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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 .....oovevvriiiiecteteieieeeeiete e ssssaese s e 6,693,256 |............. 9.384 |........ 6,693,256 |.......ccoovirnen 0 e 6,693,256 |............. 9.384
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 967,222 | 1.356 [.ocnvee 967,222 | O e 967,222 |............. 1.356
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 [reeeeeereeeeeeeenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEA ...ttt 2,061,866 |............ 2.891 ... 2,061,866 |.......coovvvrenen 0 [ 2,061,866 |............ 2.891
1.06 Industrial and MISCEIANEOUS ............ccccvvvereeeeeieeeeeeeeeeeeeieee e e 16,932,579 |............ 23.739 |........ 16,932,579 [ O [ 16,932,579 |........... 23.739
1.07 HyDrid SECUMHIES .....vvieeeeriiriccieteirrecie | [V O 0.000 [eeveciiciriciaes 0 freerereeieeen O e [ 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees O e O e (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans L0 .. .
1.11 Unaffiliated certificates of d@POSIt ............cccvcveeveveeeireeieeceeceecereeeee e 0fiieeeenn 0,000 [ O fooreeeeeireeeens O o [0 I 0.000
1.12 Total long-termM DONAS .........c.coovueueeeeeeeeeeceeeeeeeeeeeeee e s 26,654,923 |............37.370 |........ 26,654,923 ..o 0 [ 26,654,923 |............ 37.370
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) ..ot 15,167,735 |............ 21.265 |........ 15,167,735 [ O [ 15,167,735 |........... 21.265
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeiveveiniinceceeresseees [ 27,855,798 |........... 39.054 |........ 27,855,798 |.....covveienn O [ 27,855,798 |.......... 39.054
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 .....................|occoe... 43,023,533 |............ 60.319 |........ 43,023,533 [ 0 o 43,023,533 |........... 60.319
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 71,326,738 100.000 71,326,738 71,326,738 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ..o A ...
5.2 Totals, Part 3, Column 9 .......c.cccovvciiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e et eee et teesateeasntataasseannstaanssnaanssaaansstessteessseesaseeesnteeaseeesaseeessseeaaseeesase Saeeeenneeeeneeenaseeeaeeeenneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene 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 ..............ccueueveeeeeceeeeteeeeeesctetetesesessseetetesesessssesesesesessssesesesssssssesesesessssssssesassnssssaesasasassssssesasasans sestsesesesasanas 15,754,261
................. 18,126,815
....99,182

Cost of bonds and stocks acquired, Part 3, Column 7

J oo (U= o) e TotoTU o | USROS UPRO

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt
T o= Ta 2 Y=ot 1[0 1720 001U ]2 Yo Wt < TSN
4.4. Part 4, Column 11 (614,263)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiuiieeeeeceete et eece et e teeeessctetetesee s aeaetesesessssaetesesesssssaesesesessssssesesesesansssetesesssnsssesesasannsssesesasanas febesesesatacaesesaes (229,563)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 .........cc.cuiiiuiioieeeieeeeeeeteeee ettt ettt et et ese et e s et es e s et e s et easesessaseseeeeeseseeseaeeneaen 4,515,299
DedUCt aMOTHZAtION OF PIEMIUM ........vieeceeeeeet e ceceeee et eeeeeeeete s e s ssetete s s s asssaese s s s ssssseees s s ssssseses s s ssssseses s s ssssseses s s sssnseses s s sssnseses s s sssnsesesasssasansnsasas Setstsesesesesastacaes 80,896

Total foreign exchange change in book/adjusted carrying value:

LTS R =y IR 0713731 e TSSO 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt b bbbt h e bbb et e e s 280 s8eReaE e b e b e b e bbb b e

8.3. Part 2, SECHON 2, COIUMN M6 ...ttt eeeeeee e e esseeseee e esesesesesee s esesesee e e e e seseseeee e e s esesesee e e seseeeeee e s e seseaesesasnas Soisnsne st esssas s s e s s 0

8.4, Part 4, COIUMN 15 ...ttt b et b £t h e E £ eE bR E £ eh b4 £ eE bbb £ eE L E SR b £ oL b b b e st b b e s enensn s et et en e st et en 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN T4 .ottt ettt e bbb £t E b ot E b £ £ ot E SR b £ et E b et ee bbbt ensnsea et s s ensnaeaea 67,043

9.2. Part 2, Section 1, COIUMN 17 ... e e e e e e e e e e e e e e e e e e e e e e aeeaeaaes Sobeebeabeab e et e e b e s b b e b b ens

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt ettt s e b et st h b e b e et a et h b et ettt s h et et et taeae 2omensnseaetesesennsnaeses s s 0

LT oY 7o) 11131 e TSSO PPN 184,644 ..ot 251,687
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiiinissese s e 2,905
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-+10) ......ceevevruruererereeeeceeteeeseeereseteseseeesseaesesesesssstesesesesssstesesesananes sesssesesesesanas 28,291,455
(DTt [ Tet i (o) =TI aTe g F=Te o Ty (=T o JR= T 4o U 0
Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........ccueuiioioececeeieeeeeeceete e eseesctete et esesseastetesesessseesesesesessssetesesesessssesesessssnssaesesesansnanas chebesesessacnes 28,291,455
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 .......cccooevveereierenses e 6,693,256 |.......cccovnuee 6,287,823 |.ovoveeee 6,657,763 |......ccvneneee 6,810,000
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 967,222 928,995 963,750 1,000,000
by governments) 4. Totals 7,660,478 7,216,818 7,621,513 7,810,000
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 2,061,866 2,016,692 2,132,719 1,964,718
Industrial and Miscellaneous, SVO 8. United States .....coooveeieeeeeeeeeeeeeeee e 16,705,119 |...co.o...... 16,290,656 |................. 17,201,704 |................. 17,475,000
Identified Fur‘u‘is, Unaffilia}ted Bank 9. CANAUA ..o O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Loans, Unafilated Cortiicates of 10._ Other Countries 227,460 240,656 209,427 250,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 16,932,579 16,531,312 17,411,131 17,725,000
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 26,654,923 25,764,822 27,165,363 27,499,718
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
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 1,636,532 1,636,532 1,740,117
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 1,636,532 1,636,532 1,740,117
26. Total Stocks 1,636,532 1,636,532 1,740,117
27. Total Bonds and Stocks 28,291,455 27,401,354 28,905,480

Sl04




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 1,811,006 |.............. 4,882,250 ..o O o O e 0 | XK e e 6,693,256 JRCIN I 6,652,678 6 | 6,693,256
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

. 0.0
1,010,969 1,040,582 0 0 XXX 2,061,866 3.8 2,184,592 6.1 2,061,866 0

5.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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

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

............... 2,468,725

............... 3,099,818

21,139,131 |..

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10 11
% From Col. 8 Total Publicly
Prior Year Traded

12
Total Privately
Placed (a)

22,348,688

..... 1,030,345 |....

13,588,241

R 1,847,062

...3,845,89% |..

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




L0IS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 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

12ANAICT (e (D) ... 29,676,884 | 8,361,944 |............... 5,107,622 |..cooeeeeeeeeeeee O e D9, GOV TR D.9,0 TN RO 23,310,585

12.2NAIC 2 ... N 1,139,131 |.... . . . ...3,845,89 |..

123 NAIC 3 i (D) 973,000 102,070,302 | 03,104,029 [ O [ O 0 0,704,480 1203 D, %, CTRTI ORI D, 0. % ST R 1,847,062

124NAICA e (D) el O 3042 430,072 O [ O 0 813,008 T D, %, CTRTI ORI D.0, 0 G AR 0

125 NAICS e (D) el O O O O O 0 (©) el O 00 D, %, CTRTI ORI D, 0,0 G FOUR 0

12.6 NAIC6 ... . XXX XXX 0

12.7 TotalS ..o f 30,650,389 |............. 12,455,069 |............. 11,405,028 | O e 0 e (b) 54,510,486 |..........cceve.e... 100.0 | D9, GOV TR D9, 0. NN R 29,003,543 |............. 25,506,943

12.8 Line 12.7 as a % of Col. 7 56.2 22.8 20.9 0.0 0.0 0.0 100.0 XXX XXX XXX 53.2 46.8
13. Total Bonds Prior Year

13 ANAIC T e 20,214,238 |.............. 7,086,304 |....cocennnn 3,885,416 oo O e O [ 0 o XXX e e XK e 31,185,958 | 870 e 9,426,201

13.2NAIC 2 e 0

13.3NAIC3 ... 0

134 NAIC4 ... 0

T35 NAIC S e

13.6 NAIC6 ...

13.7 TOtalS .o 20,214,238 |.............. 9,814,260 |.............. 5,822,520 |..oveeeerierereeeeieeen O e O e 0 e XK e e XKl | (D) e 35,851,018 |.....cveveveveee. 1000 oo 10,972,770 |.............

13.8 Line 13.7 as a % of Col. 9 56.4 27.4 16.2 100.0 XXX 30.6 69.4
14. Total Publicly Traded Bonds

14.1 NAIC 1 7,864,331 | 2,863,424 |..ooooeeeeeee O e O e 0 ). 23,310,585 [ 42,8 9,426,201 23,310,585 |............ XXX i

14.2NAIC 2 ... 1,139,131 |.... ....529,442 |....

14.3NAIC 3 ... .934,917 |... .531,957

T4ANAIC 4 oo O 0. 485,170 |...

T45NAIC S oo O 0 [ O oo O e 0 e O e O [ 000 e 0 [ 000 |

14.6 NAIC 6 0 0

14.7 TOtalS .o 9,938,379 |.cceee6,482,334 [ O | O e 0 [ 29,008,543 | B2 [ 10,972,770

14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 434 | 343 | 228 000 | 000 [ 000 | 10000 [ XXX e [ D0 0 SN NUSIURUIND ¢ ¢ RUURUNY ISR

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

Section 12 23.1 18.2 11.9 0.0 0.0 0.0 53.2 XXX XXX XXX 53.2 XXX

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

15.7 Totals ..ccoeveveeiieeee,

2,516,690 |....

15.8 Line 15.7 as @ % Of COL. 7 .....ccuurinerccu el 70.8 [ 9.9
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 3.1 4.6 9.0 0.0 0.0 0.0 46.8 XXX XXX XXX XXX 46.8
(@) Includes $  ooveiinine 25,506,943 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

current year, $

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

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

27,855,563 ; NAIC2 §

........................... ; NAIC3 $.vvviviiieeeeee. 5 NAIC4 $ e 3 NAIC S $eccceeeeee. 5 NAIC 6 $

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccceeeireeenccincenccenes o, 1,811,006 |.............. 4,882,250 |...ooovvveeieieeceeen O [ 0 e 0 e XX o 6,693,256 |.....cceeeceennn 12,3 | 6,652,678 |.......ooovvveeen 18.6 [ 6,693,256

1.02 Residential Mortgage-Backed Securities ...

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

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

1.05 Totals 1,811,006 4,882,250 0 0 XXX 6,693,256
2. All Other Governments

2.01 Issuer Oblgations ........c.cccoveerereeeeeeeereininrnseens [ 0

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

967,222

.0 [

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..

4.02 Residential Mortgage-Backed Securities ...

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

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

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

4.05 Totals 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccceeeireeineoinecineineies [oeeeieeiieeeee e [V 996,411 |...coceeeeee 1,040,582 |...ooviiiicicine 0 [ 0 [ D.9.0 CHUII TR 2,036,993 |..cooeiiiieieiene 3.7 | 2,133,632 [ 6.0 [oirieinne 2,036,993

5.02 Residential Mortgage-Backed Securities ... 14,558 |.. ... 24,873 |. ..50,960 |... ... 24,873 |

5.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiiiiies 0 om0 o O e O | XK o 0 [ 000 | o 000 | 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 . 0.0 0

5.05 Totals 10,315 1,010,969 1,040,582 0 XXX 2,061,866 3.8 2,184,592 6.1 2,061,866
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccceeeereeirecinccencieneies [oeiiieeinens 28,829,068 |.............. 6,064,237 |.....coenve 7,153,026 oo 0 [ 0 [ XXX ovvivies oo 42,046,331 [ TTA | 24,260,913 |.ociiiiind 67.7 [ 19,281,199

6.02 Residential Mortgage-Backed Securities ... [ SOOI [V R [V [V 0 e 0 o XXX e, [V 0.0 [ e 0.0 [ 0

6.03 Commercial Mortgage-Backed Securities .......... [.....ccocoocviiiennn. [0 [V [V 0 e 0 o D0, 0. CNN R [V 0.0 [ e 0.0 [ 0

6.04 Other Loan-Backed and Structured Securities ... 0 497,613 2,244 198 0 XXX 2,741,811 5.0 2,752,835 7.7 0 2,741,811

6.05 Totals 28,829,068 6,561,850 9,397,224 0 XXX 44,788,142 82.2 27,013,748 75.4 19,281,199 25,506,943
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
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

8.06 Affiliated Bank Loans - Acquired

8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 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

12.04 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

................ 9,160,830

12.10 Line 12.09 as a % of Col. 7 56.2 é2.8 é0.9 0.0 0.0 0.0 100.0 XXX XXX XXX 53.2 216.8
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 20,096,757 |eeeeeeennnnn 9,380,634 [ 8,569,832 | O o0 e XK XK [ XXX e XX [ 33,047,223 [ 92,2 | 10,921,810 |.ocoeenvenee. 22,125,413

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
13.09 Totals
13.10 Line 13.09 as a % of Col. 9

.. 14,430 |...

... 50,960 |..

56.4

................ 9,814,260
27.4

................ 5,822,520
16.2

35,861,018

100.0

10,972,770

30.6

69.4

14. Total Publicly Traded Bonds
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
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

12,572,515

..10,315 |...

................ 9,923,821

14,558 |..

................ 6,482,334

28,978,670

... 24,873 |.

10,921,810
... 50,960 |.

28,978,670

... 24,873 |.

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

15.04 Other Loan-Backed and Structured Securities . |.

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

................ 2,516,690
......................... 9.9

4.6




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 2022 OF THE Coventry Health Care of Kansas, Inc.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 20,097,384 |....covenve. 20,096,757 |eeeeeeeerereenceninirinens [
2. Cost of cash equivalents aCQUIrEd .............cooeueuevevcecuceeeeeeeeeeceeeeeee s [ 954,276,050 |.......cec..... 954,045,170 |..oovvveeiririnne 230,880 |.ovovveiecieieeieicieiin
3. ACCIUAI Of GISCOUNL .....evuieieiiiiii ettt [oessessessese s 768,679 |...cocvvvvccnnn. 768,679 ... L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (108S) ON AISPOSAIS .........coeveveveiieieeierereieissieieieiee et sessseses [reseseceeaeeseseesesecaenas (G 10 ] [0 ] P (R
6. Deduct consideration received on diSPOSALS ...............ccoceveveeeeerceeueiereeeecaens [orereeeeeenenns 947,286,298 |................ 947,055,026 |......ocovvvierrnene 231,272 oo
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 27,855,798 |.......cccenc. 27,855,563 ..o P
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N
12. Statement value at end of current period (Line 10 minus Line 11) 27,855,798 27,855,563 235

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

SCHEDULE D - PART 1

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

oL

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
912828-\B-3 ..... US TREASURY NOTE/BOND .....ovvivvrnnnnniiiiiinninieennns L SD [ e | s LA e 1,819,091 |...98.9260 [.......cceen 1,790,557 |oeeeeinnnnnn 1,810,000 |....oeevennnen 1,811,006 |ooevennrnennnnd (U O (2,761) oo (U (VI P 1.750 |...... 1.595 [MN Lo | 4113 | 31,675 |....01/21/2020 ...|....06/15/2023 ...
91282C-AJ-0 ..... US TREASURY NOTE/BOND ...eveeuieeennnnnnreermnnnnnneennn fooe von | onnnene | onreeenns L LA 4,838,672 [...89.9450 |[.............. 4,497,266 |...ccvvnnnnnns 5,000,000 |.eevuennaannns 4,882,250 |....oieeeennnnnn (U] R 43,340 |eeeeiiieennnn (U [ 0.250 |...... 0.912 [FA s |oeeienniaeaennes 4,247 | 12,500 |....08/31/2020 ...[....08/31/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,657,763 | XXX 6,287,823 6,810,000 6,693,256 0 8,360 XXX XXX
0109999999. Total - U.S. Government Bonds 6,657,763 [ XXX 6,287,823 6,810,000 6,693,256 0 8,360 XXX XXX
168863-CF-3 ..... |CH|LE REPUBLIC OF SR UNSECURED ... |D ...... |2 | 1.F FE ..|... .. 963,750 |...92.8990 |... 928,9% |.... .1,000,000 |.. ....967,222 0. .. 13,050 |... ...06/20/2022 ... |....02/06/2028 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 963,750 | XXX 928,995 1,000,000 967,222 0 13,050 XXX XXX
0309999999. Total - All Other Government Bonds 963,750 | XXX 928,99 1,000,000 967,222 0 13,050 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
544495-30-5 ...... LOS ANGELES CALIF WTR SER C ..eeeevenneeeermnnneeeeenn fooe ven | s 2 e LADFE e 1,066,257 |. 105.7540 |.eeeeneeennnnn 951,789 |ovveeeeeeennnnn 900,000 |-eeeevrunnreenes 996,411 [cooeeeeeennnnnnn (VI (20,016) [.neeeeennnnnnn (VI O 0 |o.nn 5.000 |...... 2470 [JJ coeeees oo 22,500 |eeeeniiaenns 45,000 |....05/22/2019 ...|....07/01/2042 ...
NEW YORK CITY NY TRANSITIONAL SUBORDINATE FUTURE
64971X-KJ-6 ..... TAX SECURED ....iieeerenneeermnnnnaseernnnnaseennnnnnnnaes foos vee | onnees 2 teeeennns L AFE 1,040,582 |. 100.0480 |.............. 1,040,496 |.............. 1,040,000 |......ceeennnn 1,040,582 |..covvvnnnaens (U] R (9,580) |-evnunnnns 67,043 |oueuiiiieinnnnns 0 |..... 4.000 |...... 2.870 N ooos Joeeieiiiiiinnnns 6,933 |oeeuiiiiaenes 41,600 [....04/24/2019 ...|....11/01/2037 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,106,839 | XXX 1,992,285 1,940,000 2,036,993 0 (29,5%) 67,043 0 [ XXX XXX XXX 29,433 86,600 XXX XXX
3128MC-NE-1 ... Freddie Mac POOL NO G13789 . 14,911 (...98.7270 |... ... 14,056 |.... ... 14,237 |.. 0 . eee (49) . ...03/23/2010 ... |....04/01/2025 ...
3128MC-NF-8 ..... Freddie Mac POOL NO G13790 . 10,969 |...98.7560 |... ...10,351 |.... ...10,481 |.. .0 .. ... (35) ] ...03/23/2010 ... |....04/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residentia
Backed Securities 25,880 | XXX 24,407 24,718 24,873 0 (84) 0 0 XXX XXX XXX R 1,113 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 2,132,719 | XXX 2,016,692 1,964,718 2,061,866 0 (29,680) 67,043 0 XXX XXX XXX 29,525 87,713 XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN .oovvenvviviinnnns o e et | s 3B FE |t 525,600 |...91.4860 |.................457,430 |......ccoeennns 500,000 |.eeevvrenninnnns 457,430 |.........(64,074) [.......... (3,801) |eevennvieinnnnn0 oo 670 | s ....11/30/2021 ...|....04/20/2029 ...
012653-AD-3 ..... ALBEMARLE CORP SR UNSECURED . e 2B FE L .. 499,540 |...97.7820 |... . 500,000 |.. ....499,586 ....05/10/2022 ...|....06/01/2027 ...
013817-AW-1 ..... ALCOA INC SR UNSECURED A1 [ SAFE L .. 207,500 |...98.7240 |... ....239,275 ... 11/25/2014 ... |....10/01/2024 ...
031162-DH-0 ..... AMGEN INC SR UNSECURED e [ 2.AFE L .. 998,670 |...93.6990 |... . . ....998,692 ....08/15/2022 ...|....08/18/2029 ...
03690A-AH-9 ..... ANTERO MIDSTREAM PART SR UNSECURED . A1 [ 3.CFE L ..513,100 |...91.4730 |... ... 500,000 |.. ....457,363 .. (2,667) [ ....11/30/2021 ...|....06/15/2029 ...
12008R-AR-8 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... 1 e [ 8.CFE Ll ...94.1440 |... . 500,000 |.. ....457,521 ..652 | ....10/17/2022 ...|....06/15/2032 ...
12543D-BM-1 . CHS COMMUNITY HEALTH SYS SECURED ... 1 .4BFE .. ...75.5280 |. . 500,000 377,642 .. .. (6) [ ...01/721/2022 ..
12653C-AK-4 . CNX RESOURCES CORP SR UNSECURED .. 1 .3.BFE .. ...95.9500 |. . . 500,000 479,749 |.. 0 | ....00/12/2022 ..
24422E-VK-1 . DEERE JOHN CAP CORP SR UNSECURED . .. 1.F FE .. ...98.1800 |. . .1,000,000 .998,336 |.. 46 |. ...09/06/2022 ..

...08/17/2022 ... ....06/01/2030 ...

268858-AN-0 ..... EQT MIDSTREAM PARTNERS L SR UNSECURED . (1,157) |

1 e [ 8.CFE L)L . ...96.3990 |... ..625,000 |.. ...602,492

303031-8G-0 ..... META PLATFORMS INC SR UNSECURED 1 e [ LEFE L) .. 499,052 [...93.1230 |... . 500,000 .. ....499,055 2 ....12/28/2022 ... |....08/15/2027 ...
35906A-BF -4 ..... FRONTIER COMMUNICATIONS 1ST LIEN ... 1 e [ 4B FE L)L .. 445,000 |...87.2020 |... . 500,000 |.. ....436,012 .. (9,637) |.... ....649 [. ....11/30/2022 ... |....05/01/2028 ...
366651-AC-1 ..... GARTNER INC SR UNSECURED 1 [ 8AFE L) ..521,850 [...93.3160 |... . 500,000 .. ....466,578 |......... (48,083) |.......... (6,671) |. ... 1173072021 ... |....07/01/2028 ...
438516-CE-4 ..... HONEYWELL  INTL SR UNSECURED ... e [ LR FE L) ...87.1620 |... . 500,000 |.. T3 T20 0 4,941 ....02/25/2022 ... |....03/01/2027 ...
513272-AC-8 ..... LAMB WEST HLD SR UNSECURED 1 [ 8.CFE L) ...94.8000 |... . 500,000 .. ....474,001 ....08/17/2022 ... |....05/15/2028 ...
609207-BB-0 ..... MONDELEZ INTL SR UNSECURED e [ 2B FE L)L ...85.2660 |... 639,497 |.... . 750,000 |.. ....744,843 ...08/03/2022 ... |....03/17/2032 ...
651229-BC-9 ..... NEWELL RUBBERMAID INC SR UNSECURED . A1 .. 3.AFE ... ...99.2860 |... 496,431 |.... . 500,000 .. ....49,431 ....00/09/2022 ... |....00/15/2027 ...
674500-EF-8 ..... OCCIDENTAL PETROLEUM SR UNSECURED .. 1 CSAFE L . 101.1990 | ..505,996 |. . 500,000 .503,719 |.. ....10/06/2022 .. 01/01/2031

785592-AV-8 ..... SABINE PASS LIQUEFACTION SECURED 2 .2.BFE .. . 101.1860 |. ..404,745 |. . 400,000 .412,085 .. ....08/30/2022 .. 06/30/2026

816851-BP-3 ..... SEMPRA ENERGY SR UNSECURED .. 1 .2.BFE .. ...91.2390 |. .1,000,000 .963,230 |.. ...08/17/2022 .. 04/01/2029

88579Y-BJ-9 ..... 31 COMPANY SR UNSECURED . -1 CLEFE .. ...84.8790 |. .1,000,000 .855,620 .. ....00/13/2022 .. 08/26/2029 ...
90932L-AG-2 ..... UNITED AIRLINES INC SECURED . .| .3.BFE .. ...93.1370 | . 500,000 .465,687 |.. ...01/11/2022 .. 04/15/2026 ...
911365-BP-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 [ 8B FE L)L ...81.6850 |... . 500,000 .. ....408,426 ....06/29/2022 ... |....01/15/2032 ...
950810-AP-9 ..... WESCO DISTRIBUTION INC SR UNSECURED e [ 8B FE L)L . 101.3850 |... . 500,000 |.. ....508,927 ....11/30/2021 ... |....06/15/2028 ...
962178-AN-9 ... WEYERHAEUSER REAL ESTATE SR UNSECURED .. e [T | 3LC FE L . ...99.6050 |... . 200,000 .. ....199,210 ....06/17/2015 ... |....06/15/2024 ...
983100-AS-7 ..... WYNDHAM WORLDWIDE SECURED .......eeeeeecuveeeeeeeiiieees |oee e e | IO L3 CFE o 550,000 |...97.9340 |.................480,669 |................ 500,000 f....eeveennnnnnns 489,671 ...01/11/2022 ...|....07/31/2026 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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
00774M-AG-0 ..... AERCAP _|RELAND CAP SR UNSECURED .........ccceveiiviennsfonn oue D...... 1o L2C0FE | 209,427 [...96.2620 |.......cceuunnnns 240,656 |.....oiiiiinnnnn 250,000 [......cceennnnnns 227,460 [....ooeivnnnnnns (U 7,082 e [ 0 )...... 4.450 |...... 7.680 JAD iivvos Jovenniiiiiiinnnns 2,781 [oooiiiiiinnnnns 11,125 |....04/10/2019 ... |....10/01/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 14,685,006 | XXX 13,896,352 14,975,000 14,190,768 (510,678) (17,707) XXX XXX 166,591 343,467 XXX XXX
15034A-AE-5 ..... CEDAR FUNDING LTD SERIES 21-14A CLASS C eevvveneeee foun ven | s 4 s .. 1.F FE .. ...92.9450 |...coviiiiiieens 464,727 |oveeeeeeeennnnn 500,000 |.... e 1,937 o0 [0 50929 L 5.677 | JAJO ...02/10/2022 ...|....07/15/2033 ...
26250U-AS-4 ... DRYDEN SENIOR LOAN FUND SERIES 13-26A CLASS BR ... [... o] veeeeer| oeeeenes .. 1.CFE .. L.97.3760 |ooeiiiiiis 486,880 [.....ccevvnnnnns 500,000 |.... n 6,113 0 [0 050529 6.052 [ JAJO ....06/10/2022 ...|....04/15/2029 ...
47047J-AE-4 ..... JAMESTOWN CLO LTD SERIES 19-1A CLASS B ...eeeeeeenne fon vee | s 4 s .. 1.F FE .. ...96.5590 |..ccevniiiiieenns 482,793 |.ooeeiien 500,000 e 1,636 o0 [0 70243 7.640 | JAJO ....08/15/2022 ...|....04/20/2032 ...
55953U-AC-8 ..... MAGNETITE CLO LTD SERIES 21-30A CLASS B .. 1.CFE ..|.. ...96.3500 |.. ..240,876 |... .250,000 |.oeevvennneenennn250,000 fouenneiiiinnnn0 e o0 000005958 | 5.296 [ JAJO ....10/01/2021 ...|....10/25/2034 ...
67080P-AE-6 ..... NYACK PARK CLO LTD SERIES 21-1A CLASS B1 .. .. 1.CFE ..|.. . ...95.49%0 |.. 477,478 ... 500,000 +..500,000 |-eeeeiieeeeennn0 o0 0 [0 ] 50843 5.187 | JAJO ....09/02/2021 ...|....10/20/2034 ...
830120-AC-8 ..... SIXTH STREET CLO XVI LTD SERIES 21-20A CLASS B ....[... .ccf.eenees coceeenees | 1.OFE .. ... 96.4410 [, 482,206 |....oeiiiinnnnn 500,000 |...ceeeeneeeee. 500,000 Jooeniiiiinnnnn0 o0 o0 00005893 .l 5.427 | JAJO ...09/08/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 2,726,125 | XXX 2,634,960 2,750,000 2,741,811 0 15,686 XXX XXX 34,150 61,268 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 17,411,131 | XXX 16,531,312 17,725,000 16,932,579 (510,678) (2,021) XXX XXX 200,741 404,735 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 24,413,358 | XXX 23,105,455 24,725,000 23,888,239 (510,678) (3,252) XXX XXX 217,434 490,442 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 25,880 [ XXX 24,407 24,718 24,873 0 (84) XXX XXX 9% 1,113 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0] XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 2,726,125 | XXX 2,634,960 2,750,000 2,741,811 0 15,686 XXX XXX 34,150 61,268 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 27,165,363 [ XXX 25,764,822 27,499,718 26,654,923 (510,678) 12,350 XXX XXX 251,676 552,823 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .7,758,711 1B.. S 1,747,613 1D .$ 99,411 1E..$ ............ 1,354,675 1F .8 ..o 3,433,477 1G .8 . 0
1B 2A..$.. .998,692 2B .. -$ ... 227,460
1C 3A..$.. .1,706,003 3B.. -$ . 2,680,264
1D 4A ..$ ... 4B .. .8 .0
1E 5A ...% 5B .. .8
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

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
SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC TR US
808524~79-7 ... DIV L.evviiiiiiiiiiiiiiiiiii . ....10,683.000 806,994 806,994 .... 868,648 ....27,365 (61,654)| (61,654) .. 01/06/2022 .| ..eer wennnn
921946-40-6 ... [ VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS .... |.eeevvvvens [evveenecfviiiiiiiiiiiininns 7,666.000 829,538 829,538 .... 871,469 ... 24,928 (41,931)f (41,931) .. 01/06/2022 .| ..evee euene
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 1,636,532 XXX 1,636,532 1,740,117 0 52,293 0 (103,585) 0 (103,585) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 1,636,532 XXX 1,636,532 1,740,117 0 52,293 0 (103,585) 0 (103,585) 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
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

1,636,532

1,636,532

1,740,117

52,293

(103,

o

585))

(103,585)

5999999999 - Total Preferred and Common Stocks

1,636,532

1,636,532

1,740,117

52,293

(108,

o

585)

(103,585)

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

Number

ocooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
168863-CF-3 .........| CHILE REPUBLIC OF SR UNSECURED  3.240% 02/06/28 .... . |D... ... |....05/20/2022 ... | GOLDMAN SACHS & CO . ... 963,750 |.. ... 1,000,000 |..
0309999999. Subtotal - Bonds - All Other Governments 963,750 1,000,000
012653-AD-3 ALBEMARLE CORP SR UNSECURED  4.650% 06/01/27 .. ...05/10/2022 .. |BOFA SECURITIES INC . ..499,539 |.. 500,000 |..

031162-DH-0 . .998,670

..| AMGEN INC SR UNSECURED ~ 4.050% 08/18/29 ........ 08/15/2022 ... |BOFA SECURITIES INC . . 1,000,000
.|BUILDERS FIRSTSOURCE INC SR UNSECURED  6.375% 06/15/32 .

12008R-AR-8 . . 10/17/2022 ... [ DEUTSCHE BANK ... . 456,875 .500,000
12543D-BM-1 . ..| CHS COMMUNITY HEALTH SYS SECURED ~ 5.250% 05/15/30 . .|Citigroup Global Markets Inc .500,625

12653C-AK-4 . ..| CNX RESOURCES CORP SR UNSECURED  7.375% 01/15/31 .|Citigroup Global Markets Inc .500,000

15034A-AE-5 . ..| CEDAR FUNDING LTD SERIES 21-14A CLASS C  5.929% 07/15/33 . .|Credit Suisse Securities USA L . . 497,750

24422E-1K-1 ......... DEERE JOHN CAP CORP SR UNSECURED  4.150% 09/15/27 +|----09/06/2022 ... |MITSUBISHI ....998,290 |..

26250U-AS-4 ......... DRYDEN SENIOR LOAN FUND SERIES 13-26A CLASS BR ~ 5.520% 04/15/29 . ....05/10/2022 ... [SOCIETE GENERALE .... ....491,500 |.. . .
26885B-AN-0 ......... EQT MIDSTREAM PARTNERS L SR UNSECURED  7.500% 06/01/30 ....08/17/2022 ... |BOFA SECURITIES INC . ....654,688 |.. ....625,000 |..
303031-8G-0 ......... META PLATFORMS INC SR UNSECURED ~ 3.500% 08/15/27 ... .|-..-12/28/2022 ...|Tax Free Exchange ... .... 499,052 |.. ....500,000 |..
35906A-BF -4 ......... FRONTIER COMMUNICATIONS 1ST LIEN ~ 5.000% 05/01/28 . «|---- 1173072022 ... |MORGAN STANLEY ... 445,000 |.. ...500,000 |..
438516-CE-4 HONEYWELL  INTL SR UNSECURED ~ 1.100% 03/01/27 ...02/25/2022 ... | SUNTRUST CAP MARKETS .. ....468,780 |..

47047J-AE-4 . .. | JAMESTONN CLO LTD SERIES 19-1A CLASS B 7.243% 04/20/32 08/15/2022 ... | GOLDMAN SACHS & CO .. . 486,875

513272-AC-8 . ..|LAMB WEST HLD SR UNSECURED  4.875% 05/15/28 08/17/2022 ... | GOLDMAN SACHS & CO .491,250

609207-8B-0 . ..|MONDELEZ INTL SR UNSECURED  3.000% 03/17/32 ... 03/03/2022 ... | DEUTSCHE BANK ... . 744,488

651229-BC-9 . .. |NEWELL RUBBERMAID INC SR UNSECURED  6.375% 09/15/27 09/09/2022 ... | CHASE SECURITIES .500,000

674599-EF-8 . ..| OCCIDENTAL PETROLEUM SR UNSECURED  6.125% 01/01/31 10/06/2022 ... [BOFA SECURITIES INC . .503,750

785592-AV-8 ......... SABINE PASS LIQUEFACTION SECURED  5.875% 06/30/26 ... ...08/30/2022 ... |MITSUBISHI ... 413,29 |..

...08/17/2022 ... | SUNTRUST CAP MARKETS ..

€13

816851-BP-3 ......... SEMPRA ENERGY SR UNSECURED  3.700% 04/01/29 - ....961,380 |.. ,000,000 |..

88579Y-BJ-9 ......... 3 COMPANY SR UNSECURED ~ 2.375% 08/26/29 ... +|----00/13/2022 ... | WACHOVIA ....850,270 |.. ,000,000 |..

90932L-AG-2 ......... UNITED AIRLINES INC SECURED  4.375% 04/15/26 ....01/11/2022 ... | BNP PARIBAS ....515,625 |.. ....500,000 |..

911365-BP-8 ......... UNITED RENTALS INC SR UNSECURED ~ 3.750% 01/15/32 ... e | weer|---.08/20/2022 .. | Deutsche Bank - 2485 DTC . - ....408,750 |.. ....500,000 |..

98310-AS-7 ....eune IIYNDHAM WORLDWIDE SECURED  6.625% 07/31/26 ..euvesessessissessessissessensessessessessessessesnesnennesnesnessens | concanesnesnanss ..01/11/2022 ... | BARCLAY INVESTMENTS ... .ttttietittsetettaetettset ettt 550,000 |-.veveieeiniinienienes 500,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 13,436,453 13,775,000

2509999997. Total - Bonds - Part 3 14,400,203 14,775,000 106,925
2509999998. Total - Bonds - Part 5 1,986,495 2,000,000 9,378
2509999999. Total - Bonds 16,386,698 16,775,000 116,303
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 0

4509999999. Total - Preferred Stocks 0

808524-79-7 ... SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC TR US DIV . ...01/06/2022 ... |Strategas Securities, LLC .... ...10,683.000 |.. ....868,648 |..

olo|lo|lo|o|o o|lo|o|e

921946-40-6 . VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS ... 01/06/2022 ... [Strategas Securities, LLC .. . 7,666.000 |.. .871,469
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,740,117
5989999997. Total - Common Stocks - Part 3 1,740,117
5989999998. Total - Common Stocks - Part 5 0
5989999999. Total - Common Stocks 1,740,117
5999999999. Total - Preferred and Common Stocks 1,740,117

6009999999 - Totals 18,126,815 XXX 116,303
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Freddie Mac POOL NO G13789  4.500%
B128MC-NE-1 .. | 04/01/25 .o e | s .12/01/2022 .| Paydown .eeeeeeeeeeenni e e 15,891 |oeeeeees 15,891 [ooeeeeeee 16,644 |............. 16,046 |.eevveeneennee (1) [RE5)] [ T (155) [+ eeeenneeeees [ P 15,891 |oeeeeiiiieeee [V [V (U O 373 |..04/01/2025 .
Freddie Mac POOL NO G13790  4.500%
3128MC-NF-8 .. | 04/01/25 .....iiieeeniiieeceinieeeeecenneneeeeenns | e ..12/01/2022 .| Paydown ....eieiiiiiniianes|rrnnineneeeniinnes feeeeeeeeennas 9,862 [...cceeenninnnns 9,862 |.ccunnunnnns 10,321 |ooeviiiins 9,957 |eeviiiieiaenes (U R (2150 [U OT (95) |+ eeemmmmnnaaaees [ PP 9,862 |eeevniiiiaanes [ T [ (O FPTPT 219 |..04/01/2025 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 25,753 25,753 26,965 26,003 0 (250) 0 (250) 0 25,753 0 0 0 592 XXX
AMERICAN AXLE & MFG SR UNSECURED  5.000%
02406P-BB-5 .. | 10/01/29 ....oiviiiiiiiiiiiiiiinneeciiiiececvinaan [ s ..10/28/2022 .| CANTOR FITZGERALD .......|eceeveevieriinnnnns Jovnennennnns 402,499 |...oennnnnnns 500,000 [o.eunnnnnnee 379,916 |............ 485,170 [.ooviviennnnnnnns () 2,249 |.......... 106,502 |......... (104,253) [...ccevvvnnnnnns [V PO 380,916 |.oevvvnninnnnns [V 21,583 |oveennnnns 21,583 [ 29,99 |..10/01/2029 .
BUILDERS FIRSTSOURCE INC SR UNSECURED
12008R-AP-2 .. | 4.250% 02/01/32 ..oevvvriiiiinniiiiiiiniieeeecenns [ eeeeenn [ 07/22/2022 . | DEUTSCHE BANK ..ovvvvvees fovvivininiiiiiiiins Joviiieeeens 422,500 |..ovennnnnnns 500,000 [o.eunnnnnnee 513,440 |............ 513,276 |ouvveniiiiinnnnns (U N [£:5515) ] R (U O [RE5515) 1 PR [V PO 512,419 [ [V . (89,919) ..02/01/2032 .
CEDAR FUNDING LTD SERIES 19-10A CLASS DR
15033X-AQ-9 .. | 7.443% 10/20/32 ..eevvviiviiinnniiiiiinieeevinenn [ e ..05/17/2022 . |Baird (Robert W) ........loeeeeeeeiiiiiiiiiiins |onennnnnis 236,875 [...cceeeeen 250,000 |.....ounn.n. 250,000 |....cevnenn 250,000 [.ovivviirnnnnnnns (U O [V [ [V [V PO 250,000 |veveenniiiinnns [V . (13,125) ..10/20/2032 .
CONSTELLATION BRANDS INC SR UNSECURED
21036P-AL-2 .. |4.250% 05/01/23 ..eevvvvniiiiiiiieiiiciiiineeeees [ e ..06/08/2022 .|Call 101.5239 ... ...126,905 |... .... 125,000 .... 126,406 ... (185)[.... ..06/01/2023 .
55336V-AG-5 .. |MPLX LP SR UNSECURED  4.875% 12/01/24 .....|....... ..04/25/2022 . | SUNTRUST CAP MARKETS .. ...204,692 |... ... 200,000 .. 162,411 19,335 |.... .. 12/01/2024 .
NEUBERGER BERMAN CLO LTD SERIES 13-14A CLASS
641290-BE-9 .. |AR2  5.404% 01/28/30 ..evveeeeeennnieeeeennn e ..02/17/2022 .| WACHOVIA ... ...499,290 |... ... 500,000 ...500,150 .. (859)].... ..01/28/2030 .
POLYONE CORP SR UNSECURED  5.250% 03/15/23
TRITIP-AK=2 oo | eeeeeeeiiiii e eennnn [ ..11/02/2022 .| Cal | 101.0000 ... |eeeeeeeeeeniieeeee feeeeeeennens 101,000 |-.vvennneeees 100,000 |......ceveenn 95,102 [.oeeevennnnns 97,870 [oeeeeeeeennns O fooeieeeeeen 1,441 | 0 [ 144 [0 e 99,31 [0 e 689 [..oeeeeennnns 689 [....cevnnnnnnn 6,935 |..03/15/2023 .
ROCKFORD TOWER CLO LTD SERIES 21-1A CLASS C
TT341K-AG-6 .. |6.243% 07/20/34 eoveeeeeeeeeeeeeeeeeeeeeeeen | e ..02/02/2022 .| BANC AMERICA ....ceevvenne |oeemmmmineeeenniees Joreeeeeens 500,680 |-eevvrnnnnnns 500,000 [....eeeeeee 500,205 |............ 501,785 [.cceeeeeiiiees [ IR (S P (U1 IR (7 [V PO 502,410 [...ccovvnnnnnnns [V (1,730) ]+ ceeeeennnn (1,730)f- e 3,193 |..07/20/2034 .
ROCKFORD TOWER CLO LTD SERIES 21-1A CLASS D
TT341K-AJ-0 .. | 7.243% 07/20/34 oeerrnneiieiiiiinieecineineeeees e ..02/02/2022 .| Royal Bank and Trust ...|cceeeoseeeecmnnnns Jovninnnneens 250,428 |............. 250,000 |..eevnnnnnes 250,103 |............ 250,903 |..euiiiiiiennnns (U R R [U OT 320 fooiiiiiiiiinnnns [ PO 251,224 |oeiiiiiinnnnns [ I (796)]- e eeveennnns (796)f- o eeeevnnnnnns 2,340 |..07/20/2034 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,744,869 2,925,000 2,777,733 2,908, 165 0 5,302 106,502 (101,200) 0 2,806,967 0 (65,003) (65,003), 80,042 XXX
2509999997. Total - Bonds - Part 4 2,770,622 2,950,753 2,804,698 2,934,168 0 5,052 106,502 (101,450) 0 2,832,720 0 (65,003) (65,003), 80,634 XXX
2509999998. Total - Bonds - Part 5 1,744,677 2,000,000 1,986,495 0 0 884 78,142 (77,258) 0 1,909,237 0 (164,560) (164,560), 46,660 XXX
2509999999. Total - Bonds 4,515,299 4,950,753 4,791,193 2,934,168 0 5,936 184,644 (178,708) 0 4,741,957 0 (229,563) (229,563) 127,294 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 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 4,515,299 XXX 4,791,193 2,934,168 0 5,936 184,644 (178,708) 0 4,741,957 0 (229,563) (229,563) 127,294 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

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
ASBURY AUTOMOTIVE GROUP SR UNSECURED
043436-Al-4 .. [4.625% 11/15/29 .....evvvnrnniiniiiiis [ eeeees ..02/09/2022 .| MORGAN STANLEY ........ccconnnnnee ..07/15/2022 . |MarketAXess .......cccoeeees |oereeiiinnnns 500,000 [.......... 493,125 |.......... 425,000 |............ TV A VA R [ F KL P 78,142 |.......... (77,408))..ccceveeeennns (VN [V PO 9,283 |..cceeenns 9,283 | 15,47 | 5,267
CHEMOURS CO SR UNSECURED  4.625% Credit Suisse Securities
163851-AH-1 .. | 11/15/29 ...ooooviiiiiiii | ..01/14/2022 .| BOFA SECURITIES INC .............. ..03/08/2022 . JUSA L e | 500,000 [.......... 495,000 |.......... 437,500 |............ 495,074 [.oooeeeeeennns (VN F. L [N L (VN [V F (57,574)|.......... (57,574)|.......... 7,387 |oveeeeinnnns 4,111
META PLATFORMS INC SR UNSECURED
30303M-8B-1 .. [3.500% 08/15/27 .....ceovvviieiiiiiiiininniins | s ..08/04/2022 . | MORGAN STANLEY ........cccoennnnnee ..12/28/2022 .| Tax Free Exchange ........ |.......ocis 500,000 [.......... 498,995 |.......... 499,052 |....cvveeen 499,082 [.oooeiiiiiinnns (VN F. [ [N 57 [eueeeiniiiinnnns (VN [V PO [V [V R 6,757 |oueeeiiiiiiinnnns 0
BAUSCH HEALTH COS INC SECURED  6.125%
071734-AP-2 .. [02/01/27 ..ooovviiiiiiiiiiiiiiiiiiieeeeeee A...... ..01/28/2022 .| BARCLAY INVESTMENTS .............. ..08/30/2022 .| Royal Bank and Trust .... |............. 500,000 |.......... 499,375 |.......... 383,125 |............ 499,394 |....ovvvvnnnnnnns [ 19 s [ 19 s [\ P [V P (116,269)]........ (116,269)]........... 17,099 | 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,000,000 1,986,495 1,744,677 1,909,237 0 884 78,142 (77,258) 0 0 (164,560), (164,560) 46,660 9,378
2509999998. Total - Bonds 2,000,000 1,986,495 1,744,677 1,909,237 0 884 78,142 (77,258), 0 0 (164,560, (164,560) 46,660 9,378
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 1,986,495 1,744,677 1,909,237 0 884 78,142 (77,258) 0 0 (164,560) ) 46,660 9,378




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, 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 *

Wells Fargo Bank, N.A. ..............

......... San Francisco, CA reeeneene [eeeneeneeneen. 14,067,735 | XXX,
Citi Bank ......ccccoeeuennnns New Castle, DE ....ocooooveeienninciicinicnns | erveienes fooniiiiiiiiies i e oo, 1,000,000 [..XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 100,000 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 15,167,735 | 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 15,167,735 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

15,167,735

XXX 0 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 11,960,747 4, 13,667,269 7o U o 8,069,547 10. October. .... 15,037,954
2. February...|.ccooonnenne 11,656,801 5. 13,599,039 8. 11,778,871 11.  November... .... 12,819,876
3. March 11,878,720 6. 6,238,477 9. September 13,538,585 12.  December 15,167,735

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

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

AMCOR FINANCE (USA) INC CP 4(2) 144A ... R 12/19/2022 01/17/2023 ... 10,005,572 |..

CONSOL IDATED EDISON CP 4(2) 144A ... 12/27/2022 . . 01/30/2023 ...3,115,229 |..

DTE ELECTRIC CO CP 3(A)3 J 12/28/2022 01/25/2023 ...ovvvvin | 3,175,121 |..

N IO 12/15/2022 01/18/2023 .o oo 2,993,256 |..

DOMINION ENERGY SOUTH CP 3 A 3
HP ENTERPRISE CORP CP 4(2) 144A .
SEMPRA ENERGY CP 4(2) 144A .......
WALGREENS BOOT ALLIANCE CP 4(2) .
...................... WILLIAMS COMPANIES INC CP 4(2) .....

.... 01/04/2023
.... 01/06/2023

.. 0171172023
01/10/2023 ...

12/15/2022 .
12/21/2022 .
12/15/2022 .
12/21/2022

3,242,732 |..
...730,522 |..
2,996,033 |..
...... 1,597,008 ..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 27,855,563
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 27,855,563
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 27,855,563
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 27,855,563
60934N-50-0 ....... |FEDEHATED INVESTORS INC TREASURY OBLIGATION FUND ... .eeeeeuusseeinnnnneseennnnueseaennnsassaeennnasseesmnnssesnnnnsasseennnsaseeennnnnsaseennnnnnsseennnnnnnseennnnnnnes | sosesesnnns [snaeseennes 12/22/2022 ..ooievii | 0.000 [oooiiiiireniiiiie crrririiiiiiies forrernena e e e e e e e enee e eenee 235

235

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

8609999999 - Total Cash Equivalents

27,855,798

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

....27,855,563 1B ..

coooo
~
w



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Coventry Health Care of Kansas, Inc.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
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
1. Alabama ...
2. Alaska .......ccceeiiiiiiiieee
3. ArZONa ....oooeiiiiieee
4. Arkansas ...,
5. California ......ccccoevvvriiiiciiiienn,
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....cccocveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska

29. Nevada .....cccooeviiniiiieieeeen,

30. New Hampshire .......cccceevveennnnne NH | e

31, New JEersey ......coceveeveniesienienns NI e | e

32, New MexXiCO .....ccooevvvenveneenecetd NM |

33, NeW YOrK wovoceieiiiecciieesieeeeeeee e NY Lo | oo

34.  North Carolina .......cccoevrvvniniceced NC o ] e

35.  North Dakota ........cccovveevieeeiicccc et ND e ] e

36.  ONIO .oevvveieeirieerieenisenenenenen O L]

37. Oklahoma ... . Fbo all policy holders-st req ..

38, 0regon ....coeevvvneneneneneneninn. OR i ] e

39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43. TenneSSEe ......cccvvereeneeneenennnns

44, TeXaS .eooovieiieiiieieeeeeeees

45, Utah oo

46. Vermont .. .

47, Virginia .....coooeeeeeeeeeeeeeee

48.  Washington .........ccccocvvvirnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee

51. WYoming ......cccoceeveeiieeiienienienns

52.  American Samoa ............ccccceeu... AS e et | e e [V [V [V 0
53.  GUAM ..cocveeieeeeeeeeieeeee e GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR oo et | et e [V [V [V 0
55. U.S.Virgin Islands ...........ccccccu..... VI [ e | e e (V1 [V [V 0
56. Northern Mariana Islands ........... MP it cirii] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0

59. Subtotal XXX XXX 1,811,007 1,790,556 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0

E29
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