AR A

HEALTH ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

Coventry Health Care of Kansas, Inc.

NAIC Group Code 0001 0001 NAIC Company Code 95489  Employer's ID Number 48-0840330
(Current) (Prior)
Organized under the Laws of Kansas State of Domicile or Port of Entry KS
Country of Domicile United States of America
Licensed as business type: Health Maintenance Organization
Is HMO Federally Qualified? Yes{ ] No[X]
Incorporated/Organized 01/02/1976 Commenced Business 10/01/1981

Statutory Home Office 9401 Indian Creek Parkway, Suite 1300

Overland Park, KS, US 66210

(Street and Number)

Main Administrative Office

(City or Town, State, Country and Zip Code)

9401 Indian Creek Parkway, Suite 1300

(Street and Number)
Overland Park, KS, US 66210

913-202-5400

(City or Town, State, Country and Zip Code)

Mail Address Attn: Stat Compliance; P.O. Box 818048

(Area Code) (Telephone Number)

Cleveland, OH, US 44181-8048

(Street and Number or P.O. Box)

Primary Location of Books and Records

(City or Town, State, Country and Zip Code)

9401 Indian Creek Parkway, Suite 1300

(Street and Number)
Overland Park, KS, US 66210

913-202-5400

(City or Town, State, Country and Zip Code)

Internet Website Address www.aetna.com

(Area Code) (Telephone Number)

Statutory Statement Contact Kim E. Roth

215-775-6508

(Name)
StatutoryReporting@aetna.com

(Area Code) (Telephone Number)
860-262-7767

(E-mail Address)

OFFICERS
Michael Thomas Avotins #
Edward Chung-l Lee

President
Vice President and Secretary

OTHER
Derek Scott Blunt, Senior Investment Officer

Vice President and Treasurer

Steven Matthew Conte, Corporate Controller

(FAX Number)

Tracy Louise Smith

Amy Christine Fletcher, Chief Financial Officer

Peter Keller, Assistant Controller

DIRECTORS OR TRUSTEES

Michael Thomas Avotins # Amy Christine Fletcher #

Whitney Dorothy Todisco, Assistant Controller

Cathleen Sue Tinker

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy
({except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the

enclosed stat%ment.

'4,/44/(/ AA«/L/T/“"-‘

Michael Thomas Avotins Edward Chung-l Lee

President Vice President and Secretary
State of........ Ohio State of........ Connecticut
County of..... Franklin County of..... Hartford
S ibed and sworn tg before me this Subscribed and sworn to before me this
of }/P /7 UL I 5/ , 2024 day of 2024
@RY PUBLIC (Seal) NOTARY PUBLIC (Seal)
SHEILA M SNIDER
Notary Public
State of Ohio
My Comm. Expires
June 26, 2028
a.
b.

Trdcy Louise Smith
esident and Treasurer

Vice

State of........ Rhode Island
County of..... Providence

Subscribed gnd sworn to before me this

2024

!

Mm\&f@

NOTARY PUBLIC(Saal)

‘||....“‘l’l.

“\‘“ J. GE ”,

* e08888e, ’I’

"‘gylﬂfs.;ogo

C

%
eetne N\ & Yes[X] No[ ]
ifro, ‘2, RHOODY "
1. State the 5ﬁmpmmum\)en .
2. Date filed .
3. Number of pages attached...........




AR A A

HEALTH ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2023
OF THE CONDITION AND AFFAIRS OF THE

Coventry Health Care of Kansas, Inc.

NAIC Group Code 0001 0001 NAIC Company Code 95489  Employer's ID Number 48-0840330
{Current) (Prior)
Organized under the Laws of Kansas State of Domicile or Port of Entry KS
Country of Domicile United States of America
Licensed as business type: Health Maintenance Organization

Is HMO Federally Qualified? Yes[ ] No[X]

Incorporated/Organized 01/02/1976 Commenced Business 10/01/1981
Statutory Home Office 9401 Indian Creek Parkway, Suite 1300 Qverland Park, KS, US 66210
(Street and Number) . (City or Town, State, Country and Zip Code)
Main Administrative Office 9401 Indian Creek Parkway, Suite 1300
(Street and Number)
Overland Park, KS, US 66210 913-202-5400
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address Aftn: Stat Compliance; P.O. Box 818048 Cleveland, OH, US 44181-8048
(Street and Number or P.O. Box) ’ (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 9401 Indian Creek Parkway, Suite 1300
(Street and Number)
Overland Park, KS, US 66210 913-202-5400
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Website Address www.aetna.com
Statutory Statement Contact Kim E. Roth 215-775-6508
(Name) (Area Code) (Telephone Number)
StatutoryReporting@aetna.com 860-262-7767
(E-mail Address) (FAX Number)
OFFICERS
President Michael Thomas Avotins # Vice President and Treasurer Tracy Louise Smith
Vice President and Secretary Edward Chung-l Lee
OTHER
Derek Scott Blunt, Senior Investment Officer Steven Matthew Conte, Corporate Controller Amy Christine Fletcher, Chief Financial Officer
Peter Keller, Assistant Controller Whitney Dorothy Todisco, Assistant Controller

DIRECTORS OR TRUSTEES
Michael Thomas Avotins # Amy Christine Fletcher # Cathleen Sue Tinker

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state taw may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding elegtronic filing with the NAIC, when required, that is an exact copy
(except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing ﬂ)oe requested by various regufators in lieu of or in addition to the
enclosed statement.

Michael Thomas Avotins Edward Chung-| Lee Tracy Louise Smith
President Vice President and Secretary Vice President and Treasurer
State of........ Ohio State of........ Connecticut State of....... Rhode Istand
County of..... Franklin County of..... Hartford County of..... Providence

Subscribed and sworn to before me this Subscribed and sworn to before me this

day of . 2024 day of , 2024
NOTARY PUBLIC (Seal) NOTARY PUBLIC (Seal)
NOTARY P
My Commisslon Expires Feb. 28,2027
a. s this an originai filing? .........c.ccccc... Yes[X] No[ ]
b. Ifno,
1. State the amendment number......

2. Date filed
3. Number of pages attached...........




ANNUAL STATEMENT FOR THE YEAR 2023 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. QOVEIMMENES .....oovevvriieiecteteieieeseee st snsssese s e 4,926,008 |............. 4.653 |......... 4,926,008 |.......cocvvreenn 0 [ 4,926,008 |............ 4,653
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 1,937,814 |............. 1.830 |......... 1,937,814 | O | 1,937,814 |............ 1.830
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 [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ...t s s s enssae s sannanaaeeseieneneens 985,938 |............. 0.931 | 985,938 | 0 [ 985,938 |............. 0.931
1.06 Industrial and MISCEIANEOUS ............cccoveveveierereeeeeeeeeeeieieee e e 36,437,158 |........... 34.417 |........ 36,437,158 | 0 o 36,437,158 |.......... 34.417
1.07 HyDrid SECUMHIES ...ttt oo [V O 0.000 [eeoveciiciriciaes 0 feeeneeeieeen O e [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e (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) ..............cccceeeeverevevererereeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........ccviuiieeeeieieieieieeceee e e [V 0.000 [eeeeeereeeeeeennne O oo O e (0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooeeceeeeeee 855,756 |..cveveenene 0.808 |............ 855,756 |.veeeeeeereenn 0 e 855,756 |............. 0.808
3.02 Industrial and miscellaneous Other (Unaffiliated) .............ccccoeeevvienrcs oo 931,607 |............. 0.880 [...coueee. 931,607 |....cvveceererienn 0 o 931,607 |............. 0.880
3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o oo 11,280,566 |............ 10.655 |....... 11,280,566 |-....c.covevceeaa 0 e 11,280,566 |........... 10.655
6.02 Cash equivalents (Schedule E, Part 2) ..........ccoceevvieeeuerereineeseereeisnns oo 48,501,915 |............ 45813 |....... 48,501,915 | 0 e 48,501,915 |........... 45.813
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee O oo O o (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 59,782,481 |........... 56.469 |........ 59,782,481 [...ccveveieeee O | 59,782,481 |........... 56.469
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 105,868,512 100.000 105,868,512 105,868,512 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Kansas, 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
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ANNUAL STATEMENT FOR THE YEAR 2023 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 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 28,291,455
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 28,314,457
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 166, 125

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 171 ot b e b e b e bbb bR h bbbt b bbb bbb

Total gain (loss) on disposals, Part 4, Column 19
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 10,706,651
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 63,693

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 M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

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 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 118,914

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

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 e 118,914
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e (1,343)
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-8-T+8-+10) ......ceeveeereruererereeeeeceeteeeseeesesetesesesesssaesesesessssaesssesesssetesesesananes setsesesesesanas 46,074,282
(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 46,074,282
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .......cccoocevveireeerreeesee e 4,926,008 |......coovnene 4,668,750 |..ocoovererennee 4,838,672 | 5,000,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 1,937,814 1,980,779 1,927,720 2,000,000
by governments) 4. Totals 6,863,822 6,649,529 6,766,392 7,000,000
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 985,938 1,084,068 985,572 1,050,604
Industrial and Miscellaneous, SVO 8. United States .....cooeeeeeeeeeeeeeeseee e 33,580,687 |................ 34,143,239 |..coove. 33,595,031 |..cvcveenene 34,719,655
Identified Fungs, Unaffilia}ted Bank 9. CANAUA ..o 941,058 |...cocvvicinnne 967,911 [ 941,250 |.oooveveiiee 935,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 1,915,413 1,974,677 1,889,267 2,000,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 36,437,158 37,085,827 36,425,548 37,654,655
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 44,286,918 44,819,424 44,177,512 45,705,259
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee 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 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States 1
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 1,787,363 1,787,363 1,630,271
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 1,787,363 1,787,363 1,630,271
26. Total Stocks 1,787,363 1,787,363 1,630,271
27. Total Bonds and Stocks 46,074,281 46,606,787 45,807,783
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ANNUAL STATEMENT FOR THE YEAR 2023 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 O i 4,926,008 |.......oovovereeeereenn O oo O e 0 e XXX e 4,926,008 JRCIN I 6,693,256 JRC I8 I, 4,926,008
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

.0 .
5.7 Totals , , 975,304 985,938 . 2,061,866 . 985,938




ANNUAL STATEMENT FOR THE YEAR 2023 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

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

7

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

............... 5,358,842

............... 2,321,936

1,142,089 |....

487,505

..294,006 |..

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)

59,144,168

..1,433,224 |..

33,424,106

..... 3,845,896 |...

12,407,269

R 3,978,048

...6,993,586 |..

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

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 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

13.3NAIC 3 ...

.2,576,352 |....

1 4 5 6 7 8 9 10 11
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Prior Year Traded
12. Total Bonds Current Year
12ANAICT (e (D) +22.2.00,983,796 | 11,239,578 |............... 3,297,240 |.....ooovneee 487,505 |.ovvei (V1 A [ A 66,008,119 19,271,220
122 NAIC 2 ... N ... 1,142,989 |.... ..294.,006 |.. L0 ...7,433,224 |. . ...6,993,586 |..
123 NAIC 3 e (D) e 713,849 | 5,715,982 14,793,439 D e XX e D, 0. % CHURIIN R 4,963,857
124 NAIC A o (D) e 1,438,700 1,433,974 | 1,680,396 | O [ O e 0 4,553,070 oo 4.9 | X [, D.0, 0 GRS AT 0
125 NAIC S e (D) il O 0 [ O o O e 0 e 0 [ (©) i [V 0.0 [ X% o D.0, 0 GRS FOOURR 0
12.6 NAIC 6 ... N 0 0 XXX 0
12.7 TOtalS .o 53,136,341 |............. 19,532,523 |............. 19,020,867 |........co....... 781,511 [ 316,610 [.ooovveeeeiccee 0{(b) ...... 92,787,852 |......cececrennee 100.0 | XXX e D.9,0. CUNN R 31,228,663
12.8 Line 12.7 as a % of Col. 7 57.3 21.1 20.5 0.8 0.3 0.0 100.0 XXX 33.7
13. Total Bonds Prior Year
13ANAIC T e 29,676,884 |.............. 8,361,944 |.......c...... 5,107,622 0 [ 0 | XXX e e XX [ 83,146,450 | 7922 [ 23,310,585
132 NAIC 2 e (V) 1,139,131 [ 2,706,765 0 [ 0 o XX e e XX 3,845,896 |l T 3,845,896

...1,847,062 |..

14.6 NAIC 6
14.7 TOtalS .o
14.8Line14.7asa % of Col. 7 ......cccceevuernrnnen.

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

13ANAIC 4 oo 0. 377,642 |... e 0 e O [ XK e e XK [ 813,854 [ 1D 0.

13.5NAICS ... 0 e 0]. 0. 0.

13.6 NAIC6 ... 0 0 0 . 0

137 TotalS ..o 30,650,389 |............. 12,455,069 |............. 11,405,028 0 XXXovvoveeees e XXX [ (D) -0 94,010,486 ..o 100.0 [.ooeeneee 29,003,543

13.8 Line 13.7 as a % of Col. 9 56.2 22.8 20.9 0.0 XXX XXX 53.2
14. Total Publicly Traded Bonds

TAANAIC T e 9,949,984 |.............. 7,858,427 |.oeen 975,304 |..ovoine 487,505 19,271,220

14.2NAIC 2 ... 1,142,989 |.... ..294,006 |..

14.3NAIC 3 ... 1,451,762 |..............2,995 437 [ 0.

T4ANAIC 4 oo O 0. 0

145 NAICS c..ooeeeeeeeeeeeeeeeeeeeeeee e O | 0 [ O o 0 [ O oo O e 0 e 000 e O [ 000 o

781,511
......................... 2.5

15. Total Privately Placed Bonds

15.2NAIC 2 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

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

15 ANAIC T e

153 NAIC 3 ..o
15.4NAIC A ..o

Section 12 46.3 9.8 10.2 0.0 0.0 0.0 66.3 XXX XXX
(@) Includes $  ooroeeeene 61,559,189 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 current year, $

0 prior year of bonds with 5G| designations and $ ........ccccceeerereirureenens 0 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 48,500,934 ; NAIC2 $ .oooveeevccine 0; NAIC3 $ .o 0; NAIC4 $
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ANNUAL STATEMENT FOR THE YEAR 2023 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 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 Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccccoveeveeveeeeeeneenes feoieeiieeieeeeiee 0 feein, 4,926,008 |...ooovveeeeeeeeiieienn O e O e O [ O XK e o 4,926,008 |.....ccvveeviceeenen 5.3 o 6,693,256 |..ccooeeiiienn 123 o 4,926,008

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........

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

1.05 Totals 0 4,926,008 0 0 0 4,926,008 5.3 6,693,256 12.3 4,926,008 0
2. All Other Governments

2.01 Issuer Obligations ............cccoeiviiciincieiniieciee [ [V 952,005 |..eoveveieiiene 985,809 |.oveviieeieiieienne [V 0 fooreeee e XK oo 1,937,814 [ 2.1 Je 967,222 |..ceeiiiieieiene 1.8 | 1,937,814 [ 0

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

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

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 ...

.................. 975,304

10,634 |..

............... 2,036,993

. 24,873 |..

.................. 975,304

.10,634 |.

5.03 Commercial Mortgage-Backed Securities .......... [o.ccovevrieinieicn 0 foeiniiiiiiie 0 fe O e 0 e 0 e XXX e 0 e 000 oo 0 [ 0.0 | 0

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

5.05 Totals 985,938 2,061,866 985,938
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccovevrereeeeeeeenenreees 76,760,053 |.......ccccovvvvneeee 82.7 |eeeins 42,046,331 [ TTA | 23,378,903

6.02 Residential Mortgage-Backed Securities ............ [oocooeierieinieics 0 foeiniiiiiiie 0 o O e 0 e 0 e XXX e, [V 0.0 [ (U O 0.0 oo 0

6.03 Commercial Mortgage-Backed Securities .......... [o.ccovevvieineics 0 foeiiciiiiie 0 fon O e 0 i 0 e XXX oo [V 0.0 [ (U O 0.0 oo 0

6.04 Other Loan-Backed and Structured Securities ... 2,474,952 3,381,151 2,321,936 0 0 8,178,039 8.8 2,741,811 5.0 0 8,178,039

6.05 Totals 53,128,430 13,651,787 17,059, 754 781,511 316,610 84,938,092 91.5 44,788,142 82.2 23,378,903 61,559, 189
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 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 ..........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




ANNUAL STATEMENT FOR THE YEAR 2023 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
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
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

P R 53,136,341 ..o 19,532,523 |.....cocevnee 19,020,867 |....ooveverinnene 781,511 | 316,610 [ [V 92,787,852 |.cooveviiiinee 100.0 |.ooeeeees XXX e XXX e 31,228,663 |.............. 61,559, 189

60I1S

12.09 Totals .
12.10 Line 12.09 as a % of Col. 7 57.3 21.1 20.5 0.8 0.3 0.0 100.0 XXX XXX XXX 33.7 66.3
13. Total Bonds Prior Year
................ 9,160,830 reeeeeneenen. 28,978,670

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 30,640,074 |.............. 11,942,898
13.02 Residential Mortgage-Backed Securities .......... .. 10,315 |... .

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

... 24,873 |.

13.07 Unaffiliated Bank LO@NS ..........ccccoveervrvnnninninns fooeeeieneicicicieeen 0 o 0.0 [ 0
13.08 Unaffiliated Certificates of Deposi . . 0
13.09 Totals SRR RO 30,650,389 |.....ccnce 12,455,069 |.............. 11,405,028 54,510,486 |.......cccoevenenene. 100.0 Joeoveienene 29,003,543
13.10 Line 13.09 as a % of Col. 9 56.2 2.8 20.9 100.0 XXX 53.2
14. Total Publicly Traded Bonds
28,978,670 . 31,218,029

14.01 Issuer Obligations ..........ccccoeoveiiiiiiiniieeeeeee 10,142,121 10,450,455 |...ccvevvenennne 9,527,332 ....316, 31,218,029
14.02 Residential Mortgage-Backed Securities . 2,728 |. L0 [ . . ... 10,634 |. 0.0 |... ... 24,873 |. 0. ... 10,634 |..
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

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 ..o
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 46.3 9.8 10.2 0.0 0.0 0.0 66.3 XXX XXX XXX XXX 66.3




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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 .............cccveeueuevevas |ocecerererecens 27,855,798 |....cevvenee 27,855,563 |..cecvireicicieie 285 [
2. Cost of cash equivalents aCQUIFEd .............ccccoeueueveeeecceeeeeeeeeeceeeeeeeeeseseeaeas [ 851,497,769 |...ccovnene 850,896,772 |..ovoevviecerinnnn. 600,997 oo
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,997,365 | 1,997,365 |- (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS ..........cueveveveiriiiiiieeeieiieeeeieiei e [eeerecesssere s [ ] [ ] [V
6. Deduct consideration received on diSPOSAIS .............ccccovrveveverereeieeeeiecieieieiens |oererereenees 832,848,984 |............... 832,248,733 |...cvoviriiicine 600,251 [.oeoveviiiieeee
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-
TH89) oot e 48,501,915 |...ccoccone. 48,500,934 |....oooovieene L I
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 48,501,915 48,500,934 981

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 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
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912820-AJ-0 ..... US TREASURY NOTE/BOND .....evvivvinnnnniiiiiinnieeennns L SDf e | e e TA i 1,814,502 |...93.3750 |........eennn. 1,750,781 |ooeeeennennnns 1,875,000 |...ooeevennnn 1,847,253 16,409 [..ooovvnnnnnnnns 0 foorriiiiiinns 0 |ueen 0.250 |...... 0.912 [FA .o v 1,684 [ 4,688 |....08/31/2020 ... |....08/31/2025 ...
91282C-AJ-0 ..... US TREASURY NOTE/BOND ...eevveereermnnnnnnneernnnnnnnenes foon voe [ ennnnes | wovennenne founn 1A e 3,024,170 ...93.3750 [.....coeunnnns 2,917,969 [..ooovnunnnnns 3,125,000 f...cevvnnnnnns 3,078,755 27,349 |oeeeeiieeeennd (U [ 0.250 |...... 0.912 [FA s |oeeieniinnaennes 2,640 | 7,813 [....08/31/2020 ...|....08/31/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 4,838,672 | XXX 4,668,750 5,000,000 4,926,008 4,224 12,501 XXX XXX
0109999999. Total - U.S. Government Bonds 4,838,672 | XXX 4,668,750 5,000,000 4,926,008 4,224 12,501 XXX XXX
105756-CG-3 ..... |BRAZIL REPUBLIC OF SR UNSECURED ‘ . .3.BFE .. 985,720 . 103.7710 |. ..1,087,712 |. .1,000,000 .985,800 |.. . 7,118 .0 [....11/13/2023 .. 03/18/2031 ...
168863-DX-3 ..... CHILE REPUBLIC OF SR UNSECURED ... .[D...... 1... .. 1.FFE ..|... .. 942,000 |...94.3070 |... 943,067 |.... .1,000,000 |.. ....952,005 .. 11,535 |... . 13,750 |....04/18/2023 ...|....01/31/2027 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 1,927,720 | XXX 1,980,779 2,000,000 1,937,814 18,653 13,750 XXX XXX
0309999999. Total - All Other Government Bonds 1,907,720 | XXX 1,980,779 2,000,000 1,937,814 18,653 13,750 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 XXX XXX
NEW YORK CITY NY TRANSITIONAL SUBORDINATE FUTURE ‘ ‘ ‘ |
64971X-KJ-6 ..... TAX SECURED ....eeerrennsiermnnnnaseernnnnnaseernnnnnnnaes foos vee | onnnees 2 teeeennnn |- TAFE |t 974,470 |. 103.2280 |[.............. 1,073,567 [.oooeeeeennnnn 1,040,000 |..eeenneieennnnnn 975,304 784 |..........66,061 |.....cccceeeeeenn0 |......4.000 |...... 3.993 IMN L.oes ferniiieiiiiinnns 6,933 |oeeuiiiiaennes 41,600 [....04/24/2019 ...|....11/01/2037 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 974,470 | XXX 1,073,567 1,040,000 975,304 784 XXX XXX 6,933 41,600 XXX XXX
3128MC-NE-1 ... Freddie Mac POOL NO G13789 .‘4 ...6,625...99.0310 |... ....6,264 |.... ....6,326 |.. ...6,344 e (22) [0 |0 [ 40500 .. 3.826 ...03/23/2010 ...|....04/01/2025 ...
3128MC-NF-8 ..... Freddie Mac POOL NO G13790 4. LA ...4,477(...99.0490 |... ... 4,287 ... ... 4,278 |.. ... 4,290 L (15) o0 o0 004500 3.837 ...03/23/2010 ... |....04/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 11,102 | XXX 10,501 10,604 10,634 0 (37) 0 0 XXX XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 985,572 [ XXX 1,084,068 1,050,604 985,938 0 747 66,061 0] XXX XXX XXX XXX
00253X-AB-7 ..... AMERICAN AIRLINES/AADVAN 1ST LIEN ..oovvenvviviinnnns o e e | s L3AFE L 992,475 |...97.5420 1,000,000 |.evvennierinnnnnn 955,358 |.......... 34,265 |.......... (3,212) |ovvnneeeeennnnd 0 foorriiiiiinns 0 |eeen 5.750 |...... 6.200 ....11/20/2023 ...|....04/20/2029 ...
012653-AD-3 ..... ALBEMARLE CORP SR UNSECURED . A 2B FE L .. 499,540 |...98.2840 |... . 500,000 |.. 20499669 |..eeniiieeennn0 e 83 0 [0 ]l 40650 . 4.670 ...05/10/2022 ...|....06/01/2027 ...
013817-AK-7 ..... ALCOA INC SR UNSECURED A1 [ 2.0 FE L .. 293,970 |. 104.5860 |... 204,006 |veeinieiiinnnn0 [ 36 0 0000050950 L 6.174 ....11/29/2023 ...|....02/01/2037 ...
031162-DH-0 ..... AMGEN INC SR UNSECURED e [ 2.AFE L .. 998,670 |...97.9080 |... . . 122998,862 |.eeunieeeeennn0 [ 170 |0 [0 ]l 40050 . 4.072 ...08/15/2022 ...|....08/18/2029 ...
043436-AX-2 ..... ASBURY AUTOMOTIVE GROUP SR UNSECURED ... A1 [ 3B FE L .. 423,750 |...91.1080 |... ... 500,000 |.. 424,552 |0 802 0 01400050000 7.515 ....11/14/2023 ...|....02/15/2032 ...
12008R-AR-8 ..... BUILDERS FIRSTSOURCE INC SR UNSECURED ... N A .|--8.CFE ..|... . 102.6880 |... . 500,000 |.. 460,728 |eeeeiiieeeenn0 e 3,201 0 o0 L BL375 7.653 ....10/17/2022 ...|....06/15/2032 ...
12653C-AK-4 ..... CNX RESOURCES CORP SR UNSECURED ..... 1 .3.BFE .. . 101.0350 |. . 500,000 500,000 |.. .7.375 ...09/12/2022 .. 01/15/2031
17888H-AB-9 ... CIVITAS RESOURCES INC SR UNSECURED . 1 .3.CFE .. . 106.2450 |. . 500,000 511,565 |.. .8.126 ....07/12/2023 .. 07/01/2031
185899-AN-1 ... CLEVELAND-CLIFFS INC SR UNSECURED .. 1 .3.CFE .. . 101.3590 |. . . 500,000 491,297 |.. \eeen. 7.095 ... 12/11/2023 .. 04/15/2030 ...
19416M-AB-5 ..... PERMIAN RESOURC OPTG LLC SR UNSECURED ... 1 e [ 8.CFE Lt ...97.2970 |... . 750,000 |.. 023,216 |0 e 1084 0 [0 58T 6.661 ....09/06/2023 ...|....07/01/2029 ...
28422E-WK-1 ... DEERE JOHN CAP CORP SR UNSECURED e [ LFFE L ...99.3590 |... .1,000,000 |.. 20998,658 |ueuiiiiiiinnnn0 [ 322 0 [0 40150 L 4.188 ....09/06/2022 ...|....09/15/2027 ...
268858-AN-0 ..... EQT MIDSTREAM PARTNERS L SR UNSECURED 1 e [ 8.CFE Lt . 107.8140 |... ..625,000 |.. ....650,155 e (8,376) |oeeeeieeeeenn0 [0 | 7.500 |...... 6.664 ...08/17/2022 ...|....06/01/2030 ...
27034R-AC-7 ..... EARTHSTONE ENERGY HOL SR UNSECURED . A1 e [ 3.CFE Ll . 111.1050 |... . 500,000 |.. ....543,724 e (B51) o0 0 9.875 |...... 7.561 ... 11/27/2023 ...|....07/15/2031 ...
3030311-8G-0 ..... META PLATFORMS INC SR UNSECURED e [ LEFE L ...97.3320 |... . 500,000 |.. ....499,245 e 190 [0 0 [ 3.500 |...... 3.544 ...12/28/2022 ...|....08/15/2027 ...
337932-AM-9 ... FIRSTENERGY CORP SR UNSECURED SERIES C . A1 [ SAFE L ...70.9300 |... . 500,000 |.. 316,610 |ovveenieieennnn [t 360 |ociiiiinnl0 040003400 . 6.270 ....11/13/2023 ...|....03/01/2050 ...
345397-C6-8 ... FORD MOTOR CREDIT CO LLC SR UNSECURED ... A1 [ 2.CFE Ll . 107.2710 |... 804,529 |.... . 750,000 |.. 72,31 |0 e (2,079) |0 0 ]l 70350 6.739 ...04/18/2023 ...|....03/06/2030 ...
345397-D4-2 FORD MOTOR CREDIT CO LLC SR UNSECURED ... N |- 2.CFE ... . 106.5570 |... 532,785 |.... . 500,000 |.. +..500,000 |eeeeiiiiiinnnn0 fooniiiii 0 0 [0 0007.200 7.200 ...06/05/2023 ... |....06/10/2030 ...
35908M-AE-0 ..... [FRONTIER COMMUNICATIONS 1ST LIEN ... 1 .4BFE .. . 101.9750 |. ..509,876 |. . 500,000 .493,802 |.. .8.857 ....11/28/2023 .. 03/15/2031
366651-AG-2 ..... GARTNER INC SR UNSECURED .. 1 .2.CFE .. ...90.4460 |. ..452,228 |. . 500,000 .439,638 |.. .6.2712 ....08/02/2023 .. 06/15/2029
438516-CE-4 . HONEYWELL  INTL SR UNSECURED 1 1.FFE .. ...90.7440 |. . 500,000 479,788 |.. .2.434 ....02/25/2022 .. 03/01/2027
513272-AC-8 . LAMB WEST HLD SR UNSECURED .. mi .3.CFE .. ...97.7890 |. . 500,000 .488,946 |.. .5.230 ....08/17/2022 .. 05/15/2028 ...
651229-BC-9 . NEWELL RUBBERMAID INC SR UNSECURED . N .3.BFE .. ...99.7650 |. . . 500,000 .498,826 |.. ......6.375 ...09/09/2022 .. 09/15/2027 ...
674599-EF-8 ..... OCCIDENTAL PETROLEUM SR UNSECURED .. A1 [ 2.0 FE L . 104.0150 |... . 500,000 |.. 503,313 |oeveniiiinn0 [ (406) |0 0 ]l 6125 6.000 ...10/06/2022 ...|....01/01/2031 ...
68622T-AA-9 ..... ORGANON & CO/0RG SECURED A1 [ 8B FE L ...92.0410 |... ..550,000 |.. 72,472 0 1,922 0 [0 4125 8.058 ....11/10/2023 ...|....04/30/2028 ...
69073T-AT-0 ..... OWENS-BROCKWAY GLASS CON SR UNSECURED 1 |- 4.BFE ... s . 100.2810 |... . 500,000 |.. 492,916 |0 [ 1666 |0 0 ]l 6625 7.102 ....01/26/2023 ...|....05/13/2027 ...
737446-AR-5 ... POST HOLDINGS INC SR UNSECURED .......oeeeeevvuuneneeenn foonvunfvnnnnns 1 s L ABFE |t 435,000 |...89.8770 |.................449.385 |............c.. 500,000 [.eeeernmnnaaaeees 440,383 |.....oooeeeennn0 . 5,883 |0 0 140500 L 6.489 ...01/25/2023 ...|....09/15/2031 ...
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780153-BL-5 ..... ROYAL CARIBBEAN CRUISE SR UNSECURED ..........cooveveesfors von]vunnnns T LAAFE L 542,500 |. 109. 1560 500,000 |.eeevvrnnniinnns 539,769 |..ocovviiininnnn 0 fennnnnns (2,731) ... 11626 |...... 7.565 ....10/31/2023 ...|....08/15/2027 ...
78410G-AD-6 ..... SBA COMMUNICATIONS CORP SR UNSECURED .... 2 e [ 8B FE L. .. 462,500 |...95.9880 |... . 500,000 |.. ....469,136 e 8,636 |eeeiiiieeeen0 [0 3.875 |...... 6.073 ....08/27/2023 ...|....02/15/2027 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION SECURED 2 e [ 2AFE L .. 413,296 |. 101.7500 |... . 400,000 |.. ....408,241 L (3,884) [0 0 5.875 |...... 4.781 ....08/30/2022 ...|....06/30/2026 ...
816851-BP-3 ..... SEMPRA ENERGY SR UNSECURED A 2B FE L ...95.2510 |... .1,000,000 |.. ....968,459 |.....oooiiiennn0 [, 5,228 |oeeieeeeennnn0 o0 e 3.700 |...... 4.378 ....08/17/2022 ...|....04/01/2029 ...
817565-CE-2 ..... SERVICE CORP INTL SR UNSECURED ... A1 e [ 3.CFE Ll ...98.4860 |... ... 500,000 |.. ....477,375 e 2,690 |0 [0 5125 |...... 6.118 ....03/20/2023 ...|....06/01/2029 ...
87901J-AH-8 ..... TEGNA INC SR UNSECURED .. e [ SAFE L ...91.7500 |... ... 750,000 |.. ... 667,481 e 1,881 0 [0 | 5.000 |...... 7.3% ...05/02/2023 ...|....09/15/2029 ...
88579Y-BJ-9 ..... 3\l COMPANY SR UNSECURED . A1 [ 2AFE L ...88.5430 |... .1,000,000 |.. ....874,437 L8817 [0 [0 2.375 |...... 4.948 ....00/13/2022 ...|....08/26/2029 ...
893647-BE-6 ..... TRANSDIGM INC SECURED ...eeveeeeeeeeeiieeeeeceeieeeees feen o N A |- 4AFE L. ...99.8810 |... . 900,000 |.. ....898,932 |.......... (1,000) [-.cereeerenna(536) |oevenniieeeeenn0 [0 e 6.250 |...... 6.174 ...05/08/2023 ...|....03/15/2026 ...
893647-BT-3 ..... TRANSDIGM INC 1ST LIEN .. 1 L4.AFE .. . 104.990 |. . 750,000 746,211 |.. 7,125 |......7.208 ....11/16/2023 .. 12/01/2031
89788M-AM-4 ... TRUIST FINANCIAL CORP SR UNSECURED . 2 . 1.GFE .. ...96.8240 |. . 500,000 .487,505 |.. .5.122 |......5.447 ....08/20/2023 .. 01/26/2034
90932L-AG-2 . UNITED AIRLINES INC SECURED .... 1 .3.BFE .. ...97.5320 |. . . 500,000 487,660 |.. ......4.375 |...... 3.479 ...01/1172022 .. 04/15/2026 ...
90932L-AH-0 ..... UNITED AIRLINES INC SECURED .... A1 8B FE L ...93.1910 |... .1,000,000 |.. 901,267 e e 1,017 0 0 4.625 |...... 6.881 ....12/05/2023 ...|....04/15/2029 ...
911365-BG-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 [ SAFE L ...97.6720 |... . 500,000 |.. 483,800 |0 [ 2,600 |0 0 4.875 |...... 5.785 ....04/04/2023 ...|....01/15/2028 ...
911365-BP-8 ..... UNITED RENTALS INC SR UNSECURED .. A1 8B FE L .. 88.8160 |... . 500,000 |.. 419,761 el 3,880 [ 7,454 |0 [0 3.750 |...... 6.327 ....06/29/2022 ...|....01/15/2032 ...
92840V-AB-8 ..... VISTRA OPERATIONS CO LLC SR UNSECURED ... A1 [ 3B FE L ...98.8780 |... . 500,000 |.. L A78,586 |0 [ 4836 0 0 5.625 |...... 7477 ....03/03/2023 ...|....02/15/2027 ...
950810-AP-9 ..... WESCO DISTRIBUTION INC SR UNSECURED A1 8B FE L . 102.7590 |... . 500,000 |.. 518,796 e 18,621 [ (11,752) |0 [0 7.250 |...... 3.344 ....11/30/2021 ...|....06/15/2028 ...
962178-AN-9 ..... WEYERHAEUSER REAL ESTATE SR UNSECURED .. A1 [ 3B FE L . 100.0280 |... . 200,000 |.. 2.200,049 ooeeeneen 977 [ (138) 0 [0 5.875 |...... 5.805 ....06/17/2015 ...|....06/15/2024 ...
98310W-AS-7 ..... WYNDHAM WORLDWIDE SECURED 1 e [ 8.CFE Lt . 101.1430 |... 505,716 |.... . 500,000 |.. ....485,436 |.......... 49,822 |.......... (1,203) |.......... 52,853 [......ccerruuinn 0 |oees 6.625 |...... 4.065 ...01/11/2022 ...|....07/31/2026 ...
988498-AN-1 ..... YUM BRANDS INC SR UNSECURED ... 1. |- 3.CFE ..|... ...90.1800 |... 450,900 |.... . 500,000 |.. 445,007 0 4,385 0 0 3.625 |...... 5.493 ....04/10/2023 ...|....03/15/2031 ...
097751-BT-7 ..... BOMBARDIER INC SR UNSECURED . |2 .4BFE .. . 100.0350 |. ..435,154 |. ..435,000 .435,000 |.. .7.875 |......7.875 ...06/30/2023 .. 04/15/2027
097751-CA-7 ..... BOMBARDIER INC SR UNSECURED ... |1 .4BFE .. . 106.5510 |. ..532,757 | . 500,000 .506,058 |.. .8.750 |......8.438 ....11/16/2023 .. 11/15/2030
00774M-AG-0 ..... AERCAP |RELAND CAP SR UNSECURED .. |1 .2.BFE .. ...98.1820 |. ..245,455 |. ..250,000 .235,079 |.. .4.450 |......7.680 ...04/10/2019 .. 10/01/2025
817200-AL-7 ..... SENSATA TECHNOLOGIES BV SR UNSECURED ..........eevvrs foun onn 1 .3.BFE .. ...99.5150 |. ..746,365 |. . 750,000 41,125 .. ......5.875 |......6.002 ....12/19/2023 .. 09/01/2030 ...
BV7720-61-8 ..... FREEPORT INDONESIA PT SR UNSECURED ... I 1. |- 2.CFE ... ...98.2860 |... 982,857 |.... ,000,000 |.. ...939,209 |.oevviieieeennn0 foeiii 489 |0 0 5.315 [...... 6.265 ...11/28/2023 ...|....04/14/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 28,248,018 | XXX 28,865,049 29,410,000 28,259,119 XXX XXX XXX 439,533 XXX XXX
04016G-BB-3 ..... ARES CLO LTD SERIES 16-40A CLASS ATRR ......ccvvveveifone e oeenin | e .. 1.AFE ..|... .. 122,844 1...99.8510 |... ..123,710 |. 122,953 0 [ 108 0 0 6.526 |...... 6.566 | JAJO N 7 ....03/06/2023 ...|....01/15/2029 ...
04018E-AC-5 ..... ARES CLO LTD SERIES 21-59A CLASS BT ..... oo |- 1.CFE .. 965,500 |...98.6250 |. . .1,000,000 .962,161 |.. ......7.040 |......6.386 ...06/14/2023 .. 04/25/2034 ...
12551J-AL-0 ..... CIFC FUNDING LTD SERIES 17-4A CLASS A1R S LAFE L .. 209,560 |...99.9500 |... 209,707 evvvviiiieeenn0 e 17 0 [0 6.610 |...... 6.299 ...03/06/2023 ... |....10/24/2030 ...
CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS
14310B-AU-5 ..... AR e [ e .. 1.AFE ..|... .. 328,243 1...99.9510 |... 328,051 |0 [ (192) 0 0 6.590 |...... 6.526 | FMAN ....02/02/2023 ...|....08/14/2030 ...
26250U-AS-4 ... DRYDEN SENIOR LOAN FUND SERIES 13-26A CLASS BR ... [... ... |- 1.CFE ..|... .. 491,500 |...99.4310 |... ....496,776 0 N N POV PO 7.106 |...... 6.116 | JAJO ....05/10/2022 ...|....04/15/2029 ...
29003\-AJ-6 ..... ELMWOOD CLO 18 LTD SERIES 22-5A CLASS AR ............fees ... LLAFE e 1,000,000 |...99.9950 1,000,000 [..eeveeeennnnn 1,000,000 |evvennrrennnnns (0 [V 0 foorriiiiiinns 0 |oeeen 7.083 |...... 5.991 [ JAJO ...07/31/2028 ... |....07/17/2033 ...
GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A CLASS
38123H-AN-4 ... AR2 e L LAFE e 2,120,946 |. 100.0070 |.......eunnnn. 2,120,471 |ooeeeeiiinnnnn 2,120,331 |ooeeieiinnnnn 2,120,490 |oeeeenniiiinnnnnd (0 O 11515 AN | N AR | B RN 6.762 |...... 6.679 ....11/07/2023 ...|....10/29/2029 ...
47047J-AE-4 ..... JAMESTOWN CLO LTD SERIES 19-1A CLASS B ... .. 1.F FE ..|... . 100.0060 |... . 500,000 |.. ....487,231 0 [ (1,280) |0 o0 e 8.678 |...... 7.918 ....08/15/2022 ...|....04/20/2032 ...
55953U-AC-8 ..... MAGNETITE CLO LTD SERIES 21-30A CLASS B .. .. 1.CFE ..|... ...99.5530 |... ..250,000 |.. ....250,000 I RN | AU | RPN | ) AN 7.240 |...... 5.785 ....10/01/2021 ...|....10/25/2034 ...
67080P-AE-6 ..... NYACK PARK CLO LTD SERIES 21-1A CLASS B1 ......ccoeuifeun on .. 1.CFE ..|... ...99.1870 |... 495,934 |.... ... 500,000 |.. .. 500,000 0 . PPN | B FRRRROR | B IR 7.278 |...... 5.785 ...09/02/2021 ...|....10/20/2034 ...
67098U-AN-5 ..... OAK HILL CREDIT PARTNERS SERIES 20-6A CLASS AR .. .. 1.AFE .. ...99.9990 |. ..999,988 |. .1,000,000 .993,574 |.. .0 (1,916) |. .7.079 |......5.574 ....11/07/2023 .. 07/20/2034 ...
830120-AC-8 ..... SIXTH STREET CLO XVI LTD SERIES 21-20A CLASS B .. .. 1.CFE .. ...99.6300 |. ..498,152 |. . 500,000 500,000 |.. .0 0 | \eeenn7.327 |......5.682 ...09/08/2021 .. 10/20/2034 ...
92331E-AF-3 ..... VENTURE CDO LTD SERIES 17-29A CLASS AR .............. o | eeeeeeeen | LAFE L . 100.0440 |... 209,384 |.... ..209,293 |.. ...207,096 0. L5 0 0 ) 6.632 [..... 6.788 ...03/03/2023 ... |....09/07/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 8,177,530 | XXX 8,220,778 8,244,655 8,178,039 0 (7,239) 0 0 [ XXX XXX XXX 111,370 255,040 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 36,425,548 | XXX 37,085,827 37,654,655 36,437,158 219,909 54,318 52,853 0] XXX XXX XXX 550,903 1,083,466 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 35,988,880 | XXX 36,588, 145 37,450,000 36,098,245 219,909 116,193 118,914 0 XXX XXX XXX 469,343 896,277 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 11,102 | XXX 10,501 10,604 10,634 0 (37) 0 0] XXX XXX XXX 40 417 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 8,177,530 | XXX 8,220,778 8,244,655 8,178,039 0 (7,239) 0 0| XXX XXX XXX 111,370 255,040 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 44,177,512 | XXX 44,819,424 45,705,259 44,286,918 219,909 108,917 118,914 0 XXX XXX XXX 580,753 1,151,794 XXX XXX

A=

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

Number
1A 1ALS 10,893,817 1B .S oo, 0 1C..$.. ..2,708,937 1D .S i 0 1E.8 s 499,245 1F .$............. 2,917,682 1G.$ ..o 487,505
1B  2A.8......... 2,281,540 2B..$............. 1,703,207 2C ..$ ... ....3,448,477
1C BA.$ ... 2,423,249 3B..$............. 7,092,739 3C..$ ... ....5,277,449
1D 4A..8 .. .2,184,912 4B ..$ .. 2,368,159 4C..$ .0
1E 5A...$ ... 0 BBLS 0 5C..5..
1F 6..... $




SCHEDULE D - PART 2 - SECTION 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Kansas, Inc.

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/ SiYe}
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

(g
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Coventry Health Care of Kansas, Inc.

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 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
921946-40-6 ....[VANGUARD WHITEHALL FDS VANGUARD WHITEHALL FDS .... [..ieevvvesiormmmns]ivmmmnnnnnennninnnns 7,666.000 |-eevuuniiieenninnnns 855,756 |........ 111.630 [oeeeeiieiinnnnns 855,756 |eevvuuaeieeennnnnns 871,469 [...oevvviiiiiiiiiiinnnns [ 26,662 [-.eiiiiiiiiiaiieiiinnans [ 26,218 |uueeeeeeeiiee s [V 26,218 [ 0[..01/06/2022 ..|....0. ..eeee
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 855,756 XXX 855,756 871,469 0 26,662 0 26,218 0 26,218 0 XXX XXX
78462F-10-3 ... |SPDR S P 500 ETF TRUST ...eevvvnniiiiiiiiiiiiiiiiaannes | ........... | ........ | .................... 1,960.000 |.....oovvvvnnnnnnnns 931,607 |........ 475.310 f..iiiiiiiinnnnnns 931,607 [...oovvvnnniiiinns 758,802 [....iiiiiiiiiiiiiiinnn [ 9,267 |oeeiiiiiiiiiiiiiiins [ I 172,806 |.oovvveeiiiiiiiinnnns [ T 172,806 |oevveeiiiiiiinnnnnnns 0[.. 03/13/2023 .. ...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 931,607 XXX 931,607 758,802 0 9,267 0 172,806 0 172,806 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 1,787,363 XXX 1,787,363 1,630,271 0 35,929 0 199,024 0 199,024 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 1,787,363 XXX 1,787,363 1,630,271 0 35,929 0 199,024 0 199,024 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,787,363 XXX 1,787,363 1,630,271 0 35,929 0 199,024 0 199,024 0 XXX XXX

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. WS D8 e 0 TE.S e, 0 TF .8 e 0 1G98 i, 0
1B 0 2B.. .$
1C ....0 3B.. 8.
1D ....0 4B.. WS
1E 0 5B.. 5.
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2023 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
105756-CG-3 . .| BRAZIL REPUBLIC OF SR UNSECURED  6.250% 03/18/31 ....11/13/2023 ... | CHASE SECURITIES .985,720 . 1,000,000
168863-DX-3 .........| CHILE REPUBLIC OF SR UNSECURED  2.750% 01/31/27 .... ...04/18/2023 ... [CHASE SECURITIES .. .... 942,000 |.. .... 1,000,000 |..
0309999999. Subtotal - Bonds - All Other Governments 1,927,720 2,000,000
00253X-AB-7 ......... AMERICAN AIRLINES/AADVAN 1ST LIEN  5.750% 04/20/29 ... o |--..11/20/2023 ... [MITSUBISHI .... ....466,875 |.. ....500,000 |..
013817-AK-7 ......... ALCOA INC SR UNSECURED ~ 5.950% 02/01/37 .|....11/29/2023 ... |MarketAxess .. ....293,970 |.. ...300,000 |..
04016G-BB-3 ......... ARES CLO LTD SERIES 16-40A CLASS A1RR  6.526% 01/15/29 ... . |--..03/06/2023 ... [BNP PARIBAS ... 122,844 |.. 123,710 |..
04018E-AC-5 ......... ARES CLO LTD SERIES 21-59A CLASS B1 7.040% 04/25/34 .|-...06/14/2023 ... |BANC AMERICA .... ....965,500 |.. ,000,000 |..
043436-AX-2 ......... ASBURY AUTOMOTIVE GROUP SR UNSECURED ~ 5.000% 02/15/32 ....11/14/2023 ... |BOFA SECURITIES INC . ... 423,750 |.. ....500,000 |..
12551J-AL-0 ......... CIFC FUNDING LTD SERIES 17-4A CLASS AR 6.610% 10/24/30 . ....03/06/2023 ... |BANC AMERICA .... 209,560 |.. ....210,931 |..
14310B-AU-5 ......... CARLYLE GLOBAL MARKET STRATEGI SERIES 13-1A CLASS A1R  6.590% 08/14/30 .. ...02/02/2023 ... NOMURA SECLRITIES ... ... 328,243 |.. .... 330,390 |..
17888H-AB-9 . ..| CIVITAS RESOURCES INC SR UNSECURED  8.750% 07/01/31 .. 07/12/2023 WACHOVIA ......... .512,500 .500,000
185899-AN-1 . ..| CLEVELAND-CLIFFS INC SR UNSECURED  6.750% 04/15/30 ... 12/11/2023 ... | CHASE SECURITIES .. . 491,250 .500,000
19416M-AB-5 . ..| PERMIAN RESOURC OPTG LLC SR UNSECURED  5.875% 07/01/29 . 09/06/2023 ... |TD Securities (USA) . . 721,875 . 750,000
27034R-AC-7 ......... EARTHSTONE ENERGY HOL SR UNSECURED  9.875% 07/15/31 voo|-...11/27/2023 ... [MORGAN STANLEY ... 544,375 |.. ...500,000 |..
29003-AJ-6 ......... ELMWOOD CLO 18 LTD SERIES 22-5A CLASS AR 7.053% 07/17/33 .. .|....07/31/2023 ... |Citigroup Global Markets Inc ... ,000,000 |.. ,000,000 |..
337932-AM-9 ......... FIRSTENERGY CORP SR UNSECURED SERIES C  3.400% 03/01/50 o |--..11/13/2023 ... |Sumitomo Mitsui Financial Grp .. 316,250 |.. 500,000 |..
345397-C6-8 . ..|FORD MOTOR CREDIT CO LLC SR UNSECURED  7.350% 03/06/30 . .|....04/18/2023 ... [MarketAxess . 774,390 |.. ....750,000 |..
345397-D4-2 .. .. |FORD MOTOR CREDIT CO LLC SR UNSECURED  7.200% 06/10/30 . . |--..06/05/2023 ... [BNP PARIBAS ....500,000 |.. ....500,000 |..
35908M-AE-0 ......... FRONTIER COMMUNICATIONS 1ST LIEN  8.625% 03/15/31 . .|....11/28/2023 ... | BARCLAY INVESTMENTS ... .... 493,750 |.. ....500,000 |..
366651-AG-2 ......... GARTNER INC SR UNSECURED  3.625% 06/15/29 ....08/02/2023 ... | GOLDMAN SACHS & CO .... 435,870 |.. ....500,000 |..
38123H-AN-4 GOLDENTREE LOAN OPPORTUNITIES SERIES 14-9A CLASS AR2  6.762% 10/29/29 . ...11/07/2023 ... [ GOLDMAN SACHS & CO .. ... 2,120,946 |.. ... 2,120,331 |..
67098U-AN-5 . ..| OAK HILL CREDIT PARTNERS SERIES 20-6A CLASS AR 7.079% 07/20/34 ... 11/07/2023 ... | MORGAN STANLEY .... . 995,490 . 1,000,000
68622T-AA-9 . ..| ORGANON & CO/ORG SECURED  4.125% 04/30/28 ... 11/10/2023 ... |BOFA SECURITIES INC . . 470,250 .550,000
69073T-AT-0 . ..| OWENS-BROCKWAY GLASS CON SR UNSECURED  6.625% 05/13/27 . . | GOLDMAN SACHS & CO . 491,250 .500,000
737446-AR-5 . ..|POST HOLDINGS INC SR UNSECURED ~ 4.500% 09/15/31 .... . | DEUTSCHE BANK ... . 435,000 500,000
780153-BL-5 . ..|ROYAL CARIBBEAN CRUISE SR UNSECURED  11.625% 08/15/27 10/31/2023 ... | WACHOVIA ... . 542,500 .500,000
78410G-AD-6 ......... SBA COMMUNICATIONS CORP SR UNSECURED  3.875% 02/15/27 .. ....03/27/2023 ... MarketAxess .. .... 462,500 |.. ....500,000 |..
817565-CE-2 ......... SERVICE CORP INTL SR UNSECURED  5.125% 06/01/29 .... . |--..08/20/2023 ... |MarketAxess .. ... 474,685 |.. ....500,000 |..
87901J-AH-8 ......... TEGNA INC SR UNSECURED  5.000% 09/15/29 . |...05/02/2023 ... | JEFFRIES ....660,000 |.. ....750,000 |..
893647-BE-6 ......... TRANSDIGM INC SECURED  6.250% 03/15/26 .... . |--..05/08/2023 ... [MarketAxess ....900,468 |.. ....900,000 |..
893647-BT-3 ......... TRANSDIGM INC 18T LIEN  7.125% 12/01/31 .. .|-...11/16/2023 ... | GOLDMAN SACHS & CO .. ... 746,250 |.. ...750,000 |..
89788M-AM-4 TRUIST FINANCIAL CORP SR UNSECURED  5.122% 01/26/34 .. ...08/20/2023 ... |PAINE WEBBER ...486,780 |.. 500,000 |..
90932L-AH-0 . ..[UNITED AIRLINES INC SECURED  4.625% 04/15/29 ..... 12/06/2023 ... |Citigroup Global Markets Inc .900,250 . 1,000,000
911365-BG-8 . ..|UNITED RENTALS INC SR UNSECURED  4.875% 01/15/28 ... 04/04/2023 ... [MarketAxess ..... .481,200 .500,000
92331E-AF-3 . .. | VENTURE CDO LTD SERIES 17-29A CLASS AR 6.632% 09/07/30 03/03/2023 ... |Citigroup Global Markets Inc . 206,572 209,293
92840V-AB-8 . .| VISTRA OPERATIONS CO LLC SR UNSECURED  5.625% 02/15/27 . 03/03/2023 ... [ WACHOVIA ... . 478,750 500,000
988498-AN-1 . ..| YUM BRANDS INC SR UNSECURED  3.625% 03/15/31 ..... 04/10/2023 ... [MarketAxess .. . 440,624 500,000
097751-BT-7 . .|BOMBARDIER INC SR UNSECURED  7.875% 04/15/27 .. ...06/30/2023 ... |Royal Bank and Trust . 435,000 435,000

: .| BOMBARDIER INC SR UNSECURED

111672023 ..

A .

097751-CA-7 ....... 8.750% 11/15/30 . |A N CHASE SECLRITIES ....506,250 |.. ...500,000 |..

BI725-ALT ......... SENSATA TECHNOLOGIES BV SR UNSECURED  5.875% 09/01/30 . . |o... ....12/19/2023 ... | MarketAxess (.. 741,000 |.. 750,000 |..

BV7720-61-8 .........[FREEPORT INDONESIA PT SR UNSECURED  5.315% 04/14/32 . |D... ...11/28/2023 ... [NOMURA SECURITIES ....938,750 |.. .... 1,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 22,510,607 23,429,655

2509999997. Total - Bonds - Part 3 24,438,327 25,429,655 201,632
2509999998. Total - Bonds - Part 5 3,117,329 3,147,702 12,335
2509999999. Total - Bonds 27,555,656 28,577,357 213,967
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
78462F-10-3 ......... |SPDR S P 500 ETF TRUST L.iiiuuuniiiiiuunniiiiiauunsissiisssnisserassesssssesnsssssssrnsssnsssssrnssssssssssssnnsssssnes | aeeeeesnnnneeees |oues 03/13/2023 ... | Strategas Securities, LLC .......uiiiiiiuuuniiiiiiiiniiiiiiiii it i i iiei s s s siersisssssenssassssresnnsssesnrnnnnsnes [soreennnnneneeennnnnnes 1,960.000 |..ccvvveniiiiiiininnnns 758,801 [.iiiiiiiiiiiiiiiiiininiiiiiiines [ 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 758,801 XXX 0
5989999997. Total - Common Stocks - Part 3 758,801 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 758,801 XXX 0
5999999999. Total - Preferred and Common Stocks 758,801 XXX 0
6009999999 - Totals 28,314,457 XXX 213,967
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ANNUAL STATEMENT FOR THE YEAR 2023 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
912828-VB-3 .. |US TREASURY NOTE/BOND  1.750% 05/15/23 ... ....... ..05/15/2023 . |Maturity ....ooooooiiiiiiis foveeiiiiiieeeeeeeeees e 1,810,000 |.......... 1,810,000 ......... 1,819,091 |......... 1,811,006 |.......eeen 0leeeeenns (1,006)]...cceeeeeennn (U (1,006) |.evvvvvvnnnnnnns 0., 1,810,000 [.....vvvvnnnees [ oy [0 oy [ 15,838 |..05/15/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 1,810,000 1,810,000 1,819,001 1,811,006 0 (1,006) 0 (1,006) 0 1,810,000 0 0 0 15,838 XXX
CHILE REPUBLIC OF SR UNSECURED  3.240% |
168863-CF-3 .. | 02/06/28 ........ccvuvennniiiiiiiiiiiiiiiiiiiiinanses D......].. 04/18/2023 . | CHASE SECURITIES ...eevve |evvevevenennnininiins founnnnnnnnns 954,500 |.......... 1,000,000 ............ 963,750 |[............ 967,222 |...oooeeeennn [V LINE [V PP, LINE T [ 968,976 |................ [ (14,476)|......... (14,476)]............. 22,860 |..02/06/2028 .
0309999999. Subtotal - Bonds - All Other Governments 954,500 1,000,000 963,750 967,222 0 1,755 0 1,755 0 968,976 0 (14,476) (14,476), 22,860 XXX
Freddie Mac POOL NO G13789  4.500%
3128MC-NE-1 .. |04/01/25 oooveeiiiiiiiiiiiiiii .. 12/01/2023 . [Paydown ........ccvvvvviviiienieniiiinieiinnnnns |, 791 | 7,91 [ 8,286 |........een 7,962 [cvvnnnnnnnnnnnne [V [(510)] I [V (50) [+vvvvrvrrnnnnnns (VN FURTRRR 791 | (VN [V [V O 168 |..04/01/2025 .
Freddie Mac POOL NO G13790  4.500%
3128MC-NF-8 .. |04/01/25 ooooveiieiiiiiiiiiiiiiii e .. 12/01/2023 . [Paydown .......ccevvvvviiiii]eniiniiiniiiiieennns |, 6,203 [ceeeiiiiiinnnn 6,203 |...........tl 6,492 [.vvvninnnnnne 272 FO [V (1)) I [V (1) O (VN FRTRRR 6,203 | (VN [V [V O 141..04/01/2025 .
LOS ANGELES CALIF WTR SER C  5.000%
544495-30-5 ... | 07/01/42 wovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis [ e ..12/01/2023 . | WARBURG DILLON READ ... ..oeeeeeerieeeieeees |oveeeeenens 942,840 |............. 900,000 |......... 1,066,257 |............ 99,411 | 0. (19,032)].eevveeieerennees 0eeeeenns (19,032) [oeoeeeeiiinnnn Ol 977,379 [oonnnnnnnnnn 0leeeeen. (34.539)).......... (34,539))..cceeenens 64,250 |..07/01/2042 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 956,954 914,114 1,081,035 1,010,615 0 (19, 121). 0 (19,121) 0 991,493 0 (34,539) (34,539) 64,559 XXX
013817-Ali-1 .. | ALCOA INC SR UNSECURED  5.125% 10/01/24 .. |....... ..11/16/2023 . | WACHOVIA ...165,539 |... .. 167,000 ..138,610 L0 JUR N 122 FO | R 3,502 |... .0 02,200 [ 2,201 |... ..10/01/2024 .
013817-Ali-1 .. | ALCOA INC SR UNSECURED  5.125% 10/01/24 .. |....... ..09/28/2023 . [Cal | ...83,282 ... 0. L1082 [ O e 1,032 |... L0 02,529 [ 2,529 |... ..10/01/2024 .
ANTERO MIDSTREAM PART SR UNSECURED  5.375%
03690A-AH-9 .. |06/15/29 ..ooevviiiiiiiiiiiiiiiiiiiii ..03/01/2023 . | BARCLAY INVESTMENTS ... loeceereeiiiiiiiiiiins Joeeiiienns 453,125 |............. 500,000 |............ 513,100 [............ 457,363 |........... 52,859 |............. [F415))] R (VN F 52,361 [.oooiiiiiiinns [N . 509,725 [..eevvennnnnnnee (VN A (56,600)|......... (56,600)]............... 5,823 |..06/15/2029 .
CHS COMMUNITY HEALTH SYS SECURED ~ 5.250%
125430-BM=1 .. | 05/15/30 ...eevvvvvennninnniiiniinninninninninnennnnes | eeeens ..03/16/2023 . [MarketAxess ......cccceee |ooverniinninniininnns |, 383,690 [....oevvnneen 500,000 |.....cce... 500,625 |............ 377,642 |.......... 122,976 |.coveeeeeeens ()] [V F, 122,943 [ [N . 500,586 |................ [V A (116,8%)|........ (116,8%)|......cccvnnnn 9,115 [..05/15/2030 .
CEDAR FUNDING LTD SERIES 21-14A CLASS C
15034A-AE-5 .. | 7.506% 07/15/33 ....evvvrrnnniniinnniinniiiiiinies | eevees ..06/20/2023 . [SOCIETE GENERALE ........locceeeeeiiiiiiniiiins Joniinnnnnns 480,055 |............. 500,000 |.....cce... 497,750 |..vvveenneen 505,687 [..vvvvvrrnnnnnnes [V F, [(OK)] S (VN F [OK) ) R [N . 502,674 |.......eeveeeee (VN A (22,619)......... (22,619)..ccvveeneee 22,397 |..07/15/2033 .
FRONTIER COMMUNICATIONS 1ST LIEN  5.000%
35006A-BF-4 .. |05/01/28 .....evvveeeiiiiiiiiiiiiiiiiiieiiiiceeieiiies [ eeeeees ..11/28/2023 . | GOLDMAN SACHS & CO oo |oeeeeeeiiiiiiiiiiiens oo 447,500 [..ovvvennnnne 500,000 |.....ccc... 445,000 |............ 436,012 |............ 9,637 [cuvvvrnnnnne 7877 |l (VN F 17,514 | [N . 453,526 |..eoveiiiiinnnns (VN F, (6,026)]........... (6,026)|............. 27,014 ..05/01/2028 .
366651-AC-1 .. | GARTNER INC SR UNSECURED  4.500% 07/01/28 |....... ..08/02/2023 . [ GOLDMAN SACHS & CO oo |oeeeeeeeeeeeeieeieees | 461,068 [...ovvvvnnnns 500,000 |..eevvreees 521,850 [o.vvvvennnes 466,578 |........... 48,085 |........... (3,936)[.vvvvnnnnnnnnnns (V) FRORRRR 449 [ [N FOORR 510,731 |l (VN FOR (49,673)[......... [ENCT)] 24,559 1..07/01/2028 .
MONDELEZ INTL SR UNSECURED  3.000%
609207-BB-0 .. |03/17/32 wovvvveviiiiiiiiiiiiiiiiiiiiiieeeieeeeeeeeees [ e ..10/11/2023 . | DEUTSCHE BANK ...ovveeee|oveeeieiiiiieieeeeees |oveeeeeed 616,478 |............. 750,000 |...cveeeees 744,488 |............ 744843 | [V oo, 3B [, [V o, 393 |, Ofeeenn. 745,236 [.occoeennnnnnnns 0., (128,758)]........ (128,758)]..ccceennnn 24,125 1..03/17/2032 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,000,727 3,500,000 3,430,313 3,227,400 233,557 5,324 0 238,881 0 3,466,287 0 (375,842) (375,842) 126,340 XXX
2509999997. Total - Bonds - Part 4 6,812, 181 7,224,114 7,294,189 7,016,243 233,857 (13,048) 0 220,509 0 7,236,756 0 (424,857) (424,857) 229,597 XXX
2509999998. Total - Bonds - Part 5 3,131,359 3,147,702 3,117,329 0 0 6,563 0 6,563 0 3,123,889 0 9,095 9,095 44,379 XXX
2509999999. Total - Bonds 9,943,540 10,371,816 10,411,518 7,016,243 233,857 (6,485) 0 227,072 0 10,360,645 0 (415,762) (415,762) 273,976 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
SCHWAB STRATEGIC TR US DIV SCHWAB STRATEGIC ‘ Strategas Securities,
808524-79-7 ...|TR US DIV .. ..03/13/2023 . [LLC . ...763,111 ... ...868,648 . 806,99 |.. ...61,654 |.... .0 ...61,654 |... .. 868,647 |.... ...0........ (105,536)|........ (105,536)]...
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publlcly
Traded 763, 111 XXX 868,648 806,994 61,654 0 0 61,654 0 868,647 0 (105,536) (105,536) 0 XXX
5989999997. Total - Common Stocks - Part 4 763,111 XXX 868,648 806,994 61,654 0 0 61,654 0 868,647 0 (105,536) (105,536) 0 XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 763,111 XXX 868,648 806,994 61,654 0 0 61,654 0 868,647 0 (105,536) (105,536) 0 XXX
5999999999. Total - Preferred and Common Stocks 763, 111 XXX 868,648 806,994 61,654 0 0 61,654 0 868,647 0 (105,536) (105,536) 0 XXX
6009999999 - Totals 10,706,651 XXX 11,280, 166 7,823,237 295,211 (6,485) 0 288,726 0 11,229,292 0 (521,298) (521,298) 273,976 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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
CUSIP 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
ARES CLO LTD SERIES 16-40A CLASS A1RR
04016G-BB-3 .. [6.526% 01/15/29 ...cevvvneiieeeenneeeeeeenn [ eevnenn ..03/06/2023 .|BNP PARIBAS ...oeeveeeeiniiieeens ..10/16/2023 .| Paydomn ..cevueeeeeeennnins foeeennieees 67,353 |oeeennnnnns 66,882 |...eunnnnn. 67,353 |eeeeinnes 67,353 |eeeeeiiaeeens (U PO L T PO (U PO LA TN IO [V PO [V (U PO [N PR 1,858 |oveeeeieeeeee 530
CIFC FUNDING LTD SERIES 17-4A CLASS A1R
12551J-AL-0 .. [6.610% 10/24/30 ....eeevereeeeeeeeiieeeeee | s ..03/06/2023 .|BANC AMERICA ......covvuuniieeennnns .. 10/24/2023 . |Paydomn .cceveueeeeeeniins foeeeneieees 31,261 |oeeennnnnns 31,058 |eeveennnns 31,261 |eeennnnnnnes 31,261 |oeeeiieeeennnn (U PO 203 [ (U PO 203 [eeeeeiis [V PO [V [ PO [N PR 1,262 |oeeeeeeeeenee 215
CARLYLE GLOBAL MARKET STRATEGI SERIES
14310B-AU-5 .. [ 13-1A CLASS AR 6.590% 08/14/30 ..... |....... ..02/02/2023 .|NOMURA SECURITIES ..11/14/2023 . |Paydoun .... 163,955 |.... .0 .. 7,828 |...
FORD MOTOR CREDIT CO LLC SR UNSECURED
345397-D4-2 ...[7.200% 06/10/30 ..eeeeeeeeenneeeeenenaees [ eevnnnn ..06/05/2023 .|BNP PARIBAS ....eeveeeeinnieaeens ..06/06/2023 .| CHASE SECURITIES ..eevvees |oeemnnnnnnns 500,000 |..........500,000 |.......... 500,625 |............ 500,000 [-ueeeeemmnnnnnns [ PO [V PP (U PO [V O [V PO (U (7 IO 625 [ (U PO 0
GOLDENTREE LOAN MANAGEMENT US SERIES 17-
38136F-BG-7 .. [ 1A CLASS ATR2  6.698% 04/20/34 ........ |....... ..01/18/2023 .|Baird (Robert W) ... ..06/14/2023 .| MORGAN STANLEY ... ...352,000 ... ..345,312 ... 348,024 |....
RR LTD SERIES 22-24A CLASS A1 7.7
75000H-AA-2 .. [01/15/32 oeeeeeieeeeee e [ e ..10/02/2023 . |PIPER, JAFFRAY & HOPWOOD ....... ..10/16/2023 . |Paydomn ...cevveeeeeeeniis foeeeeniiieees 3,749 |..coeennnnns KIVE N . 3,749 [ 3,749 oo [ PO ()] PO [ PO ()] PO [V PO [V [ PO [V O FL3 PP 63
RR LTD SERIES 22-24A CLASS A1 7.794% Redemption 100.0000
75000H-AA-2 .. [01/15/32 oeeeeeeeeeeeee e [ e ..10/02/2023 . |PIPER, JAFFRAY & HOPWOOD ....... L 12/2172023 | e e 425,943 |.......... 427,008 |.......... 425,943 |............ 425,943 [t [V PO (1,085)]...eeeeennnnnns [V PO (1,085)]-.eeeeeeeeennn [V PO [V (U PO [V FOU 14,481 |..ooeeeeeees 7,205
RYDER SYSTEM INC SR UNSECURED  5.250% Sumitomo Mitsui Financial
78355H-KI-8 .. [06/01/28 ....eeeeeeeeeee e eeeeeniees [ eevnenn ..05/10/2023 .| WACHOVIA .eeeieeeiiiiieeeeeenians L. 05/11/2023 .| GIP weeeeeeeeeneeeeceeniees Jeeeennnnns 1,000,000 |.......... 998,710 |....... 1,001,970 |............ 998,710 |-evveeeeeeennnnn [ PO [V PP (U PO [V O [V PO (V1 U 3,260 |oeevennnnnnn 3,260 |.ceevnnnaaaenns (U PO 0
VENTURE CDO LTD SERIES 17-29A CLASS AR
92331E-AF-3 .. [6.632% 09/07/30 ..eevvvnnereeemnnaeeeeeenenn [ eevnnnn ..03/03/2023 .|Citigroup Global Markets Inc .. |..11/15/2023 .|Paydown .........ccovmivreeee Joummnnnrnenns 38,441 |........... 37,942 |........... 38,441 |.oooeinnnnns 38,441 |ooiiiies (U PO 500 |eeeeeeeeeeennas (U PO 500 |eeveeeeeeeennnn [V PO [V [ PO [N PR 1,125 | 125
VISTRA OPERATIONS CO LLC SR UNSECURED
92840V-AA-0 .. [5.500% 09/01/26 ....ovvmmereeemnnaeeeeeennnn | eevnnnn ..09/11/2023 .| GOLDMAN SACHS & CO ...covvvnnnnnne ..12/07/2023 .| CHASE SECURITIES ..eovvee |oeeennnnnnns 500,000 |.......... 480,000 |.......... 489,375 |....cenneen 481,453 | (U PP 1,453 |oeeeieeeeeine (U PP 1,453 |veeieeeea [V PO (V1 U 7,922 [oeeeeeinnnnn 7,922 |eeeennnns 7,639 |oeeeeeieeeee 917
BOMBARDIER INC SR UNSECURED  7.875%
097751-BT=7 .. [04/15/27 oerrreiiieiiiie e A...... ..06/30/2023 .|Royal Bank and Trust ............ .. 11/24/2023 .| Call 97.5000 ...coon |oerrnnnnanns 65,000 [.......c... 65,000 |....oennnns 63,375 |.eeeennnnnnns 65,000 |eeuuiiiiinnnnns [O PO [ PP [U PO [ PPN [ PP [ [ PO 0 |eevennnnnns 1,489 |ovennnnnnes 1,138
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,147,702 3,117,329 3,131,359 3,123,889 0 6,563 0 6,563 0 0 9,095 9,095 44,379 12,335
2509999998. Total - Bonds 3,147,702 3,117,329 3,131,359 3,123,889 0 6,563 0 6,563 0 0 9,095 9,09 44,379 12,33
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 3,117,329 3,131,359 3,123,889 0 6,563 0 6,563 0 0 9,095 9,09 44,379 12,335




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 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. ..ocooeiiieiiiieiieeeis San Francisco, CA ....ccocovveeneenieeniennies [ evveveens oo 0.000 10,273,958 [..XXX.
Citi Bank .....ccccoceuenens New Castle, DE ....ocoooovvncvnncinnciciene [ vevveens fooiiinins 0.000 ..oeeveiiiiiciiicieieee 0 i 0 i, 906,608 |..XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 100,000 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 11,280,566 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 11,280,566 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

XXX 0

11,280,566

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 16,735,927 4, 12,915,257 7. 13,675,844 10. October. .... 12,418,453
2. February...|.ccooonnennns 16,632,561 5. 12,882,378 8. 13,573,130 11.  November... ... 11,445,495
3. March 11,382,202 6. 13,683,887 9. September 13,989, 155 12.  December 11,280,566

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 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
DTE ENERGY COMPAY CP 4(2) 144A 12/15/2023 0171172024 .oovvvi | 5,063,162 |..
EDISON INTL INC. CP 4(2) 144A .... 12/18/2023 . .. 01/05/2024 ...554,655 |..
FORTIVE CORPORATION CP 4(2) 144A 12/13/2023 01/05/2024 ....ccovvn |oeviinninieiiii e 1,485,076 |..
GENERAL MOTORS FINL CO CP 4(2) 144A 11/30/2023 02/28/2024 ....ooev | 1,485,960 |..
HP INC CP 4(2) 144A ............. 12/19/2023 . . 01/04/2024 ...4,334,009 |..
INGREDION INC CP 4(2) 144A .... 12/27/2023 . . 01/12/2024 ...4,174,007 |..
INTERCONT INENTALEXCHANGE INC CP 4(2) 144A . 12/28/2023 . ..01/22/2024 ...4,456,516 |..
KINDER MORGAN INC CP 4(2) 144A ............ 12/22/2023 . ..01/24/2024 ...428,432 |..
MICROCHIP TECHNOLOGY INC CP 4(2) 144A 12/29/2023 . ..02/02/2024 5,390,023 |..
NORTHERN STATES POWER WI CP 4(2) 144A 12/26/2023 01/09/2024 ...coovvet |oeeemeeee e 4,501,506 |..
PPL CAPITAL FUNDING INC CP 4(2) 144A .... 12/01/2023 01/16/2024 ..oovvv | 1,704,971 |..
PENSKE TRUCK LEASING CO CP .... 12/21/2023 . . 01/18/2024
PENSKE TRUCK LEASING CO CP . 12/28/2023 . ..01/25/2024
SPIRE INC CP 4(2) 144A ... . 12/28/2023 . . 01/26/2024 .

48,500,934

. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 48,500,934
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 48,500,934
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 48,500,934
60934N-50-0 ....... |FEDERATED INVESTORS INC TREASURY OBLIGATION FUND ... .eeeeeuunsseemnnnnneseermnnueearnnnnassaeennsasseeennssaeseenmnnsaeseennnsaseeennnnnaaseennnnnnsssernnnnnnseennnnnnnes | sosessssnns [saneseenees 12/28/2023 ooviviis | 0.000 [oooiiiiireiiiiiie crrreiiiiiiinies forrernenaaereerrea e e e eeenee 981
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 981

8609999999 - Total Cash Equivalents

48,501,915

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

....48,500,93

coocoo
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ANNUAL STATEMENT FOR THE YEAR 2023 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

Alabama ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

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

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH o]
31, New JEersey ......coceeveevenieenienienns N e | e
32. New Mexico
33, NeW YOrK wooociieciiriciieecieeeeeee e NY Lo ] e

37. Oklahoma ... . RSD by INS CODE 0.S.36.1613 .
38, 0regon ....ccoeevnvneneneneneneninn. OR i ] e
39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns

46. Vermont .. .
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.

49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns

52.  American Samoa ............ccccceeuen. AS i et | e e [V [V [V 0

54.  Puerto RiCO .......cccovvuererereiiine PR it et | e e [V [V [V 0
55. U.S.VirginIslands ............ccccccu..... VI [ e | e e (V1 (V1 [V 0
56. Northern Mariana Islands ........... MP it iviie] s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0

59. Subtotal XXX XXX 1,847,253 1,750,781 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX e 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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