ-2 ..... BAYER US FINANCE LLC SR UNSECURED 1 .2.BFE .. 999,230 |. 102.2740 |. .. 1,022,736 |. .1,000,000 .999,163 |.. ....11/16/2023 .. 01/21/2029 ...
075887-C0-0 ..... BECTON DICKINSON SR UNSECURED N |- 2.BFE ... 1,000,000 . 100.4680 |... 1,004,680 |.... .1,000,000 |.. ,000,000 ....02/06/2023 ...|....02/13/2028 ...
14040H-CU-7 ..... CAP ONE FINANCIAL CORP SR UNSECURED L2 .. .. 2.AFE ..|... 1,000,000 |...98.9780 |... ..989,780 |.... .1,000,000 |.. ,000,000 ....07/25/2022 ...|....07/24/2026 ...
14913R-3A-3 ..... CATERPILLAR FINL SERVICE SR UNSECURED ... 1.F FE . .. 999,550 |...97.7000 |... 977,004 |.... .1,000,000 |.. 999,638 ....08/08/2022 ...|....08/12/2027 ...
14913R-38-1 ..... CATERPILLAR FINL SERVICE SR UNSECURED ... o | LEFE L .. 506,370 |. 100.6830 |... 503,413 |.... . 500,000 |.. ....504,840 ...04/20/2023 ...|....01/06/2026 ...
19828T-AA-4 ... COLUMBIA PIPELINES OPCO SR UNSECURED .... N |- 2.AFE L .. 749,985 |. 103.4800 |... 776,099 |.... . 750,000 |.. ....749,932 ....08/02/2023 ...|....08/15/2030 ...
22003B-AN-6 ..... CORPORATE OFFICE PROP LP SR UNSECURED ... N A |- 2.CFE ..|... ,499,595 |...83.0420 |... ,245,629 |.... .1,500,000 |.. ,499,707 ...08/02/2021 ...|....01/15/2029 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP SR UNSECURED .... N |- 2.BFE ... .. 533,936 |. 102.3350 |... 534,187 |.... 533,906 ....02/07/2022 ...|....06/15/2026 ...
29273R-BD-0 ... ENERGY TRANSFER PARTNERS SR UNSECURED N A .. 2.CFE ..|... 1,086,080 |...98.4330 |... 984,328 |.... ,024,227 ....06/28/2021 ...|....08/15/2025 ...
30161N-BJ-9 ..... EXELON CORP SR UNSECURED .. 1 .2.BFE .. 998,320 . 101.4960 |. .1,014,958 |. .998,537 |.. ....02/16/2023 .. 03/15/2028
341081-GN-1 ..... [FLORIDA PR & LT 1ST LIEN .. 2 1.DFE .. 999,340 |. 100.1970 |. .1,001,966 | 999,365 |.. ...05/15/2023 .. 05/15/2028
345397-D5-9 ......[FORD MOTOR CREDIT CO LLC SR UNSECURED 1 .2.CFE .. 1,000,000 |. 104.6390 |. ,046,393 |. ,000,000 .. ....11/02/2023 .. 11/07/2028 ...
362626-AB-7 ..... GXO LOGISTICS INC SR UNSECURED N A |- 2.CFE ..|... .. 249,648 |...90.3860 |... 225,964 |.... . . 249,777 ....06/23/2022 ...|....07/15/2026 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC SR UNSECURED . N .. 2.BFE ..|... ...1,99,059 |...96.2370 |... ,924,733 |.... .2,000,000 |.. ,997,015 ....10/28/2022 ...|....03/24/2027 ...
38141G-2U-1 ..... GOLDMAN SACHS GROUP SR UNSECURED .... N A |- LFFE L 1,000,000 |...98.1700 |... 981,697 |.... .1,000,000 |.. ,000,000 ....08/16/2022 ...|....08/23/2028 ...
40434L-AN-T7 ... HP INC SR UNSECURED N |- 2.BFE ... .. 998,410 |. 100.1460 |... ,001,457 |.... .1,000,000 |.. ....998,817 ...06/06/2022 ...|....01/15/2028 ...
438516-CE-4 ..... HONEYWELL  INTL SR UNSECURED N A .. 1.F FE ..|... ...90.7440 |... 453,720 |.... ... 500,000 |.. ....479,788 ....02/25/2022 ...|....08/01/2027 ...
458140-CE-8 ..... INTEL CORP SR UNSECURED . N .. 1.F FE ..|... . 101.6730 |... ,016,726 |.... .1,000,000 |.. ....999,254 ....02/07/2023 ...|....02/10/2028 ...
459200-KM-2 ..... 1BM CORP SR UNSECURED ... N A .. 1.G FE ..|... ...93.1390 |... 931,385 |.... .1,000,000 |.. ...999,901 ...02/02/2022 ...|....02/09/2027 ...
46647P-CJ-3 ..... JP MORGAN CHASE & CO SR UNSECURED N .. 1.EFE ..|... s ...88.6580 |... 221,646 |.... s 250,000 ....06/24/2021 ...|....06/01/2029 ...
46647P-Cli-4 . JP MORGAN CHASE & CO SR UNSECURED .. 1 . 1EFE .. 1,000,000 |...94.0800 |. 000,000 .1,000,000 |.. ....02/16/2022 .. 02/24/2028
46849L-W-1 ..... JACKSON NATL LIFE GLOBAL SECURED .. 1.F FE .. 999,830 |...95.7660 |. 000,000 .999,938 |.. ...01/06/2022 .. 01/12/2025
487836-BU-1 ..... KELLOGG CO SR UNSECURED ......... 1 .. 2.BFE .. 454,910 |...96.0600 |. 500,000 .456,552 |.. ...10/27/2023 .. 11/15/2027
502431-AP-4 . L3HARRIS TECH INC SR UNSECURED B .|..2.BFE .. 988,000 |. 102.1040 |. .1,000,000 .988,567 |.. ....11/02/2023 .. 01/15/2027 ...
548661-DT-1 ..... LOWES COMPANIES SR UNSECURED ...... N A .. 2.AFE .. 824,888 |...98.6920 |. . . 750,000 776,230 |.. ...09/17/2021 .. 04/15/2025 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS INC SR UNSECURED N |- 2.CFE ... 1,000,000 |...95.8430 |... 958,428 |.... .1,000,000 |.. ,000,000 ....04/28/2023 ...|....03/15/2027 ...
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL SR UNSECURED .. N A .. 2.AFE ..|... .. 999,410 |...88.7490 |... 887,488 |.... .1,000,000 |.. ....999,614 ....06/02/2021 ...|....06/15/2028 ...
670346-AY-1 ..... NUCOR CORP SR UNSECURED 1 | TG FE L. .. 998,400 |...98.9650 |... 989,647 |.... .1,000,000 |.. ...998,839 ....06/18/2022 ...|....05/23/2027 ...
67623C-AE-9 ..... OFFICE PPTY INCOME TRST SR UNSECURED .... N A .. 5.AFE ..|... .. 428,144 ]...56.6180 |... 424,638 |.... ... 750,000 |.. 424,638 ....01/18/2022 ...|....02/01/2027 ...
68233J-BH-6 ..... ONCOR ELECTRIC DELIVERY 1ST LIEN 1 | LR FE L ,529,370 |...96.6140 |... .. 1,449,205 |.... .1,500,000 |.. ,521,997 ....04/07/2022 ...|....11/15/2028 ...
69371R-R9-9 ..... PACCAR FIN CORP SR UNSECURED .......eeeeervemsreerennnnsfons e onnnne| conneennns L EFE s 999,290 |...98.4520 |.....iiiiiennnnn 984,520 [....ccevnnnnns 1,000,000 |..eeenieeeennnns 999,582 ...08/03/2022 ...|....08/11/2025 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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
70450Y-AD-5 ..... PAYPAL HOLDINGS INC SR UNSECURED .........ceevuvrvvenn foon ven]vunnnns T L 1GFE o 1,024,320 |...95.0100 |......oevnnnnnnns 950,102 |evvuennnnns 1,000,000 [..eeveevennnnn 1,014,261 |.ooovvnnnnns 0 |eeens (5,320) |vvvnneeeennnnnd 0 foorriiiiiinns [V P 2.650 |...... 2.080 ....02/02/2022 ...|....10/01/2026 ...
708696-CA-5 ..... PENNSYLVANIA ELEC CO SR UNSECURED .. B - 2.AFE ... .. 498,805 |...99.8100 |... . 500,000 |.. ....499,046 O e 28 |0 [0 e 5.150 |...... 5.237 ...08/28/2023 ...|....03/30/2026 ...
T13448-FU-3 ..... PEPSICO INC SR UNSECURED N | LEFE L . 102.1420 |... ....999,676 O i (58) 0 [0 e 5125 |...... 5.135 ....11/08/2023 ...|....11/10/2026 ...
771196-CG-5 ..... ROCHE HLDGS INC SR UNSECURED N A |- 1.CFE ... . 105.5230 |... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 5.489 |...... 5.489 ....11/06/2023 ...|....11/13/2030 ...
854502-AP-6 ..... STANLEY BLACK & DECKER | SR UNSECURED N |- 2.AFE L ...96.6640 |... O o336 o0 [0 e 2.300 |...... 2.347 ...02/22/2022 ... |....02/24/2025 ...
876030-AD-9 ..... TAPESTRY INC SR UNSECURED N A |--2.BFE ... . 104.9510 |... 1,049,509 |.... ....997,181 O e (59) e o0 e 7.350 |...... 7.417 ....11/15/2023 ...|....11/27/2028 ...
883556-DA-7 ..... THERMO FISHER SCIENTIFIC SR UNSECURED ... N | 1.GFE L. . 102.6820 |... 1,026,822 |.... ....997,708 O o (12) il [0 e 5.000 |...... 5.048 ....11/28/2023 ...|....01/31/2029 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP SR UNSECURED ... N A .. 1.G FE ..|... ...98.0040 |... s O 0 0 [0 e 4.260 |...... 4.260 ...07/25/2022 ...|....07/28/2026 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP SR UNSECURED . 1 .1.GFE .. . 107.9100 |. ..1,079,100 |. 1,020,758 .0 .7.161 |......6.648 ....11/10/2023 .. 10/30/2029
931142-FA-6 ..... WAL-MART STORES SR UNSECURED 1 .1.CFE .. ...99.4660 |. ..994,659 |. 999,608 |.. .0 .4.000 |......4.016 ....04/12/2023 .. 04/15/2026
969457-CH-1 ... WILLIAMS CO INC SR UNSECURED ... ..2.BFE .. . 101.0100 |. ..2,020,200 |. .2,000,733 |.. .0 ......5.400 |......5.378 ...08/07/2023 .. 03/02/2026 ...
98956P-AX-0 ..... ZIMMER HOLDINGS INC SR UNSECURED |--2.BFE ... . 103.0270 |... 772,706 |.... ... 750,000 |.. 749,703 0 e (B e o0 e 5.350 |...... 5.358 ....11/28/2023 ...|....12/01/2028 ...
13645R-BE-3 ..... CANADIAN PACIFIC R R CO SR UNSECURED .... Ao 1 |- 2.BFE ... ...92.2950 |... 922,952 |.... .1,000,000 |.. ....991,925 LU Y8151 I O | I RN | ) AN 1.750 |...... 2.036 ....01/18/2022 ...|....12/02/2026 ...
055451-8D-9 ... BHP BILLITON FIN SR UNSECURED D...... 1 |- LFFE L . 103.5580 |... .. 1,085,580 |.... .1,000,000 |.. ....994,808 O [ 118 0 o0 e 5.250 |...... 5.342 ....09/05/2023 ...|....09/08/2030 ...
459058-KJ-1 ..... INT BK RECON & DEV SR UNSECURED .. D...... eveeeeees | LAFE Ll . ...96.9730 |....oovnnnnnns 1,939,460 |.... .... 1,999,205 LU RNt I N | N RPN | ) AN 3125 |...... 3.137 ....07/12/2022 ...|....06/15/2027 ...
459058-KL-6 ..... INT BK RECON & DEV SR UNSECURED .......eeeeerreeremnnnnafinn oue D...... s |- LAFE L f.os .. 1,986,580 |...98.1430 |.............. 1,962,863 |.... .... 1,988,684 O e 1,727 |0 o0 3.625 |...... 3.735 ...09/14/2022 ...|....09/21/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 49,058,881 | XXX 48,117,513 49,272,000 48,950,051 (3,365) (5,389) 200,501 0 XXX XXX XXX 509,532 1,140,001 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 49,058,881 [ XXX 48,117,513 49,272,000 48,950,051 (3,365) (5,389) 200,501 0 [ XXX XXX XXX 509,532 1,140,001 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 56,627,123 | XXX 55,546,381 57,272,000 56,630,751 (3,365) 149,654 249,937 0 XXX XXX XXX 511,490 1,166,251 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 56,627,123 | XXX 55,546,381 57,272,000 56,630,751 (3,365) 149,654 249,937 0 XXX XXX XXX 511,490 1,166,251 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 11,668,589 1B .$ ....ccoooeee. 998,964 1C..$.............. 1,999,608 1D ..$...ccoonennnn. 999,365 1E..$............. 4,249,258 1F .. $.............. 7,500,263 1G..$.............. 5,531,467
1B 2A.. 4,774,416 2B .. .. 13,211,813 2C..$ .. ....5,272,370
1C 3A ... 3B .. 8.
1D 4A ... 4B .. 8.
1E 5A ... 5B .. 8.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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 Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
03027X-BY-5 ......... AMERICAN TOWER CORP SR UNSECURED ~ 5.500% 03/15/28 ... . | BARCLAY INVESTMENTS .... 498,470 |.. ....500,000 |..
07274E-AH-6 ......... BAYER US FINANCE LLC SR UNSECURED  6.125% 11/21/26 ... .|Citigroup Global Markets Inc ... ...499,745 |.. ...500,000 |..
07274E-AJ-2 ......... BAYER US FINANCE LLC SR UNSECURED  6.250% 01/21/29 ... .|Citigroup Global Markets Inc ... 999,230 |.. ,000,000 |..
075887-C0-0 ......... BECTON DICKINSON SR UNSECURED ~ 4.693% 02/13/28 .| BARCLAY INVESTMENTS ,000,000 |.. ,000,000 |..
14913R-3B-1 ......... CATERPILLAR FINL SERVICE SR UNSECURED  4.800% 01/06/26 ... .|Stifel Nicolaus &Co. .. ....506,370 |.. ....500,000 |..
19828T-AA-4 . ..| COLUMBIA PIPELINES OPCO SR UNSECURED  5.927% 08/15/30 .| TD Securities (USA) . . 749,985 .750,000
30161N-BJ-9 . ..|EXELON CORP SR UNSECURED ~ 5.150% 03/15/28 . | BARCLAY INVESTMENTS . . 998,320 . 1,000,000
341081-GN-1 . ..|FLORIDA PR & LT 1ST LIEN  4.400% 05/15/28 ... . | CHASE SECURITIES ..... . 999,340 ,000,000
345397-D5-9 ......... [FORD MOTOR CREDIT CO LLC SR UNSECURED  6.798% 11/07/28 . .|Citigroup Global Markets Inc ... ,000,000 |.. ,000,000 |..
458140-CE-8 ......... INTEL CORP SR UNSECURED  4.875% 02/10/28 .... . | CHASE SECURITIES ....999,170 |.. ,000,000 |..
487836-BU-1 ......... KELLOGG CO SR UNSECURED  3.400% 11/15/27 .... . | DEUTSCHE BANK ... ... 454,910 |.. 500,000 ..
502431-AP-4 ......... L3HARRIS TECH INC SR UNSECURED  5.400% 01/15/27 .|Baird (Robert W) .... 988,000 |.. ,000,000 |..
55903V-BA-0 ......... WARNERMEDIA HOLDINGS INC SR UNSECURED  3.755% 03/15/27 . .| Tax Free Exchange ... ,000,000 |.. ,000,000 |..
708696-CA-5 ......... PENNSYLVANIA ELEC CO SR UNSECURED  5.150% 03/30/26 ... .| BARCLAY INVESTMENTS . .... 498,805 |.. 500,000 ..
T13448-FU-3 ......... PEPSICO INC SR UNSECURED  5.125% 11/10/26 .| BOFA SECURITIES INC . ....999,730 |.. ,000,000 |..
771196-CG-5 ......... ROCHE HLDGS INC SR UNSECURED  5.489% 11/13/30 . . | DEUTSCHE BANK ,000,000 |.. ,000,000 |..
876030-AD-9 . ..| TAPESTRY INC SR UNSECURED  7.350% 11/27/28 ..... .| BOFA SECURITIES INC . . 997,240 . 1,000,000
883556-DA-7 . ..| THERMO FISHER SCIENTIFIC SR UNSECURED  5.000% 01/31/29 . . | US BANCORP ... .997,720 . 1,000,000
89788M-AQ-5 . ..| TRUIST FINANCIAL CORP SR UNSECURED  7.161% 10/30/29 .| SUNTRUST CAP MARKETS . 1,021,320 . 1,000,000
931142-FA-6 ......... WAL-MART STORES SR UNSECURED  4.000% 04/15/26 . MIZUHO SECURITIES USA .... 999,560 |.. ,000,000 |..
969457-CH-1 ......... WILLIAMS CO INC SR UNSECURED  5.400% 03/02/26 .| Various .... 2,000,880 |.. .... 2,000,000 |..
98956P-AX-0 ......... ZIMMER HOLDINGS INC SR UNSECURED ~ 5.350% 12/01/28 . . | BARCLAY INVESTMENTS . 749,738 |.. 750,000 |..
055451-BD-9 ......... BHP BILLITON FIN SR UNSECURED ~ 5.250% 09/08/30 ....cevvuniiiiiuuunniiiiiennnnniirrrnnnnnnessresnnnssssernssnseesee [Devevnnnnnenenns fons o [ CHASE SECURITIES ... iiiuuuuuiiiiiuuisissiiuuiesesseesti s e s s eeeaas e e s s eesai s e s s esanaaeseseasnassesseensnnssesseennns 994,690 [...oovviiiiiiiiiinnnns 1,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 20,953,223 21,000,000
2509999997. Total - Bonds - Part 3 20,953,223 21,000,000
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 20,953,223 21,000,000 61,006
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
6009999999 - Totals 20,953,223 XXX 61,006
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
CATERPILLAR FINL SERVICE SR UNSECURED
14913R-2U-0 .| 1.700% 01/08/27 .voeeeeeeiceieiieeeeeees [ eeene ..04/20/2023 . [Stifel Nicolaus &Co. .. |orvrvriorurirririins e 457,31 | 500,000 |............ 499,760 |............ 499,804 [.ovocuieannn (L O L] AU (L) O L] AU U S 499,814 |..ouvrennee U IO (42,505)].......... (42,505)]..ecvoevnn 6,752 |..01/08/2027 .
DELL INT LLC / EMC CORP SR UNSECURED
24703T-AD-8 .. |6.020% 06/15/26 ........evvmmmmmmmnmnnnnnnnnnnnnnans [ eeeeens ..07/05/2023 . [Cal | 96.4850 ... [oeeeeiiiiiiiiiiiiiins ferneiiiinn 461,198 [.....oeeeeee 478,000 |......cc.... 539,801 [............ 526,899 |......oeeeeeins [V F, (WR-7.0)] S (VN F (7,520) |-eeeeeeieeeenns [N . 519,379 [oeeeiiiinnnnnne (VN (1 O [V O (42,194))..06/15/2026 .
WARNERMEDIA HOLDINGS INC SR UNSECURED
55008V-AG-8 .. |3.755% 03/15/27 ..cooovvveiiiiiiiiiiii .04/28/2023 . [Tax Free Exchange .......|.coooiennniniiiins |oeeinis 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevveennnnnnee (VN (1 O [V O 23,260 |..08/15/2027 .
TRITON CONTAINER 1ST LIEN ~ 0.800% 08/01/23
89680Y-AD=7 .. | .eerrrrrrrririiiiiiiiiiiiiiir e D...... ..08/01/2023 . [Maturity ....coooooeeiiiie |ooeeniiiiiiiieinns | 250,000 [......ec.eee. 250,000 |............ 249,823 |............ 249,947 |................. [ X3 P [ P X [\ 250,000 |..oooeeieennnns [\ [\ PP [V 2,000 |..08/01/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,168,509 2,228,000 2,289,384 2,276,650 0 (7,457) 0 (7,457) 0 2,269,193 0 (42,505) (42,505) (10,182)) XXX
2509999997. Total - Bonds - Part 4 2,168,509 2,228,000 2,289,384 2,276,650 0 (7,457) 0 (7,457) 0 2,269,193 0 (42,505) (42,505) (10, 182), XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 2,168,509 2,228,000 2,289,384 2,276,650 0 (7,457) 0 (7,457) 0 2,269,193 0 (42,505) (42,505) (10, 182), XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 Totals 2,168,509 XXX 2,289,384 2,276,650 0 (7,457) 0 (7,457) 0 2,269,193 0 (42,505) (42,505) (10, 182), XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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 .... ... Phoenix, AZ 182,534 [.. XXX
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 0 182,534 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 182,534 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

182,534

0599999 Total - Cash XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..in. 195,608 4, 189,003 7. 188,414 10.  October. ... (276,322)
2. February...| .o 195,608 5. 184,142 8. AUQUSL......ooo ] 1,187,446 11.  November... ,
3. March 191,097 6. 183,521 9. September 187,023 12.  December 182,534

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6

Code Rate of Interest

Description Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

ol|o|o|e|e

[ 12/28/2023
12/27/2023 .
12/28/2023
12/26/2023
12/29/2023 .
12/18/2023 .
12/22/2023 .
12/28/2023 .
12/28/2023 .
12/26/2023
11/27/2023
11/06/2023 .
12/18/2023 .
12/15/2023 .
12/28/2023 .
12/15/2023 .
U R 12/28/2023

[ O 12/13/2023

01/24/2024 ...
..01/22/2024
01/30/2024 ...
01/18/2024 ...
.... 01/18/2024

. 01/08/2024
..01/24/2024
..02/14/2024
. 01/30/2024
01/09/2024 ...
01/17/2024 ...
... 01/12/2024
.... 0170972024

.. 01/17/2024

AMCOR FLEXIBLES NA CP 4 2 144A
AVANGRID INC CP 4(2) 144A
BROWN FORMAN CORPORATION CP 4(2) 144A ...
DUKE ENERGY CORPORATION CP 4(2) 144A ....
FIDELITY NATL INFO SERV CP 42144A .
KEURIG DR PEPPER INC CP 4(2) 144A ..
KINDER MORGAN INC CP 4(2) 144A ..
NASDAQ INC CP 4(2) 144A ...............

NATL RURAL UTIL COOP FINANCE CP 3(A)3
NORTHERN STATES POWER W1 CP 4(2) 144A
PPL ELECTRIC UTILITIES CP4(2) 144A
PARKER-HANNIFIN CORPORATION CP 4(2) 144A
PUB SERV ELEC & GAS CO CP 3(A) 3 ......

PUGET SOUND ENERGY INC CP 3(A)3 .
RYDER SYSTEMS CP .................

SPIRE INC CP 4(2) 144A
SPIRE INC CP 4(2) 144A

01/26/2024 ...

...... 3,100,859 |..

...6,478,940 |..
8,177,916 |..
6,602,728 |..

6,623,916 |..
6,875,595 |..

...... 3,984,435 |..

VW CREDIT INC CP 4(2) 144A . 01/12/2024 ...ooeee | 3,396,078 |..

WEC ENERGY GROUP INC CP 4(2) 144A [ TP 12/27/2023 01/16/2024 ..ovvven |oeiiinniniiiiiii e 6,650,603 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 100,801,108 0 181,519
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 100,801, 108 0 181,519
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 100,801, 108 0 181,519
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 100,801, 108 0 181,519
60934N-50-0 ....... |FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ... .iiiuuuuniiiiissnntiiiisssi s st eiuss st e ettas s s e e e esae s s e e e e s e s e e e e e b s e s eea s e s e s eesbasssssesbnasesernnnnns | ........... | ........... 12/29/2028 .......... | ............................ 0.000 [ooeiiiiiiiiiiiiiis e [ 2,092 |ueiiiiiiiii B [ 79
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 2,002 6 79

100,803,200

181,598

8 1B ..

coocoo
~
w



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Aetna Health of Ohio Inc.

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

U R 0
(U O 0
U R 0
(U O 0

(U O 0
U R 0
(U O 0
U R 0

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 487,842 493,625 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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