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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 17,120,526,289 |......covviieiiririis v 17,120,526,289 |.......... 16,990,997, 386
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 131,701,991 [ oo 131,701,991 [ 134,247,816
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 758,339,357 [ 62,988 |....cccoenne. 758,276,368 |............... 717,743,192
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,232,836,244 |..covicicceine [ 1,232,836,244 |............ 1,228,331,828
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ .o
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ ...86,622,110 ), cash equivalents
[T 30,422,773 ) and short-term
investments ($  ........coeee 58,521,806 ) ...vviiiieeee s [ 175,566,688 175,566,688 |................ 205,913,884
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 82,202,115 |.ooevieveeveen 8,105 [ 82,195,960 |....cceeee.... 80,439,427
7. Derivatives ............... ..349,963,757 |.. ..349,963,757 |.. ..235,114,679
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 701,555,374 701,551,667 725,287,400
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 15,639,228 15,639,228 |.coovcivinnne 4,140,632
10. Securities lending reinvested collateral @ssets ..........ccccooeiiieiiiieiieeree e
11.  Aggregate write-ins for invested assets ............ooueevriviiivererisiiecieieeees 88,622,445
12. Subtotals, cash and invested assets (LIN€S 110 11) ....cueveveveveeceeeeeeeeeccreiens fereeeeeens 20,656,953,488 |........c.cceenc...... 72,850 |.......... 20,656,880,638 |..........
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 164,394,856 |.....coovvevrrecrrienicnienes [ 164,394,856 |............... 164,800,479
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 3,786,330 [oveviviiiicnnne 163,453 | 3,622,877 |...oovvvnn. 3,742,029
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 70,942,722 (... o 70,942,722 |.cooovoe. 69,796,445
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS .............ccccveveveveueueceeeeeieneeerereeens frererennseenenens 041,167 [ e 641,167 | 1,089,966
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ...............cccceeu. |reverrrereeee 83,980,182 [oooviiiiiiiiiis .. 83,550,182 | 50,080,926
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |...cooeeeeiennnninieies e [ [ 2,043,455
18.2 Net deferred tax asset ...........ccoceeveuenee ..277,216,723 |.. ..119,394,887 |.. . 114,016,966
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 5,624,277 |ooeeeeecreeeecenneees oo 5,624,277 |....oovve.. 5,754,551
20. Electronic data processing equipment and SOftWAre ............ccccoveveuereeeenenens foeverereiiininnnns 488,637 | | 488,637 |...ocoevevrennd 629,327
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 4,152,478 |...ccviriien. 4,152,478 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 4,993,528 |...ocvoveiiiiiieieeieeeees [ 4,993,528 |.....cveee. 21,375,137
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 39,871,413 |................ 36,967,051 |.....cevvneee 2,904,362 |...cocovevnn. 1,889,055
25. Aggregate write-ins for other than invested assets ...........cccoceveevriirieeeees froreeciiinns 309,045,816 ..o v 309,045,816 |................ 306,757,255
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 21,621,661,616 |............... 199,177,668 |.......... 21,422,483,949 |.......... 21,140,315,345
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 21,621,661,616 199,177,668 21,422,483,949 21,140,315,345
DETAILS OF WRITE-INS
1101. Assets held in rabbi trust for agents' deferred compensation program |............ 88,622,445 | [ 88,622,445 |................. 76,123,513
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 88,622,445 88,622,445 76,123,513
2501. Cash surrender value of company owned life insurance ... finnn, 305,196,655 |.....ooooorerrieeeirnreneiiens [ 305,196,655 |.......cooneeee. 303,031,568
2502. Transferable state tax credits ..o e 3,849,161 | e 3,849,161 |...cocooveee 3,725,687
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 309,045,816 309,045,816 306,757,255




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 13,540,828,745 1€SS$ wooveveveeeeeeeeeeeeenn included in Line 6.3
(including$ ............ 6,728,461,616 Modco Reserve) 13,540,828,745 |.......... 13,351,739,263
2. Aggregate reserve for accident and health contracts (including $ 2,384,965,205 |............ 2,352,811,438
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes 3,162,176,866 |............ 3,167,951,487
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 30,667,906 |................. 27,983,743
4.2 ACCIAENT BN NEAIN ...ttt bbbt bbbttt ettt nsebens [ooicieansininas 155,448,496 |................ 153,544,558
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
MOGCO) 1. AT 115,320
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...cccovoeenene 18,425,690 accident and health premiums ..............ccooevueu. oerereeeennens 20,928,432 ..o 22,004,399
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $ ...6,807,343 | accident and health
$ e 1,174,289 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 1,443,244 |
18.  Amounts held for agents' account, including $ .......cccceeeee 13,839, 660 agents credit balances 14,067,786 |.......ccccvvvnene 29,575,860
19. Remittances and items not allocated 48,028,801 |..cccovvveneee 46,191,719
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 839,593 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
2408 DEIVALIVES ...ttt ettt e et e et e st e et e st e eateea e e ea e e ea e e s e e s e e aeeea s e ea s e ea s e ea e e ea e e eR £ e s e e et e aseeneeeneeen e e enteeneeeneenneenneenne [sreeae e et
24.09 Payable for securities ...... 37,866,448
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 365,620,129 280,745,354
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 20,428,930,596 20,107,094 ,447
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 20,428,930,596 20,107,094, 447
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 983,553,353 1,023,220,898
38. Totals of Lines 29, 30 and 37 993,553,353 1,033,220,898
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 21,422,483,949 21,140,315,345
DETAILS OF WRITE-INS
2501. Liability for index credits under modified coinsurance ceded agreement 201,785,164 |................ 133,695,456
2502. Liability for agents' deferred compensation program funded through a rabbi trust ...89,902,826 |.. . 76,975,398
2503. Unclaimed funds 73,568,032 69,710,392
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........cceuiriiriririiieieieieieiet st seses [eese e eneeee e 364,107 | 364,107
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 365,620,129 280,745,354
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 349,303,679 |................ 688,570,422 |............ 2,413,152,091
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 156,531 381,414 | 2,591,421
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..365,762,740 |.. ..238,756,743 ..1,032,756,448
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(358,621)|.. (6,533)].. ... (4,278,757)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 61,640,519 |....cccoceeeeneee 5,284,867 |...ccvevee. 74,442 214
7. Reserve adjustments on reiNSUranCe CEAEA ............cccovovviveviveveuieieeeeeeeieteseseese e seseses s es e e 214,242 347 .o [ 241,465,998
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for depoSit-type CONTACES ...........c.ccciiiieieeeeeececeeeie ettt e eeaes 110 [ 130 | 587
8.3 Aggregate write-ins for miscellaneous income .. 3,507,325 2,241,605 13,187,737
9. Totals (LiNes 110 8.3) .o 994,254,629 935,228,648 3,773,317,739
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..226,046,358 |.. ..825,900,380
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 31,513,196 | 23,873,536 |...coeenne 108,780, 128
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,460,563 |....coveeeeenne 1,464,139 | 5,986,874
19. Increase in aggregate reserves for life and accident and health contracts 221,243,250 146,580,536 749,822,231
20.  Totals (LINES 10 10 1) ..ottt s st ese e e e e et eeeeenens 704,780,176 |...cvenveeee. 697,720,000 |............ 2,839,015,252
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 57,126,238 |...ccceeune 50,698,560 |................ 221,747,644
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 9,232,316 |.. .. 11,154,701 |.. ...41,481,150
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 104,472,910 |................ 103,655,909 |....ccceene. 389,341,241
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 11,050,860 |.......ooe...... 9,982,185 | 37,127,095
25. Increase in loading on deferred and uncollected premiums ........... .. 1,470,056 |.. ..6,965,966
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 80,725,204 13,039 55,133,812
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 968,857,761 879,127,915 3,590,812, 161
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 25,396,869 |........cc...... 56,100,733 |...covieeneee 182,505,578
30. Dividends to policyholders and refunds to members 29,359 32,560 112,910
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 25,367,510 |ooreriene 56,068,173 |................ 182,392,668
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 27,257,590 20,333,588 85,211,099
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes (1,890,080)|..cccveveeenne 35,734,585 |................. 97,181,569
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeecieene (29,987) (excluding taxes of $  ..veveveerereennene (252,362)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (4,140,606) (1,300,454) (17,338,094)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (6,030,686) 34,434,131 79,843,475
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,033,220,898 1,352,762,293 1,352,762,293
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes (6,030,686)|.....cecvnenne 34,434 131 | 79,843,475
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,522,860) ... (7,049,155)|.. ....(667,619)/.. ... 17,959,766
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 25,478,160 |.. ... 10,497,825 |.. ... 44,214,660
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(24,460,144)]|.. ..(13,032,488)|.. ..(40,564,941)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE .............cccueuieeeieieeeeeeceeeeeieseseseseaes st ses e ss s s s s sesesssse s eeeneeseeennens 4,193,683 |................. (6,002,696)|................ (36,751,988)
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I ...20,000,000
51.2 Transferred to capital (StOCk DiVIdENA) ........couiiiiiiiieeee e e oo [
51.3 Transferred from capital ............c..ccoceeieee RO RO
51.4 Change in surplus as a result of FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e (1,799,402) ... e 58,612,440
52.  DividENdS t0 SLOCKNOIAETS ........oeeveeeiiiiiiriricietete ettt (30,000,000) [....cocvevenne (55,000,000 f....cocvnenvne (459,295,794)
53. Aggregate write-ins for gains and losses in surplus (3,559,015)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (39,667,545) (29,770,847) (319,541,396)
55. Capital and surplus, as of statement date (Lines 36 + 54) 993,553,353 1,322,991,446 1,033,220,898
DETAILS OF WRITE-INS
08.301. Change in cash surrender value of company owned life insurance, net of premiums .......ccooooveeifoviiiiiiiiiicennns 2,165,087 .o 2,220,523 .o 3,973,533
08.302. Death benefit proceeds from company owned life INSUFANCE .........ccccoueviviiieeiiiicicerecceeeeeeeeeeee e 1,323,673 | | 9,116,528
08.303. Gain from utilization of transferable state tax credits ... 17,369
08.398. Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE ........cccocvoveviveueveuieieeieeeieieeieeeeee e 1,196
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,507,325
2701. Index credits incurred under modified coinsurance ceded agreement . 80,725,204
2702. Transfer of reserves under coinsurance ceded agreement ... e
2703. Penalties from regulatory authorities ...
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccccceiieiieiiiiciiniee e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 80,725,204 55,133,812
5301. Change in liability for deferred compensation obligation ... o [oereaeieeeeas (3,559,015)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (3,559,015)




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .......c...curiiiiieiiciieie ettt [ersssinessnees 345,852,697 |......covvnvene. 678,537,264 |............ 2,400,613,956
2. NetiNVESIMENTINCOME ...ttt e 220,659,554 |................ 211,037,146 |....occoveneeee 876,683,373
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 27,714,208 10,045,036 43,425,947
4. TOtal (LINES 110 3) oottt 594,226,460 899,619,445 3,320,723,276
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiieieicieieececeee ettt es e besesssnns [eresesesennas 264,220,312 |coooeie 555,892,411 |........... 1,849,395,566
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 199,224,453 |................ 184,472,034 |................ 513,703,518
8. Dividends paid t0 POIICYNOIAETS .........c.cocveviveveeieieie ettt ettt ettt a s s s s s sesesssns e [oeeeseneneaeseseenenees 31,508 | 34,271 | 120,190
9. Federal and foreign income taxes paid (recovered) netof $ ... (282,349) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 10,683,777 14,182,465 74,835,469
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 474,160,050 754,581,182 2,438,054,743
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 120,066,410 145,038,264 882,668,533
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 529,896,502 535,654,124
12.2 Stocks .............. 2,750,143 [
12.3 Mortgage loans ... ..5,840,966 27,239,935 |..
T2.4 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 13,995,814 |..coocvnnne. 7,424,505
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (5,671) | e 5,271
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 40,593,653 642
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeieieeeeeieie et [oevevesiennas 593,071,406 |................ 570,324,477 |............ 1,714,788 ,224
13. Cost of investments acquired (long-term only):
LT = T PSS SURSPUSPSPP ROSIURORRRO 653,026,057 |............... 651,526,842 |............ 1,726,260,500
1312 STOCKS ..ottt |eeeinne s 35,000,000 |..covvennne 205,931,366 |.......coece.e. 399,009,922
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 14,376,801 |.cocene. 74,193,785 |......ccconee 307,701,339
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 15,353,909 |...coovvvinne. 11,555,844 |.......occo.cc 48,777,630
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 74,904,679 71,666,041
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 717,756,767 1,018,112,517 2,553,415,433
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 1,755,519 1,199,010 5,639,700
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (126,440,879) (448 ,987,050) (844 ,266,908)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS tre@SUry STOCK ...........cccveveueveueueiiiieieieteeeieeeeeeseie e seseaesnenens|resesesieseseseenessesseeiees [oeeeseenesesesesseeseneenenenens fererereseeneeees 20,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (5,774,620)|...c.ceennvne 194,511,851 |.oceen 489,792,662
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 30,000,000 |..oeevnreenee 55,000,000 |...occvennne 459,295,794
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 11,801,895 696,725 (90,960,575)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (23,972,725) 140,208,576 (40,463,707)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (30,347,195)|-...vcvnnene (163,740,210)......ccvnnve (2,062,082)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s st sesessasnanenens |oesesesaenenenen 205,913,884 |................ 207,975,966 |................ 207,975,966
19.2 End of period (Line 18 plus Line 19.1) 175,566,688 44,235,756 205,913,884
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested asSets ... [ 1,430,650 |......occoeveee 4,591,902 |.....coovvneee. 9,742,139
20.0002. Capitalized INTErest ... o 3,349,587 |..coovvvrrnnnn. 1,323,113 [ 1,581,561




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 122,851,660 |................ 129,366,784 |................ 499,632,927
GIOUD [I .ottt ettt e e et e e st e eaeeeseeaeeseesseesseesseesseenseessenseesnseseenseenseenseense foreettenttent e e et e e e e e e e res [oeerte et [
INGIVIAUAI @NNUITIES .......cevoiiiciiici e o 386,964,663 |............... 363,778,104 |............ 1,554,050,828
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NEAIN ... 144,077,482 |................ 150,956,557 |.....coouvee. 579,497,568
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot e 653,893,804 |............... 644,101,444 |........... 2,633,181,323
DEPOSIt-LYPE CONMTACES ........vveieieiecicieieiice ettt sttt s s ssssssesessans reseseeennnens 223,015,594 |................ 506,188,392 |................ 810,093,641
Total (Lines 8 and 9) 876,909,398 1,150,289,836 3,443,274 ,964
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of Bankers Life and Casualty Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the lllinois Department of Insurance (“Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of lllinois for
reporting the financial condition and results of operations of an insurance company and determining its solvency
under lllinois Insurance Law. The Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as
a component of prescribed or permitted practices by the State of lllinois. However, the State of lllinois may adopt
certain prescribed accounting practices that differ from those found in NAIC SAP. In addition, the Department has the
right to permit other specific practices that deviate from prescribed practices. However, the Company has no such
permitted practices.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed
and permitted by the State of lllinois is shown below:

F/S F/S
SSAP# Page Line# 2024 2023

NET INCOME

(1) Bankers Life and Casualty Company, State of
lllinois basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (6,030,686) $ 79,843,475

(2) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

(3) State Permitted Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ (6,030,686) $ 79,843,475
SURPLUS

(5) Bankers Life and Casualty Company, State of
lllinois basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 993,553,353 $1,033,220,898

(6) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

(7) State Permitted Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —
(8) NAICSAP (5-6-7=28) XXX XXX XXX $ 993,553,353 $1,033,220,898

No significant changes

(2) Bonds not backed by other loans are stated at amortized cost using the interest method, with the following
exceptions: (i) those containing call provisions, except “make-whole” call provisions, are amortized using the
yield-to-worst method; (ii) those rated NAIC class 6, which are stated at the lower of amortized cost or fair value;
and (iii) perpetual bonds that do not possess or no longer possess an effective call option, which are reported at
fair value regardless of NAIC designation. The Company does not utilize the systematic value measurement
method for SVO-Identified investments.

(6) Loan-backed bonds, structured securities and beneficial interests are stated at amortized cost using the interest
method, except for those rated NAIC class 6, which are stated at the lower of amortized cost or fair value. For
securities where collection of all contractual cash flows is probable, changes in currently estimated cash flows,
including the effect of prepayment assumptions, are accounted for using the retrospective method. For
securities that are not of high credit quality for which collection of all contractual cash flows is not probable,
significant increases in cash flow estimates are accounted for using the prospective method.

No other significant changes

Going Concern

The Company's management does not have substantial doubt about its ability to continue as a going concern.

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

No significant changes

Business Combinations and Goodwill

None

Discontinued Operations

None

Investments

A. Mortgage Loans including Mezzanine Real Estate Loans

No significant changes

B.-C.

None

D. Loan-backed Securities

1M

&)

©)

4)

®)

Prepayment assumptions for loan-backed bonds and structured securities are obtained from third party vendors
and internal estimates. These assumptions are reviewed for consistency with the current interest rate and
economic environment.

The Company did not record any other-than-temporary impairments (“OTTI”) during the three months ended
March 31, 2024, under SSAP No. 43R — Revised, Loan-backed and Structured Securities (“SSAP 43R”),
resulting from either an intent to sell or the inability or lack of intent to retain the investment for a period of
time sufficient to recover the amortized cost basis.

The Company did not recognize any OTTI as of March 31, 2024, as a result of an expected shortage of
discounted future cash flows to recover the amortized cost of the security on currently held loan-backed
bonds, structured securities and beneficial interests.

Loan-backed bonds, structured securities and beneficial interests owned at March 31, 2024 that have not been
impaired with a fair value lower than amortized cost are summarized below by length of time that individual
securities have been in a continuous loss position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 5,468,819
2. 12 Months or Longer $ 458,501,876

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 684,443,520
2. 12 Months or Longer $ 3,881,946,081

The Company regularly evaluates its investments with unrealized losses for possible impairment. The
Company’s assessment of whether unrealized losses are “other-than-temporary” requires significant judgment.
Factors considered include: (i) the extent to which fair value is less than the cost basis; (ii) the length of time
that the fair value has been less than cost; (iii) whether the unrealized loss is event driven, credit-driven or a
result of changes in market interest rates or risk premium; (iv) the near-term prospects for specific events,
developments or circumstances likely to affect the value of the investment; (v) the investment’s rating and
whether the investment is investment-grade and/or has been downgraded since its purchase; (vi) whether the
issuer is current on all payments in accordance with the contractual terms of the investment and is expected to
meet all of its obligations under the terms of the investment; (vii) whether or not the Company intends to retain
the investment until its anticipated recovery occurs; (viii) whether it is more likely than not that circumstances
will require the Company to sell the investment before recovery occurs; (ix) the underlying current and
prospective asset and enterprise values of the issuer and the extent to which the recoverability of the carrying
value of the Company's investment may be affected by changes in such values; (x) projections of, and
unfavorable changes in, cash flows on structured securities including mortgage-backed and asset-backed
securities; (xi) the Company's best estimate of the value of any collateral; and (xii) other objective and
subjective factors.

No significant changes

7.2
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

M. - N.
None
O.-Q.

No significant changes
R. Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not have a share in any cash pools as of March 31, 2024.

Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Investment Income

No significant changes

Derivative Instruments

No significant changes

Income Taxes

No significant changes

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
See Note #13 D. for dividends paid by the Company during 2024.

During the three months ended March 31, 2024, the Company paid contributions to its wholly-owned subsidiary, lllinois
General Investment Corp. Il, as follows:

(1)  On March 27, 2024, the Company paid a contribution of $20,000,000 in cash.
(2) On January 25, 2024, the Company paid a contribution of $8,000,000 in cash.
(3) On January 11, 2024, the Company paid a contribution of $7,000,000 in cash.

No other significant changes

Debt
A. None
B. Federal Home Loan Bank (“FHLB”) Agreements
(1) Federal Home Loan Bank of Chicago (“FHLBC”)

The Company is a member of the FHLBC. As a member of the FHLBC, the Company has the ability to borrow
on a collateralized basis from FHLBC. The Company uses these advances, which take the form of insurance
contracts structured as funding agreements, to earn incremental income in an investment spread strategy. As of
March 31, 2024, the borrowing capacity under this agreement was $1,700,000,000, as determined by
authorization of the Company’s board of directors. The Company is required to hold certain minimum amounts of
FHLBC common stock as a condition of membership in the FHLBC, and additional amounts based on the
amount of the borrowings.

All FHLB activity is included in the Company’s General Account.

7.3



STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

11. Debt, continued
(2) FHLB Capital Stock

a. Aggregate Totals

To1tal Ger?eral Sepgrate
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — % — —
(b) Membership Stock - Class B 3,565,500 3,565,500 —
(c) Additional Activity Stock 66,445,641 66,445,641 _
(d) Excess Stock 5,650 5,650 —
(e) Aggregate Total (a+b+c+d) $ 70,016,792 $ 70,016,792 § —
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 1,700,000,000 XXXXXXX XXXXXXX
2. Prior Year-end
(a) Membership Stock - Class A $ — 3 — 3 —
(b)  Membership Stock - Class B 3,565,500 3,565,500 —
(c) Additional Activity Stock 66,451,292 66,451,292 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 70,016,792 $ 70,016,792 $ —
() Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 1,700,000,000 XXXXXXX XXXXXXX

b. Membership Stock eligible and not eligible for redemption as of March 31, 2024 is as follows:
Eligible for Redemption

1 2 3 4 5 6
Not Eligible 6 Months
Membership Current Year for Less Than 6 to Less Than 1 to Less than
Stock Total (2+3+4+5+6) Redemption Months 1 Year 3 Years 3to 5 Years
1. ClassA  $ — $ — $ — $ — 5 — $ —
2. Class B 3,565,500 3,565,500 — — — —
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

1.

Debt, continued

(3) Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date
1

Fair Value

2 3
Carrying Aggregate Total
Value Borrowings

1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3)

2. Current Year General Account Total
Collateral Pledged

3. Current Year Separate Accounts Total
Collateral Pledged

4.  Prior Year-end Total General and Separate
Accounts Total Collateral Pledged

Maximum Amount Pledged During Reporting Period

Fair Value

$ 1,951,722,615

1,951,722,615

2,018,306,592

$ 2,145,105,494

2,145,105,494

2,191,476,835

2

Carrying
Value

$ 1,639,136,477

1,639,136,477

1,639,262,037

3
Amount Borrowed at
Time of Maximum
Collateral

1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3)

2. Current Year General Account Maximum
Collateral Pledged

3.  Current Year Separate Accounts Maximum
Collateral Pledged

4.  Prior Year-end Total General and Separate
Accounts Maximum Collateral Pledged

(4) Borrowing from FHLB

a.

Amount as of the Reporting Date

$ 2,000,036,554

2,000,036,554

2,067,232,408

$ 2,177,804,820

2,177,804,820

2,431,112,192

$ 1,639,220,286

1,639,220,286

1,539,345,232

To1tal Ger?eral Sepgrate Funding AAéreements
2+3 Account Account Reserves Established
1. Current Year
(a) Debt $ — 8 — $ - XXX
(b) Funding Agreements 1,639,136,477 1,639,136,477 — 1,647,064,893
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $  1,639,136,477 $  1,639,136,477 $ — 3 1,647,064,893
2. Prior Year-end
(a) Debt $ — 3 — 3 — XXX
(b) Funding Agreements 1,639,262,037 1,639,262,037 — 1,646,870,411
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $  1,639,262,037 $  1,639,262,037 $ — 3 1,646,870,411
Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 3 — 3 —
2. Funding Agreements 1,639,220,286 1,639,220,286 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3) $ 1,639,220,286 $ 1,639,220,286 $ —

FHLB - Prepayment Obligations

Does the Company have prepayment obligations
under the following arrangements

(YES/NO)?
1. Debt N/A
2. Funding Agreements YES
3. Other N/A

At the option of the Company, prepayment of the FHLB borrowings may be made, subject to any prepayment

fees.
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

A. Defined Benefit Plan

The Company has a noncontributory unfunded deferred compensation plan for qualifying members of its career
agency force. Benefits are based on years of service and career earnings. Effective July 1, 2016, the plan was
amended to: (i) freeze participation in the plan; (ii) freeze benefits accrued under the plan as of June 30, 2016; and
(iii) add a limited cashout feature. A summary of the components of net periodic benefit cost for the three months
ended March 31, 2024 and the year ended December 31, 2023 are as follows:

Pension Benefits

2024 2023
(4) Components of net periodic benefit cost

a. Service cost $ — 3 —
b. Interest cost 1,581,113 6,529,540
c. Expected return on plan assets — _
d. Amortization of unrecognized transition

obligation or transition asset — —
e. Amount of recognized gains and losses — —
f. Amount of prior service cost recognized — —
g. Amount of gain or loss recognized due to a

settlement or curtailment — —
h. Total net periodic benefit cost $ 1,581,113 § 6,529,540

No other significant changes
B.-1.

No significant changes

13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
A.-C.
No significant changes

D. On March 28, 2024, the Company paid an extraordinary dividend of $30,000,000 in cash to its sole shareholder,
Conseco Life Insurance Company of Texas.

E.-M.

No significant changes

14. Liabilities, Contingencies and Assessments

No significant changes

15. Leases
No significant changes
16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With

Concentrations of Credit Risk

No significant changes

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. None
B. None

C. There were no securities with NAIC designation 3 or below, or unrated securities, sold during the three months ended
March 31, 2024 and reacquired within 30 days of the sale date.

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

None
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

None

20. Fair Value Measurements

A. Assets and Liabilities Measured and Reported at Fair Value

(1M

Fair Value Measurements at March 31, 2024

Net Asset
Value
Description Level 1 Level 2 Level 3 (NAV) Total

Assets at fair value:
Bonds

Industrial and miscellaneous (unaffiliated) $ — % — $ 2,500,000 $ — 2,500,000
Preferred stock

Industrial and miscellaneous (unaffiliated) 24,409,000 — — — 24,409,000
Common stock

Industrial and miscellaneous (unaffiliated) 108,000 70,016,792 64,388,743 — 134,513,534
Cash equivalents

All other money market mutual funds 30,422,772 — — — 30,422,772
Other invested assets

Residual tranches — — 21,357,528 — 21,357,528
Derivative assets

Options — 349,963,758 — — 349,963,758

Total Assets at fair value $ 54,939,772 $ 419,980,550

$88,246,271  § —

S 563,166,502

Total Liabilities at fair value $ — 3 — 3 — 3 — 3 —

(2) Current Quarter 2024 Progression of Fair Value Measurements in Level 3
Total gains Total gains
Transfers | and (losses) | and (losses)
Balance at | into (out of) | included in included in Balance at
12/31/2023 Level 3 Net Income Surplus Purchases Sales 3/31/2024

Bonds (Industrial

and

miscellaneous -

unaffiliated) $ 2,500,000 |$ —1$ — 1% —19$ —19% —|$ 2,500,000

Common stock

(Industrial and

miscellaneous -

unaffiliated) 64,404,742 — — (15,999) — — 64,388,743

Other invested

assets (Residual

tranches) 9,523,923 4,811,228 — 4,350,764 2,671,613 — 21,357,528

Total $ 76,428665|3 4,811,228]|% —|$ 4,334,765|$ 2,671,613 |$ —|$ 88,246,271
(3) Transfers into Level 3 during the first quarter of 2024 are the result of unobservable inputs utilized within

valuation methodologies for assets that were previously valued using observable inputs. The Company's policy

is to recognize transfers into or out of Level 3 as of the beginning of the reporting period.
(4) The Company’s financial assets measured and reported at fair value have been classified, for disclosure

purposes, based on a hierarchy defined by authoritative guidance. The degree of judgment utilized in measuring
the fair value of financial instruments is largely dependent on the level to which pricing is based on observable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs
reflect our view of market assumptions in the absence of observable market information. Financial instruments
with readily available active quoted prices would be considered to have fair values based on the highest level of
observable inputs, and little judgment would be utilized in measuring fair value. Financial instruments that rarely
trade would often have fair value based on a lower level of observable inputs, and more judgment would be
utilized in measuring fair value.

Valuation Hierarchy

There is a three-level hierarchy for valuing assets or liabilities at fair value based on whether inputs are
observable or unobservable.
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

®)

* Level 1 —includes assets and liabilities valued using inputs that are unadjusted quoted prices in active markets
for identical assets or liabilities. Our Level 1 assets primarily include cash and cash equivalents and exchange
traded securities.

 Level 2 - includes assets and liabilities valued using inputs that are quoted prices for similar assets in an
active market, quoted prices for identical or similar assets in a market that is not active, observable inputs, or
observable inputs that can be corroborated by market data. Level 2 assets and liabilities include those financial
instruments that are valued by independent pricing services using models or other valuation methodologies.
These models consider various inputs such as credit rating, maturity, corporate credit spreads, reported trades
and other inputs that are observable or derived from observable information in the marketplace or are supported
by transactions executed in the marketplace. Financial assets in this category primarily include: certain publicly
registered and privately placed corporate fixed maturity securities; certain government or agency securities;
certain mortgage and asset-backed securities; certain equity securities; and derivatives such as call options.

* Level 3 - includes assets and liabilities valued using unobservable inputs that are used in model-based
valuations that contain management assumptions. Level 3 assets and liabilities include those financial
instruments whose fair value is estimated based on broker/dealer quotes, pricing services or internally
developed models or methodologies utilizing significant inputs not based on, or corroborated by, readily
available market information. Financial assets in this category include certain corporate securities, certain
structured securities, mortgage loans, and other less liquid securities.

At each reporting date, we classify assets and liabilities into the three input levels based on the lowest level of
input that is significant to the measurement of fair value for each asset and liability reported at fair value. This
classification is impacted by a number of factors, including the type of financial instrument, whether the financial
instrument is new to the market and not yet established, the characteristics specific to the transaction and
overall market conditions. Our assessment of the significance of a particular input to the fair value measurement
and the ultimate classification of each asset and liability requires judgment and is subject to change from period
to period based on the observability of the valuation inputs.

As of March 31, 2024, the reported fair value of the Company’s investment in Level 3 industrial and
miscellaneous bonds was $2,500,000. The Company measured the fair value of this investment based on
expected recovery.

As of March 31, 2024, the reported fair value of the Company’s investment in Level 2 common stock included
$70,016,792 of FHLBC common stock. The stock may only be issued, redeemed and repurchased by the
FHLBC at a price equal to its par value.

As of March 31, 2024, the Company’s investment in Level 3 industrial and miscellaneous common stock
included a holding with zero value. The Company measured the fair value of this investment based on expected
recovery.

As of March 31, 2024, the reported fair value of the Company’s investment in Level 3 industrial and
miscellaneous common stock included a holding valued at $1,042,302. The Company measured the fair value
of this investment at cost as a reasonable approximation of fair value.

As of March 31, 2024, the reported fair value of the Company’s investment in other Level 3 industrial and
miscellaneous common stock included a holding valued at $63,346,441. The Company measured the fair value
of this investment by benchmarking it to comparable securities.

As of March 31, 2024, the reported fair value of the Company’s investment in Level 3 residual tranches was
$21,357,528. The Company measured the fair value of these investments based on broker/dealer quotes or
internally developed models or methodologies utilizing significant inputs not based on, or corroborated by,
readily available market information.

As of March 31, 2024, the reported fair value of the Company’s investment in Level 2 options was
$349,963,758. The Company measured the fair value of options based on the consideration of several inputs
including closing exchange or over-the-counter market price quotations; time value and volatility factors
underlying options; market interest rates; and non-performance risk.

Fair value information on derivative assets is disclosed in items 1-4 above.
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Fair Value Measurements, continued

B.-C.

As of March 31, 2024, the aggregate fair value of all financial instruments and the level within the fair value hierarchy
in which the fair value measurements in their entirety fall were as follows:

Type of Net Asset

Financial Aggregate Admitted Value

Instrument Fair Value Assets Level 1 Level 2 Level 3 (NAV)
Bonds $15,461,430,567 $17,120,526,289 $ — $15,256,571,940 $ 204,858,627 $ —
Preferred stock 155,104,626 131,701,993 24,409,000 73,461,750 57,233,876 —
Common stock 134,513,534 134,513,534 108,000 70,016,792 64,388,743 —
Mortgage loans 1,096,903,219  1,232,836,243 — — 1,096,903,219 —
Cash 86,622,110 86,622,110 86,622,110 — — —
Cash equivalents 30,422,772 30,422,772 30,422,772 — — —
Short-term investments 58,521,806 58,521,806 — 58,521,806 — —
Contract loans 82,202,115 82,195,960 — — 82,202,115 —
Derivatives 349,963,758 349,963,758 — 349,963,758 — —
Surplus debentures 185,145,521 231,657,220 — 185,145,521 — —
Residual tranches 43,290,798 39,435,632 — 1,975,511 41,315,287 —
Company-owned life insurance 305,196,655 305,196,655 — 305,196,655 — —
Total Assets $17,989,317,481 $19,803,593,972 $ 141,561,882 §$ 16,300,853,733 $1,546,901,867 $ —
Deposit-type contracts $ 72,998,811 $ 71,348,664 $ — 3 — $ 72,998,811 $ —

Funding agreement-backed notes
FHLBC advances

Total Liabilities

None

21. Other Items

22.

23.

24,

A. - B.
None
C.-L

No significant changes

Events Subsequent

Reinsurance

No significant changes

A.-D.

None

the Affordable Care Act.

1,408,295,356
1,647,550,237

1,408,295,356 —
1,647,064,893 —

1,647,550,237

1,408,295,356

$ 3,128,844,404

$ 3,126,708,913 $ —

$ 1,647,550,237 $1,481,294,167 $

Retrospectively Rated Contracts & Contracts Subject to Redetermination

7.9

No other material subsequent events have occurred which would require an adjustment or disclosure.

Subsequent events have been evaluated up to the issue date of these financial statements, May 10, 2024.

In May 2024, the borrowing capacity under the FHLBC agreement increased to $2,000,000,000, as determined by
authorization of the Company's board of directors.

E. During the first three months of 2024, the Company had no written premium subject to the risk sharing provisions of



25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $594,464,886. As of March 31, 2024, $93,092,157 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are
now $497,112,241 as a result of revised estimates of unpaid losses and loss adjustment expenses. Therefore, there has
been a $4,260,487 favorable prior year development from December 31, 2023 to March 31, 2024. This development is
generally the result of ongoing analysis of recent loss development trends. As additional information becomes known on
individual claims experience, the original estimates are adjusted accordingly.

The Company had no significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

None

Participating Policies

No significant changes

Premium Deficiency Reserves

No significant changes

Reserves for Life Contracts and Annuity Contracts

No significant changes

Analysis of Annuity Actuarial Reserves and Deposit-Type Liabilities by Withdrawal Characteristics

No significant changes

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant changes

Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Separate Accounts

None

Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

[ECT0ToTa (1aTe T =T (14T PSSRSO

LT E= (=N el i =Ty To L USSP PSRRI

Yes [ ]

Yes [ ]

Yes [ ]

No [ X]

No[ ]

No [ X ]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X ]

Yes [ ]

Yes [ X ]

No [ ]

No [ X]

No[ ]

0001224608

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3
State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes [ ]

] No[X]

No [ X]

N/A |

12/31/2023

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

[6 1Y SO TSRS P RPN

By what department or departments?

07/29/2020

1L g T PP SSURURRPRN

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMIMENTS? ...........oooueeeieeeeeeeeeee et e e e e e e e e e s e e s e e s s e e e s s s e e e s s s stes s s s eneeeseen e neneen Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

1 No [

1 No [

Yes [ ]

Yes [ ]

Yes [ X ]

N/ATX ]

N/ATX ]

No [ X ]

No [ X ]

No [ ]

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) SEC
BANKERS LIFE ADVISORY SERVICES, INC ... YES....
BANKERS LIFE SECURITIES, INC. ..o ... YES....

. |CHICAGO, IL .
CHICAGO, IL
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
[ To] o To [N
Preferred Stock ... 23,507,493 .. 23,507,493
Common Stock ....

582,622,316

623,825,823

3.

3.

3.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other 39,584,053 3. 32,267,453
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 645,713,862 $. ....679,600,769
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..coveoueiiieeieeieeeeeeeeeeeeeeeeeeeeeeee e eeeeee D e, 23,507,493 S, 23,507,493
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1
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18.1
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20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

BNY Mellon Trust Company of Illinois 2 N. LaSalle Street, Suite 1020, Chicago, IL 60602 ....
Federal Home Loan Bank of Chicago 200 E. Randolph Drive, Chicago, IL 60601

The Northern Trust COMPaNY .......ccccoooiirrrneneeee e 50 South LaSalle Street, Chicago, IL 60603 ...........cccccovuennene ........

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ......
If yes, give full information relating thereto:

Yes [

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccooiiiiiiiiiiiicie.

Yes [

Yes [

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

107740 40186 Advisors, Inc. ........ 549300WH223WQUWQODSI ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et et et et e e e e e enean

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,219,612,151
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,219,612,151

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 COMMEICIAI IMOTIGAGES .........vvvevieieieeeeee it ettt et ettt et et se e e et et se s et et e s ese et es e s et e b et esesessesse et e s eses et essss s ssesesesesesessas s asesesesesesesns Pisenesenasessseeeseneneeeanenanas 13,224,092
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 13,224,092
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,232,836,243
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $
Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 95.482 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.329 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 24.911 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlaDamMA .o AL e b fe 701,025 |............ 2,469,049 |...............634,820 |.......ccovrriiriinns e 3,804,894 |.....coviiiine
2. AIBSKA .ot AK e L o 13,855 | e W247 [ e 27,901

3. Arizona ..... .. AZ .. 8,024,699 |..

4. Arkansas .. .. AR .. 3,064,173 |..

5. California .. ... CA .34,678,546 |..

6. Colorado ...... ... CO .1,756,059 |. .10,913,557 |..

7. Connecticut .. . CT .2,363,611 |. .11,079,548 |..

8. Delaware ............. ... DE ....635,414 |. , . ...681, .. .. 3,464,423 |..

9. District of Columbia . . DC ....205,307 |. ...514, . ...102, TR RURUR RS 821,901 |..

10. Florida .. .. FL ...12,668,340 |. .69,015,886 |..

11.  Georgia .. GA .13,348,916 |..

12.  Hawaii .. . HI .. 1,705,380 |..

13.  Idaho .... . ID ...2,641,311 |..

14.  lllinois ... L . 14,127,580 |..

15.  Indiana . . IN .28,843,184 |..

16. lowa ..... LA .39,029,582 |..

17. Kansas . .. KS | .12,118,496 |..

18, KENUCKY ...oveiiiceeieee e KY oo b e 2,080, 13 ... 8,225,079 [ 1,715,857 [ [ 12,020,749

19, LOUISIANA ...oeeveeeveeeieisieesieeseeseeseieneees. LA [ L fo.802,429 ..l .318,479 838,520 e [ 1,959,429

20. Maine ....... ..5,718,074 |..

21.  Maryland . .10,164,475 |..

22, Massachusetts ........ccccovuereeiieiieieeecene MA o b [ 1,644,849 [ 7,505,989 |........... 1,905,582 |...oooviiiiiiiiiiins [ 11,056,420

23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b [ 6,419,286 |...........20,415,022 |........... 3,844,240 ... [ 30,678,548

.12,174,500 |..

24. Minnesota .

25.  Mississippi .. MS | .. 1,875,071 |..
26, MISSOUI ..cueeneeneenieieieie e MO oo b 3,419,681 |............9,605,177 ..o 4,856,536 | [ 17,881,393
27, MONEANA ..o MT [ L o353, 781 [ 961,271 656,880 | [ 1,971,933
28. Nebraska .. ... NE .. 7,836,565 |..
29. Nevada ........ NV | .. 3,819,453 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH | b iin..636,694 |........... 6,499,558 |........... 2,030,236 [......ccovvvvrvrinins e 9,166,487
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [l . 4,012,785 ... 11,768,082 ... 6,067,871 21,849,638
32.  New Mexico . ... NM ...124,532 |. 1i223,370 | o 613,376 |..
33. New York..... ...220,979 |. 228352157 [ e 898,492 |..

34.  North Carolina .. ..30,966,882 |. 5,419,940 |.. .40,578,321 |..

35.  North Dakota ...626,247 |. 322,663 ...1,140,746 |..
36. OO ...ccueeee 9,296,567 |. 3,674,319 17,320,148 |.
37.  Oklahoma . 59,717 |............1,389,922 ...2,671,617 |..
38. Oregon......... 5,290,790 |. 1,984,534 .. 8,308,962 |..
39. Pennsylvania ... 26,598,062 |. 8,333,373 41,473,345 |..
40. Rhode Island .... 7,001,847 |. 829,922 .. 8,954,889 |..
41.  South Carolina . 7,841,589 |. 1,785,804 .12,375,666 |..

42.  South Dakota ...
43. Tennessee ...

..1,910,174 |..
78, NRRN ) .. .11,504,829 |..
..15,775,533 |. 7,145,933 |..

44, Texas ....... .29,540,174 |..
45, Utah ..... .. 727,734 |, ..476,519 ...1,557,595 |..
46. Vermont . .896,468 .. 3,601,434 |..
47, Virginia .ooeeeeeeceeeeeeeeeeeeeneneseessesnsnseeeeeees. VA v L | 3,463,551 |.....0...9,798,612 ... 3,560,749 16,812,911
48.  Washington .......cccceceeevveereeerieereeeseeeieeeee. WA | Lo fo.2,082, 117 ..l 9,154,136 . 4,988,729 |....cvieieiiiins o 16,174,982

49. West Virginia
50. Wisconsin ....

.. 9,495,825 |..
.15,235,904 |..

51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccceevveennens o CAN [ N et 288 [ e e ..
58. Aggregate Other Aliens .. OT . ... 11,285 |.. ... 23,486 |..
59.  Subtotal ......ccccoeiviiiiiiiieciiiine e XX e 120,396,520 ... 386,964,663 |........ 138,084,424 | [ 645,445,607
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene D O S T 3,280 [veeeirieirieinrienes [ [ e 3,280 [ovieiieiieiiene
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 88,468 7,009,049 ...1,097,517
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins O B .
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .120,488,268 |. 145,003,473 |.. ..652,546,404 |..
96. Plus Reinsurance Assumed. o XXX e e . . 80,905,089 |.. ....80,905,089 |..
97  Totals (All Business).... . .120,488,268 |. 386,964,663 |........ 225,998,562 |.. .. 733,451,493 |..
98. Less Reinsurance Ceded...........coceveevenervereenennsennss|oeees XKoot oo 3,191,801 |........ 345,395,560 |.......... 39,167,965 387,755,327
99. Totals (All Business) less Reinsurance Ceded XXX 117,296,467 41,569, 102 186,830,596 345,696, 166 223,015,5%

DETAILS OF WRITE-INS
58001. ZZZ Other Alien ..

12,202 |. 11,285 |.. ...23,486 |..

58002. ..oocviiiiiiiiens
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 12,202 11,285 23,486
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer............c.ceceveeerieeriseieees eeeenea
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

FEIN #36-3496297  IL

Design Benefit
Plans, Inc.

CNO Financial
Group, Inc.
FEIN #75-3108137  DE
| ]
40|86 Advisors, Inc. CDOC, Inc.
FEIN #22-2403791 DE FEIN #51-0406066  DE

Performance Matters
Associates, Inc.

FEIN #75-2113604  IN

Business Credit
Administration Corp.

FEIN #82-1511404  IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205

DE FEIN #36-4036794  IL

K.F. Agency, Inc.

American Life & Casualty
Marketing Division Co.

FEIN #42-1351112  |IA

Bankers Life Advisory

FEIN #47-1590388  IN

Services, Inc.

Bankers Life
Securities, Inc.

FEIN #47-1481527  IN

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re, Ltd.

FEIN #98-1733208 BMU

FEIN #74-1499663  TX

CNO Management
Services Company

Optavise, LLC

FEIN #02-0677999 DE

Benetek Corporation

FEIN #52-2173098 FL

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

EA Canada
Development ULC

CAN

NOTES:

All subsidiaries are 100% owned unless otherwise indicated.

Washington National
Insurance Company (1)

NAIC #70319
FEIN #36-1933760 IN

Indiana General
Investment Corp.

FEIN #38-4050689  DE

Indiana General
Investment Trust

FEIN #82-6734899  DE

Names of insurance companies and their parent companies are in bold letters.
(1) The following non-insurance investment entities are reported as affiliated in accordance with SSAP No. 25:
CreekSource LLC, Class A, Ownership interests: Bankers Life and Casualty Company 75%; Washington National Insurance Company 25%

NAIC #61506
FEIN #47-0482911

Resource Life
Insurance Company

IL

Conseco Life Insurance
Company of Texas

NAIC #11804
FEIN #81-0626335  TX

NAIC #68560

Bankers Conseco Life
Insurance Company

FEIN #11-2857098

NY

Colonial Penn Life

Insurance Company
NAIC #62065
FEIN #23-1628836  PA

1% | 89.1% |9.9%

FEIN #35-1965822 IN

CNO Services, LLC

1%

90%

Bankers Life and

NAIC #61263
FEIN #36-0770740

Casualty Company (1)

FEIN #35-1989489  IN

C.P. Real Estate CNO Financial lllinois General lllinois General
Services Corp. Investments Corp. Investment Corp. Investment Corp. Il
FEIN #13-5405610  NJ FEIN #36-3215139  IL FEIN #37-1872060 DE FEIN #92-0331670  DE
lllinois General lllinois General
Investment Trust Investment Trust Il
FEIN #82-6734872  DE FEIN #92-6075387  DE

|9%

Conseco Marketing, L.L.C.



STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0233 ...|CNO Financial Group, Inc. ....| 11-2857098 .. Bankers Conseco Life Insurance Company ....... . .| Conseco Life Insurance Company of Texas ... |Ownership .100.000 ...|CNO Financial Group, Inc. ...
0233 ...|CNO Financial Group, Inc. ....|36-0770740 .. Bankers Life and Casualty Company ... Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |23-1628836 .. Colonial Penn Life Insurance Company ..| Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, Inc. ... |81-0626335 .. Conseco Life Insurance Company of Texas .|cDoc, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |47-0482911 .. Resource Life Insurance Company ... CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, .| 36-1933760 .. Washington National Insurance Company . CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
AA-3191555 CNO Bermuda Re, Ltd. .....ccccevvnneeee .|cboc, Inc. ... .. | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ... No..
38-4050689 Indiana General Investment Corp. . [Washington National Insurance Company ..... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .YES.
82-6734899 Indiana General Investment Trust .| Indiana General Investment Corp. ....... . | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ....N0..
13-5405610 C.P. Real Estate Services Corp. .|Colonial Penn Life Insurance Company ....... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ....N0..
36-3215139 CNO Financial Investments Corp. ... Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ... No..
37-1872060 Illinois General Investment Corp. Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ...YES.
82-6734872 Illinois General Investment Trust Illinois General Investment Corp. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .
92-0331670 Illinois General Investment Corp. Il Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ..YES...
..| 92-6075387 .. . ... | I'linois General Investment Trust Il .| Ilinois General Investment Corp. Il Ownership.. .100.000 ...|CNO Financial Group, Inc.
75-3108137 .. 0001224608 .. [New York Stock Exchange . |CNO Financial Group, Inc. ................. Publicly held
51-0406066 .. CDOC, InC. weveveeeeeeeens CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
..|22-2403791 .. 40(86 Advisors, Inc. .. . |CNO Financial Group, Inc. . Ownership.. ..}.100.000 ...|CNO Financial Group,
36-3496297 .. Design Benefit Plans, Inc. . CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
75-2113604 .. Performance Matters Associates, Inc. ... cboc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
..|82-1511404 .. Business Credit Administration Corp. .|CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group,
51-0331205 .. 40186 Mortgage Capital, Inc. ............. cDoc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
36-4036794 .. K.F. Agency, INC. .ccoeevevoiiin | E NIA....... CDOC, Inc. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|CNO Financial Group,
American Life & Casualty Marketing Division
42-1351112 .. |-V NIA....... CDoC, Inc. ... Ownership .100.000 ...|CNO Financial Group,
47-1590388 .. oo [ N s NIA....... Doc, Inc. ... Ounership .100.000 ...|CNO Financial Group,
47-1481527 .. Bankers Life Securities, Inc. ....cooeeeeeeennns INco] e NIA....... CDOC, INC. teveeeeeeeeeieeieieeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
Bankers Life Securities General Agency, Inc.
LUK L O O R N CDOC, INC. teveeeeeeeeeieeieieeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
02-0677999 .. Optavise, LLC €Doc, . Ownership .100.000 ...|CNO Financial Group,
EA HR Acquisition, LLC ... . |Optavise, LLC .. . [Ownership.. ..}.100.000 ...|CNO Financial Group,
. EA Canada Development ULC EA HR Acquisition, LLC . | Ounership .100.000 ...|CNO Financial Group,
81-2631673 .. Greenlight Educators LLC ... DE.....[...... NIA....... Optavise, LLC .. Ownership .100.000 ...|CNO Financial Group,
..|52-2173098 .. Benetek Corporation ...NIA....... | Optavise, LLC .. . [Ownership.. ..}.100.000 ...|CNO Financial Group,
74-1499663 .. CNO Management Services Company ... Tt NIA....... CDoc, Inc. ...... Ownership .100.000 ...|CNO Financial Group,
35-1965822 .. CNO Services, LLC ... CDOC, INC. weveeeeeneeveneeennns Ownership ..89.100 ....|CNO Financial Group,
..| 35-1965822 .. CNO Services, LLC . |CNO Financial Group, Inc. . . | Ownership.. .. |CNO Financial Group,
35-1965822 .. CNO Services, LLC ... CNO Management Services Company .. | Ownership .. |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ INco] e NIA....... CNO Services, LLC . | Qunership ..|CNO Financial Group,
..| 35-1989489 .. Conseco Marketing, L.L.C. .. ...NIA....... | CNO Financial Group, Inc. .... Ownership.. .. |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ INco] e NIA....... CNO Management Services Company . | Ownership . |CNO Financial Group,
Asterisk Explanation
0100 oo CNO Financial Group, Inc. is the Ultimate Controlling Entity Of the HOIAiNG COMPANY GIOUD. .....eeiteeiuieiiiiieiiiiiieit et et et e bt et e et e steesueesaeesbe e seeaeeeaeeeaeeeaeeeaeesa e e s e e aseeaseem s e ea e e oaeeea e e Aa e e omeeas e e A st ea s e eaeeem e e eeeeeR e e oa e e e e easeea s e easeeaeeoe e e eaeene e e e e e s e eaeeeaseen s e ea s e em s e oa e e ea e e e e e as e easeeaeeea s e oa s e ee e e ea e e oh e e b e e abeen b e embeemseemeeeseenseenaeenbeenbeanneennenns




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically With the NAIC? ............cccccooiiueieieiiiieieieieiceeeie e YES
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e N/A

Explanation
None
None
None
None

None

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Liability for deferred compensation obligation ... [ 364,107 |ooooeeeeee 364,107
2597.  Summary of remaining write-ins for Line 25 from overflow page 364,107 364,107
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITANEOUS TNCOME ... e s e e e eeeeeeeee e eeeeeeeee |oeeeeee e 1,196 [l 1,389 | 5,375
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,196 1,389 5,375
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,228,331,827 ..o 983,503,266
2. Cost of acquired:
2.1 Actual cost at time of acquisition 12,800,000 ...305,917,500
2.2 Additional investment made after acquisition .... 1,576,801 1,783,839
3. Capitalized deferred interest and other 261,755
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment reCOGNIZEA ............c.vvveveuriiiieieeeetiieeseeeee et ese s eses 4,027,799 |-
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... 1,232,836,243 |............ 1,228,331,827
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,232,836,243 1,228,331,827
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 725,291,348 755,590,344
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,125,000 .... 14,212,598
2.2 Additional investment made after acquisition .... 14,228,909 ... 34,565,032
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ...(12,850,889)
6. Total gain (loss) on disposals ... (217,833) ... (3,352,915)
7. Deduct amounts received on disposals 15,420,814 .... 62,704,908
8. Deduct amortization of premium and depreciation 45,576 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 701,551,666 725,287,399
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ............cccceveveiiereuereieiieeieseseiessee s [eeeeencaas 17,843,051,379 |.......... 17,312,515,819
2. Cost of bonds and stocks acquired 692,806,293 |........... 2,136,332,378
3. Accrual of discount 8,091,793 |.ccoovee. 36,203,196
4. Unrealized valuation increase/(decrease) 7,073,436 .... 18,981,559
5. Total gain (loss) on disposals ... (3,887,808)|... ...(40,875,962)
6. Deduct consideration for bonds and stocks disposed of 532,652,295 |........... 1,599,028,055
7. Deduct amortization of premium 3,915,164 ... 15,991,648
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 18,010,504 ,645 17,842,988, 390
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 10,727,048,714 |................ 574,764,310 |.......cco.... 367,768,492 |......co.... (22,136,131)|.......... 10,911,908,407 [oeceieeieeeecceerieiees et reeeeseenene e 10,727,048,714
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 5,637,084,838 |.............. 101,411,251 | 149,249,874 ..o 35,093,174 |............ 5,624,339,389 | e oo 5,637,084,838
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 484,301,877 oo 8,823,540 |.ceerenee 18,032,160 |..c.coovvenenne 8,550,356 |...ccccuenve 483,643,613 ..o [ o 484,301,877
. INAIC 4 () ootttk e bt bt b e bt b s £ btttk et b et b et b et bttt eaese s e 140,405,500 |......coonceee. 11,896,281 [.o.ooovvieee 1,488,569 |.....c.oco.... (17,010,913) [...crvrvnee. 133,802,299 ... [ [ 140,405,500
5. NAIC B () ittt b ettt ne s [re e 29,747,486 |........ccooveveneene. 226,852 |......ccovveeunnee 7,127,352 | 7418 | 22,854,399 | [ [ 29,747,486
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 2,500,000 2,500,000 2,500,000
7. Total Bonds 17,021,088,415 697,122,234 543,666,447 4,503,899 17,179,048,101 17,021,088,415
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 7,500,000 |reeceeeeeeecirieirinineenns freeerereneese e [ e 7,500,000 |eeeceerieeeneinieirireeeenes [ [ 7,500,000
2 (2RSSR PRRRSTSTRRPRUIY RO 103,240,325 |.....oocviririicirnes oo 3,490,825 | 945,000 |............... 100,694,500 |.......ooovieriiieiiieiienis o e 103,240,325
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 23,507,493 |....ooeeeeeeeernies e [ [ 23,507,493 ... e [ 23,507,493
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 134,247,818 3,490,825 945,000 131,701,993 134,247,818
15. Total Bonds and Preferred Stock 17,155,336,233 697,122,234 547,157,272 5,448,899 17,310,750, 094 17,155,336,233
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 48,772,750 ; NAIC2 $ .oooeveernne 9,749,057 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 58,521,806 XXX 58,008,988 130,733 141,046
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 30,091,026 |...oooeeeeeeeeeeeeeee
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 39,321,590 | 29,865,967
3. ACCTURN OF GISCOUNL .....eeeieceeteteeei et eeeseseseeeeee e eseseeeee e eseseseeeee e eseseseeee e e sesesee e o2 eseseseeee2aeseseeeees s e sesesesessansesesesessanansnseen [emsnacicesessannacaas 327,269 | 225,059
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (TR0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 11,211,570 [
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 58,521,806 |....cccccovnve 30,091,026
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 58,521,806 30,091,026
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ......c.ccvivveiuereriiriisiaetessssessesesessssssssssesesessssssssessssssssssssesesessssssssesasassnsns sesesesesssssnes 235,114,680
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 41,120,498
Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs 106,078,364
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (10SS) ON tErMINALION FECOGNIZET ..........c..vcviieiieeiiee et eeae et sae st es st ae s sa et ee st es st s s s s s et s s s s st s s e st a s s s s s e s s e s s s e s naesnaasnsesnaanas | eetsesassesnnias 31,934,799
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 64,284,583
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 349,963,758
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 349,963,758

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

SI05, SI06



-

© o s e N

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 349,963,758

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 349,963,758

Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 349,963,758

L= IS T=Ted (o] o N TR O o] [V oo AN

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check

349,963,758
(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

Part A, Section 1, Column 16

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 349,963,758
Part D, SECHON 1, COIUMN O ...ttt ee et s s a et s s ssasa e e s s s s asaeseses s ssssassess s sssssssesassasassssssamsasanansnns | sesesassssesesns 349,963,758
[ T D IS T=Tor (1o N TR 71 [FT 1 4o O SO PR PPN

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

[ g RS- T (o T Tt I ©7 1 104§V 12 PPN
[ g = IS T= T (o T Ty I ©7 o1 104y Vo 12O PP PPN
L= g IS T=Yer o] o e TR @] [N 4T e PPN

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 89,248,386 |................ 157,988,752

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 430,287,351 |............ 1,888,878,597

3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 838 | (11,621)

6. Deduct consideration received ON ISPOSAIS ............c...cviviueriuiriiieeeeeeieietetesesees et e ettt s et ssesesesesesessssesssesesesesesessasasssasasaseses [oeseseneensaenas 489,113,802 |........... 1,957,607, 343

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 30,422,772 ... 89,248,386
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 30,422,772 89,248,386
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
RIVERSIDE 01/11/2024 ... 12,800,000 27,873,364
BOCA RATON 1172272021 ... 20,200,000
NASHVILLE 06/29/2023 ... . 50,800,000
0599999 Mortgages in good standing - Commermal mortgages-all other 12,800,000 1 576,801 98,873,364
0899999. Total Mortgages in good standing 12,800,000 1,576,801 98,873,364

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

1,576,801

3399999 Totals 12,800,000 98,873,364
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
135021 . ... | CROFTON ... .. 07/01/2004 ..... . 85,107 |. .. 85,107 |... 85,107 |..
1448 ... .. | CHARLOTTE . .. 12/11/2007 .81,931 |..
1561 .| BLOOMINGTON ...09/28/2007 .57,153 |..
1673 .... SPOKANE 06/19/2012 ....95,812 |..
1678 ... FISHERS .... 08/16/2012 oo foeeeeeeeiees e [ 99,888 [ | e e e e 99,888 | 99,888 |..
1705 .| CONCORD . .. 11/07/2013
1709 .. | VERONA ..... ...10/23/2013
1727 .. | JACKSONVILLE . ...10/27/2014
1728 .. |MERIDIAN ... ...05/28/2014
1729 . | PASADENA ...11/03/2014
1730 e [MADISON o L W e 05/22/2014
1783 e JAUSTIN L [ T e 08/14/2014
1736 ... 11/24/2014
1746 .... .. 11/10/2014
1747 ... .. 1171072014
1748 . | LUTHERVILLE-TIMONIUM ...12/12/2014
1780 ... MILWAUKEE ..ooooeeeeeeeeeeeeeeeeeeeeeees feveevvvvvveeeen Wi s o, 01/28/2015
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
INDIAN TRAIL .. 03/06/2015 ... 41,686 [.... ... 41,686 |. .. 41,686 |...
LOS ANGELES ... 08/26/2015 ...29,670 |.... ...29,670 |.
FISHERS ... 08/05/2015
WINDSOR ... .07/29/2015 ..
CAMARILLO ... .10/29/2015 ..
COCKEYSVILLE .12/10/2015 ..
12/15/2016 179,265 |.... 179,265 |. 179,265
...................... 02/28/2017 160,840 |.... 160,840 |. ... 160,840 |...
GAITHERSBURG ......ccvvnnvvrernnnnnnernnnnn Jovvnnnneneevnnes MDeceiiis o e [ 02/07/2017 135,900 |.... 135,900 |. .. 135,900 |...
ROSEVILLE ..eeeeeeeeeeeeeeieeeeeemnneeee Jeemmeeeeeennes A e e s 08/01/2017 ....18,503 [.... ....78,503 |.
TEMECULA ©.oevvviiiiiiiiinneveenineeeees v CAecs e [ 09/07/2017 ...29,126 |.... ....29,126 |.
CONCORD ..evvveeeeeemeneeeeemnnneeeeennn Jeemmmneeeemnnee s NCee e e s 08/30/2017 ... 67,865 |.
LINCOLN wevviviiiiieecciniineeeceviiees Jevvinneeeeeenens CAece s e e s 12/21/2017 .. 122,561 |.
BALTIMORE ... 06/07/2018 ....92,572 |.
BALTIMORE ... ... 06/07/2018 .. .85,743 |.
CHULA VISTA ... 05/01/2018 .. 17,615 |.
DENVER .... .. 06/19/2018 ..
COLUMBIA e eeeeee e eeemnieeeeee Jeemmeeeeeeenes SO [ s e 03/29/2018
MELVILLE ovveiiiiiiiiiiniinnineeeennnnn Jevveeneeeeeeen N e e o 07/31/2018
VIRGINIA BEACH ..eeeeeeeeeeeeeeeeeeenen Jeemmeeeeeeee VA e s [ 08/29/2018
L Rl R FSRUURUUUUR R 02/26/2019
MESA e eeeen Jeenneeeeeene A e e 08/08/2018
...................... 10/04/2018
....................... 12/14/2018
01/15/2019
EVANSVILLE .01/15/2019 ..
DALLAS . .01/15/2019 ..
MERIDIAN . .09/06/2019 ..
GREENF IELD .02/26/2020 ..
BUFORD ....... 1172172019 ..
HACIENDA HEIGHTS 01/09/2020
HIGHLANDS RANCH . 12/19/2019
...................... 03/04/2020
....................... 02/27/2020
| || SRR IORUUURUUUURR R 04/14/2020
SPOKANE VALLEY .. 05/19/2021
LAKE FOREST ...... 1271572021 ..
GREENWOOD VILLAGE . .07/21/2021 ..
KENNESAW . 10/06/2021 ..
PASADENA .12/08/2021 ..
MCLEAN . 1171772021 ..
MONRCE ... 02/17/2022
ROCKVILLE ...vvvvviiiiiiiiniieieeciiniens v M e e el 03/21/2022
...................... 04/14/2022
MILWAUKEE L[] P AR RN 08/01/2022
AMERICAN FORK ...oeeeeeeeeeeeemmnneeeeeenn Jeemmmneeeeeene UTec e s e 09/06/2022
TEHACHAPT ..iiiiiiiieceiieeeccvviins v CAecs [ e el 06/23/2022
LOUISVILLE .. 10/11/2022
WENTZVILLE .. 12/01/2022
RIVERTON .. 11/15/2022 ..

LOGAN ..

11/15/2022
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
1894 MURRAY CITY ovveiiiiiiiiiiiiieeeeees LI 2 . O O O N 9,045 |..oooeiiniis Lo Y N
1899 . SAN RAMON 09/01/2023 ....34,359 |..
1900 .. |HUNTINGTON STATION ...08/11/2023 .93,351 |..
1903 .. |LAS VEGAS ........ ...08/03/2023 116,098 |..
1906 .. |WEST JORDAN ..... ...09/01/2023 42,560 |..
1907 . | WEST VALLEY CITY .. ...09/01/2023 .16,369 |..
1910 . HAYWARD 12/01/2023 ....17,639 |..
0299999 Mortgages with partial repayments 5,841,057 (91) (91) 5,840,966 5,840,966
0599999 - Totals 5,841,057 (91) (91) 5,840,966 5,840,966
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
Horizon Environment & Climate Solutions Partners |
000000-00-0 Horizon Environment & Climate Solutions Partners I, LP ... New York CNYLL .|Advisors, LLC ....06/23/2021 ... 3 ....500,000 .. 5,650,000 |... ... 2.349
000000-00-0 . ..|NB Select Opportunities Fund VI LP ... Dallas ... CTX NB Select Opportunities VI GP LP ..10/03/2023 . .3 . 1,800,000 |.. 5,850,000 0.900
000000-00-0 . ..|PPC Fund 11 LP . Chicago .. L. PPC Fund GP |1 LP . ..04/26/2018 . .3 . 16,727 .. ... 703,350 0.746
000000-00-0 . ..| Sandbox Insurtech un Chicago .. L., Sandbox Insurtech Ven ures ..09/30/2022 . 1 .. 28,405 |.. 4,046,209 8.314
000000-00-0 . ..|Silver Lake Partners V, LP Menlo Park . . CA.. Silver Lake Technology Assomates V, LP ..06/12/2018 . .3 .. 34,210 |.. .1,293,992 0.062
000000-00-0 . ..|TPG Partners IX, LP ........ Fort Worth . CTX TPG GenPar IX, LP ..ocevvennnnnens ..11/06/2023 . .3 125,49 |.. 6,611,011 0.095
000000-00-0 . ..|Vestigo Ventures Fund I1, LP . Cambr i dge . MA.. Vestigo Ventures Il GP, LLC ... ..12/09/2021 . A .500,000 |.. 2,250,000 4.233
000000-00-0 . .[Warburg Pincus Global Growth 14 . . [New York ... NY.. .| Warburg Pincus Global Growth 14 ...10/17/2023 ... 3 .... 517,500 5,872,500 |... ... 0.052
1999999. J0|nt Venture Interests - Common Stock Unaffiliated 3,522,336 32,277,062 XXX
000000-00-0 ......... [Bridge Workforce and Affordable Housing Fund 11 LP .....ccoeveeennens | [M...... [ [Bridge Workforce and Affordable Housing Fund 11 GP LLC .. [.ececees covenes [....02/08/2022 ... ...... [T R RN T P 2,160,977 [oeoeoieenn.s 0.862
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,723,398 2,160,977
000000-00-0 .... ..|Pear|mark Mezzanine Realty Partners V, LP ... . |Chicago .. ..|Pear|mark Mezzanine Realty Partners GP V, LLC ... ..02/08/2021 ... ...683,307 3,000,000 |... ..5.072
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 683,307 3,000,000
000000-00-0 ......... Centerfield Capital Partners V, LP .....coommmiiiiiiiiiiiie e Indianapolis ....euveeeeemneiieeeeeiiieeees foeneens INeeee Centerfield Capital Partners V, LLC ....ccovevmreniiieeinnnnnns ....05/26/2022 ... 782,411 4,721,221
000000-00-0 .........[Global Credit Opportunities Il Fund A Master SCSp . Luxembourg ... L{GCO T1T Fund A GP S.a r.l. woveeeiiiiiiiiici e .)....01/21/72022 ... ....037,957 3,751,313 |...
000000-00-0 . ..[West Street Mezzanine Partners VIII, LP New York .| West Street Mezzanine Partners VIII GP Advisors, LLC .... ...07/01/2022 ... .... 330,168 8,312,500 |...
2599999. Joint Venture Interests - Other - Unaffiliated 1,750,536 16,785,040
00840C-10-7 ......... AG ABC Structured Note, LP - Limited Partner Interest ............... New YOrK oveeeeeeeeeeenie e eeeeen [eeeees [ AG Asset Based Credit GP, LLC ....ccovveuiieeemmnniireeiiniiies Joemeniiee e eeeeeenns fonn [06/28/2022 ... | e e [ [ 562,500 |-evvuueeeeennieeeeeeniees eeeeeene e 1,406,250
Atalaya Asset Income Fund Parallel 345 Feeder LLC - Class C
046518-10-2 ......... Membership INterests ....ooeueveeeiiieiiieiii e New YOrK weveeeeneeneeieeeeeeeeieeeeneenenns [eennnn [ Atalaya Capital Assets Parallel 345 LP .....ccoveeenveinneenn foevnieen s ceeeeees fenn L02/2172023 o feeeneen e e eeeeeeeeeees e T8, 711 |eeeeeeeeeeeeeeeeeeeeieeee e 2,030,790
000000-00-0 ......... Brookfield Infrastructure Debt Fund 111, LP - Certificates ......... Grand Cayman ........oveevuveennrernneennnnenns foeneees CYM....eenn ] BID 11 GP, LTD eeeieeeiieeeieeiie e eenineenin e enineenineenns eevieeenn s veevinees [oes 1271872023 Lo | e e e 165,009 [oevuneiriieeiiieeiieeniieenns e 1,024,489
Castlelake Asset-Based Private Credit |I1 Evergreen Feeder, LP - Castlelake Asset-Based Private Credit Il1 Evergreen GP, LP
000000-00-0 . ..|Equity .. Minneapol is . ..11/28/2023 . . 2,671,613 |.. 1,892, 159
000000-00-0 GDLC Feeder Fund, LP - Limited Partner Interest . Chicago .|Golub Onshore GP 3, LLC .. ...06/22/2023 ... .. 2,362,500 .. 8,859,375 |...

Oaktree Lending Partners Feeder (Unlevered) (Parallel) (ICI), LP"—

000000-00-0 .. .| Equity .. Los Angeles .. .| Oaktree Lending Partners GP, LP .... ...02/26/2024 ... .. 1,125,000 |... .. 10,125,000 |...
5699999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Other - Unaffl|ated 1,125,000 6,549,333 25,338,064 XXX
6099999. Total - Unaffiliated 1,125,000 14,228,909 79,561, 143 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 1,125,000 14,228,909 79,561, 143 XXX

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on | ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Platinum Equity Capital Partners IV, LP ..... Beverly Hills ...oooevvvvveennnnns |ooeeeens CA......... Cash Distribution ......cccccvvvvvnnnnnnnens ...03/21/2017 ...|....03/21/2024 ...|....... 182,075 [.ueveeeiiiiiiine Jovveiiiiiiiiiine Jooveeeeenenes foves i Joeiiiiiiiiiinns e, 132,075 |....... 182,075 [oeeveeeeiiiiiinn Joveeiiiiiiiiiies Jooveieiiiieeeens foiiiiiiii
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
1999999. Joint Venture Interests - Common Stock - Unaffiliated 132,075 132,075 132,075
000000-00-0 ..... [Creeksource LLC, Class A . ... [ Wilmington .... . ....[Cash Distribution ... ..o ]....03/10/2015 ...]....01/31/2024 ...].... 7,316,600 [... .. e s oo |e... 7,316,600 |.... 7,316,600 |...
2099999. Joint Venture Interests - Common Stock - Affiliated 7,316,600 7,316,600 | 7,316,600
Bridge Workforce and Affordable Housing Fund
000000-00-0 ..... I LP Sandy .. .|Cash Distribution ... ...02/08/2022 ...|....02/13/2024 ... eeuuci BT, 84T [oeeeeeiiiiies e oo e [ e [ 57,647 |........ 57,647
J.P. Morgan U.S. Real Estate Income and
000000-00-0 ..... Growth Domestic, LP New York ... ....|Cash Distribution ... ....04/01/2014 ...)....08/18/2024 ... |eeuuee 72,920 [ooreiiniiiiiie e oo s feee | [ 72,921 | 72,921
000000-00-0 ..... JOM Partners AMZN KSFL, LLC Phoenix .| Cash Distribution ....07/28/2020 . .03/04/2024 .. 27 220 . .27, . . 27,220
000000-00-0 ..... JOM Partners Tempe Arizona Core Fund IV LLC Phoenix .| Cash Distribution ....12/01/2017 . .03/01/2024 .. ,240,683 A 1 240,683 |.... 1,240,683
000000-00-0 ..... JOM Partners TXFL, LLC ....oovvivivvnnniiiiinnnn Phoenix Cash Distribution ... ...07/01/2019 ...|....08/25/2024 ...|....... 172,440 |... .. e s TP 172,440 |....... 172,440 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,570,911 1,570,911 1,570,911
000000-00-0 ..... Ares Real Estate Secured Income Fund, LP ... [Los Angeles .. ....|Cash Distribution ... ....02/18/2022 ...|....02/09/2024 ...|. .251,650 |...
000000-00-0 ..... CrossHarbor Strategic Debt Fund, LP .......... Boston ... .| Cash Distribution ....10/01/2021 . .02/16/2024 .. . 347,723
000000-00-0 ..... MetLife Commercial Mortgage Income Fund, LP [Whippany . .|Cash Distribution ....10/02/2017 . .01/29/2024 .. . 547,606
000000-00-0 ..... Pear Imark Mezzanine Realty Partners IV, LP . [Chicago .. o ....|Cash Distribution ... veee |....10/28/2015 ...|....01/31/2024 ...|.
000000-00-0 ..... Pear Imark Mezzanine Realty Partners V, LP .. [Chicago .......ccooviruiiinniinnnns Cash Distribution ...oocvuviivuniiiuniinnnnes ....02/08/2021 ...|....03/25/2024 ...
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 1,321,402 1,321,402 1,321,402
000000-00-0 ..... Centre Lane Credit Partners I11, LP . . [New York ... .|Cash Distribution ... ...09/19/2022 ...|....02/23/2024 ...|.... 1,088,681 |... . |...1,088,681 |.... 1,088,681 |...
Global Credit Opportunities Il Fund A aster
000000-00-0 ..... SCSp .. [Luxembourg . ... |Cash Distribution ... e [-...0172172022 ... |....02/06/2024 ...|....... 307,482 |.ccoeiiiiiinnns Jorrnniininiiinn feerneniiiiinns e [ s [0 307,482 |l 307,482 |...
000000-00-0 ..... NB Specialty Finance Fund LP .. New York . .| Cash Distribution ...03/03/2020 . .01/18/2024 .. .922,824 922,824

....01/21/2015 wou|-...03/28/2024 ...|.

000000-00-0 ..... NXT Capital Senior Loan Fund II1, LP . | Chicago ..|Final Distribution .. A
.|Transfer to Schedule D .. ...12/07/2023 ...|....03/31/2024 ...|.

.257,337 ...

e (217.833)]oo o (217,833)| ..

000000-00-0 ..... Rialto Real Estate Fund V - Debt, LP ......... [Miami .... N 1,425,000 |... . |-... 1,425,000 |.... 1,425,000 |...
000000-00-0 ..... SPC Receivables Holdings |, LLC ....... New York . .|Cash Distribution ... ....02/12/2021 . .03/15/2024 .. . 552,664 . .. 552,664 |....... 552,664
000000-00-0 ..... West Street Mezzanine Partners VIII, New York ... .. ....|Cash Distribution ... voer |....07/01/2022 ...|....03/19/2024 ...|. .259,89% |... .. ceee |- TP 259,895 |....... 259,895 |... I
2599999. Joint Venture Interests - Other - Unaffllated 4,813,883 4,813,883 4,596,050 (217,833) (217,833)
Atalaya Asset Income Fund Parallel 345
04651@-10-2 ..... Feeder LLC - Class C Membership Interests .. [New York .........ccoovvvuiiiiiiiins Jovnnnnnns L] Cash Distribution .....ccocovviiiiinnnnnnnnns ....02/21/2023 ...|....02/28/2024 ...|....... FCST 05 I R PPN RN K RN R R 358,051 |....... FCST VS I R KPR RN KN
Brookfield Infrastructure Debt Fund II1, LP
000000-00-0 ..... - Certificates .oooviiiiiviiiiiiiiiiiiniiiiinnnnns Grand Cayman ........oooeeiieninns Jovvennnns CYM........ Cash Distribution ....cooeeviiiiiinnnnnnnns ....12/18/2023 ...]....01/16/2024 ...|....... 125,725 v Lo Joviinniiiiins Lo Jovenniiiiinns foveviinnnniinn foeenns 125,725 |....... 125,725 |ovvenvniiiinns Lo Joveiniiiiiiiinns foviiininnnnns
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 483,776 483,776 483,776
6099999. Total - Unaffiliated 8,322,047 8,322,047 8,104,214 (217,833) (217,833)
6199999. Total - Affiliated 7,316,600 7,316,600 7,316,600

6299999 - Totals 15,638,647 15,638,647 | 15,420,814 (217,833) (217,833)




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

03

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-20-5 ......... GNR 2010-161 Z .o eeeeeee e et e e e e e e e e e e e e e e e e e e e e nnnn e e eennnnneeeennn | seeerrniiinnees Jennnd 03/18/2024 ..... CAPITALIZED INTEREST ... .
38384C-T0-2 ......... GNR 2023-120 DB ....uiiiiiiiiniiiciiiii e e iirii s e rra s e e e s e s s rnan s srnnnn e snnnnns | aeeeeenniineees oo 02/02/2024 ..... BOFA SECURITIES INC
38384G-116-3 ......... GNR 20243 EY ...eeeeeee e e e e e e e e e e e e e e e e e e e ennnn e e ennnnnnns | seeernniinenes [ennnd 01/31/2024 ..... BOFA SECURITIES INC ..
38384J-A7-9 ......... GNR 2024-20 CB ... PR R 02/13/2024 ..... GOLDMAN SACHS & CO ... I N
38384J-RV-8 ......... GNR 2024-30 EY ....iiiiieuuesieemnnneseeernnnnsseeennnnasaennnnnnseennnnnnasseernnnnnaseernnnnnaseernnnnnns | seeeresssannses |oennns 02/09/2024 ..... BMO CAPITAL MARKETS .....eieieeemunnuseernnnnnasaennnnnaasaeennnnnsaennnnnnsseennnnnnnssennnnnnssseennnnns |reeennnnnsseennnnnnsseennnnnnnereee Joerrnnnssseernnnnnseees 9,650,000 [.oiiiernnnnaiaennes 10,000,000 |..eevvvnnereeenennnnne..... 38,889 |1.A L..ooiiiiiiils
0109999999. Subtotal - Bonds - U.S. Governments 29,043,445 30,248,706 XXX
000000-00-0 .........|HINGARIAN GOVT 3.125% 21 SEP 2051 REGS ... 01/03/2024 ... | CITIGROUP ....eeeeeeeeeeeeeieene e e e eeeee e e e e emnn e e e e e mnnn e e e eeennnna e e eeemnnneeeeennnnnaeeennnnnnaseene  |reeennnnneseermnnnnneeeernnnnneeees |oemmnnannreemnnninanees 1,304,000 [..oeeemeeneeeeinnnnns 2,000,000 |... BFE ..covvnn
000000-00-0 .........[HUNGARIAN GOVT 6.75% 25 SEP 2052 REGS ... | C.. 01/03/2024 F T 1,304,760 [..ooovvveniiiiiiinnnnns 1,200,000 ... BFE ..........
0309999999. Subtotal - Bonds - All Other Governments 2,608,760 3,200,000 XXX
13063D-7G-7 ......... |CAL|FOHNIA L PPN | ..................... 01/09/2024 ..... |TRUIST SECURITIES INC .uuuniiiiiuuiniiiiiiiii e s i ittt e e s ciiiis e e s s caiii s e s s eesii e e s cesbnneeeeeannns | .......................................................... 9,627,030 |..eevuuiiiiiiiiinnnnns 9,250,000 J...evuuiiiiiiiiniiiinns 135,859 |1.CFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 9,627,030 9,250,000 135,859 XXX
010869-LS-2 .........[ ALAMEDA CA CORRIDOR TRANSPRTN .......uiiiiiiriiiiiiiiiiiiiiiiiiiin s cinsi e ernrnns s eennnns e sennes | eernnnneeeeenns [ooned 01/25/2024 ..... L R RO KPP 1§ I 1228 KO, 2,180,000 |...
010869-LT-0 . ..| ALAMEDA CA CORRIDOR TRANSPRTN . 01/25/2024 JP MORGAN SECURITIES .
010869-LU-7 . ..| ALAMEDA CA CORRIDOR TRANSPRTN . 01/25/2024 JP MORGAN SECURITIES .
010869-LZ-6 ......... ALAMEDA CA CORRIDOR TRANSPRTN ....eeereueeeeemrnnreeemnnnneeeernnnnaeeernnnnnsseeennnnneeeennnnnneeees | seeevnnniinnnns Jonnnd 01/25/2024 ..... JP MORGAN SECURITIES ...
19648G-GK-2 ......... COLORADO ST HSG & FIN AUTH SF .evveeiiiiiiiiiiiiiiiii i errsni s ennni e ennnne s nnnnes | eeeeeenninneees fonnnd 01/18/2024 ..... BOFA SECURITIES INC ..
19648G6-GL-0 ......... COLORADO ST HSG & FIN AUTH SF ..eeeeeeeeieee e e eeeeee e e e eeeeie e e e e eeene e e e e enen e e eernnnneeeeennnn | oeeevnnnninnnns Joennid 01/18/2024 ..... BOFA SECURITIES INC ..
19648G-GM-8 ......... COLORADO ST HSG & FIN AUTH SF .evveeiiiiiiiiiiiiiiiii v serrsiis s ennni s snnnn s essnnnns | eeeeeenninneees fonnnd 01/18/2024 ..... BOFA SECURITIES INC ..
19648G-GN-6 ......... COLORADO ST HSG & FIN AUTH SF ..eeeieeeeeiee e e eeeeee e e e eeeeie e e e eeene e e e e ennne e e eeennnneeeennnnn | sevevnnnninnnns Jeonnnd 01/18/2024 ..... BOFA SECURITIES INC ..
19648G-GP-1 ......... COLORADO ST HSG & FIN AUTH SF .evveeiiiiiiiiiiiiciiii e srenn s sennne s essnnnns | eeeeeennnnneees fonnndd 01/18/2024 ..... BOFA SECURITIES INC ..
196486-GQ-9 ......... COLORADO ST HSG & FIN AUTH SF ..eeeeeeeeeeee e e eeeeee e e e eeeeee e e e eeene e e e e ennne e e eeennnneeeeennnn | seeevnnnninnnns Joennnd 01/18/2024 ..... BOFA SECURITIES INC .. .
19648G-GR-7 COLORADO ST HSG & FIN AUTH SF .evveeiiiiiiiiiiiiiiiii v serrsiis s ennni s snnnn s essnnnns | eeeeeenninneees fonnnd 01/18/2024 ..... BOFA SECURITIES INC .. 625,000 |. 625,000 |...
19648G-GS-5 . ..| COLORADO ST HSG & FIN AUTH SF . 01/18/2024 BOFA SECURITIES INC 1,105,000 |. 1,105,000 |.
3136B0-5R-6 . .. |FNR 2024-10 CY 02/02/2024 CITIGROUP GLOBAL .10,043,750 |. .10,000,000 |.
3136B0-52-8 . .| FNR 2024-10 MY 02/02/2024 PIPER SANDLER & CO 10,043,750 |. .10,000,000 |.
3136BR-MJ-3 . .. |FNR 2024-15 FA VARIOUS ... 17,477,734 | .17,500,000 |.
3136BR-MU-8 . .| FA\R 2024-17 BF BMO CAPITAL MARKETS .. .. 9,998,438 |. .10,000,000 |.
3136BR-W-6 ......... L R [SUUUURRRRRUUU RN 03/07/2024 ..... PIPER SANDLER & CO ... ...10,000,000 {. ..10,000,000 |...

...... 03/15/2024 .....[CAPITALIZED INTEREST ...
...... 03/07/2024 ..... BARCLAYS CAPITAL
...... 02/14/2024 ..... [MORGAN STANLEY & CO ..
...... 02/14/2024 ..... [MORGAN STANLEY & CO ..

3137B2-G3-8 ......... FHR 4206 LZ
45120Y-5P-7 ......... IDAHO ST HSG & FIN ASSN SF MTG ..
452030-WY-3 ......... ILLINOIS ST HSG DEV AUTH REVEN
452030-WZ-0 ......... ILLINOIS ST HSG DEV AUTH REVEN

750,000 | 750,000 |...

45203M-XA-4 ILLINOIS ST HSG DEV AUTH REVEN ......coiiiiiiiiiiie i eeiieeees [ eeeiieiieeenn [, 02/14/2024 ..... MORGAN STANLEY & CO ..

45203-XB-2 . ..| ILLINOIS ST HSG DEV AUTH REVEN .. 02/14/2024 MORGAN STANLEY & CO 1,085,000 |. 1,085,000 |.
45203U-XC-0 . ..| ILLINOIS ST HSG DEV AUTH REVEN .. 02/14/2024 MORGAN STANLEY & CO .10,000,000 | .10,000,000 |
452031-XD-8 . ..| ILLINOIS ST HSG DEV AUTH REVEN .. 02/14/2024 MORGAN STANLEY & CO 9,240,000 |. 9,240,000 |.
45203)-XE-6 . ..[ ILLINOIS ST HSG DEV AUTH REVEN .. 02/14/2024 MORGAN STANLEY & CO 2,000,000 |. 2,000,000 |.
452152-G8-4 ......... | ILLINOIS ST ....ccevveiennnns 01/23/2024 BARCLAYS CAPITAL ... 9,220,629 |. 8,571,429 |.
485106-VA-3 .........|KANSAS CITY MO SPL OBLG ...ceuvreeeeeeeiiiiiie e et et eeiieeee e | reeeeeeeinns [ 01/11/2024 ..... JP MORGAN SECURITIES .....eeeeeeeeeeie ettt einnnees [oreiee e e et e e e e e e e e ees [orreeeeeeeineee e 1,079,685 |...euvviiieeiiins 1,215,000 |...
491309-FR-6 ......... KENTUCKY ST HSG CORP SF MTGE .....couviriieeeiiiiiiee et ssinns | ceeeeniineeees [oend 01/11/2024 ... T O T 3,110,000 |..vvvvreeiiiiiiinane 3,110,000 |...
491300-FT-2 ......... KENTUCKY ST HSG CORP SF MTGE ......cceueeeeeeeeiiiiiee e eeeins | eeeeeiiieeees [eeed 01/11/2024 ... BOFA SECURITIES ING ..eeeeeeeeiteie et e e e e [oreeeeeeeeiie e e e e e e e e ees [oareeeeeeeineee e 1,000,000 f..oeeeenniiiiiaennnes 1,000,000 |...
49151E-7B-3 ......... KENTUCKY ST PROPERTY & BLDGS C ...vvvvveeiiiiiiiieeisiiiiiie et ssiinnees | ceeeenniieeens [onnd 02/06/2024 ..... L O O PP I/ - [ 1,910,000 |...
57419T-50-0 ......... MARYLAND ST CMNTY DEV ADMIN DE .....eevveieeeeiiiiiie e eeeins | eeeeeiiiinees [eened 02/14/2024 ..... SAMUEL A RAMIREZ & €0 INC ..eeieeneiiiiee e eiiiees [oreeee e e e eeeins [oneeeeeeeeieeeeeeen 1,962,567 [ 1,900,000 |...
57419T-55-6 ......... MARYLAND ST CMNTY DEV ADMIN DE .....evvviiieiiiiiiiiie et ssiinene e ssins | eeeeeniineenes [onnd 01/26/2024 ..... L O e T R B 6,940,000 |...
50250Y-GF-0 ......... MET TRANSPRTN AUTH NY REVENLE .... ...01/17/2024 ... BARCLAYS CAPITAL 7,396,195 [ooeeiiiiiiiiienns 6,620,000 |...
59335K-FS-1 . .. | MIAMI-DADE CNTY FL SEAPORT REV ...01/18/2024 ... WELLS FARGO SECLRITY ... .. 7,980,446 |.

504654-XJ-9 .. . [MICHIGAN ST HSG DEV AUTH SF MT .. 02/23/2024 BARCLAYS CAPITAL ... ..420,000 |.

594654-XK-6 MICHIGAN ST HSG DEV AUTH SF MT ...ocvvveiiiiiiiiiiiieiiiiiiiiieeissiiiiieeeesiiiiieesssiiiiieeessies | eeeneniiieeees founnd 02/23/2024 ..... BARCLAYS CAPITAL .. 435,000 |.
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594654-XL-4 ......... MICHIGAN ST HSG DEV AUTH SF MT P IO 02/23/2024 ..... BARCLAYS CAPITAL et e e e eeeee e e e e et e e e e ee e e e e e e e e e e e e nnae s e e e ennna s e e e e ennnnneeeennnnnns reeennnnaeeeennnnnneeeennnnnaerees Joemmnnaaeneennnnnannees 6,000,000 |..eeevvnnneeeeennnnnns 6,000,000 |... 1.C FE
641279-XL-3 ......... NEVADA ST HSG DIV SF MTGE REVE .....ouiiiiiiiiiiiiiiiiiiisiecciiiiseeecrnni s sesnnsinsnessnnninnesenns | oeeeeennnnneens fonnnd 02/16/2024 ..... LT R RO RN 1,000,000 |.eevvenniiiiiinnnnnnns 1,000,000 |...
646136-XS-5 ......... NEW JERSEY ST TRANSPRTN TRUST ...eeeeeeeeeeee e e eeeee e e e e eene e e e ee e e e ee e e e eennnneeeeennn | oeevvnnnninnnns Joennid 02/06/2024 ..... WELLS FARGO SECURITY ... e eeeeee e e e ee e e e e e e e e e e e e e e e emnne s e e e emnn e e e eemnnnnnneene [oeeernnnnneeeermnnnnneeeennnnnnenee [oeeennnnnereeennnnneees 4,062,240 |oooiiiiiiiiiiiininnns 4,000,000 |...
64966H-WV-9 ......... Lo RN [SUUUUURRRUUU RN 02/13/2024 ..... LI 0 o = RO ROt 4 I 1| EO . 2,500,000 |...
64988Y-WS-2 ......... NEW YORK ST MTGE AGY HOMEOWNER .......eeeeeeeeeeeeeeene e e e eeenie e e e e eenn e e e eenns e e eennnneeees | oevvrnnnninnnes Joennad 03/14/2024 ..... HILLTOP SECURITIES .. .eeeeeeeeeeeeeeete e e e eeemee e e e e emene e e e eemnne e e e eeennnaeeeernnnnseeeennnnnnnees [oeeernnnnneeeermnnnaneeeennnnnnnees Jreeennnnneeeeennnnnnees 9,179,832 |oeiiiiiiiiiiiiiiinns 5,095,000 |...
64988Y-YZ-4 ......... NEW YORK ST MTGE AGY HOMEOWNER PR R 03/21/2024 .....
658207-42-5 ......... NORTH CAROLINA ST HSG FIN AGY .... N 01/10/2024 ..... WELLS FARGO SECWRITY ...
658207-5A-9 ......... NORTH CAROLINA ST HSG FIN AGY .... 01/10/2024 ..... WELLS FARGO SECURITY ...
658207-5B-7 ......... NORTH CAROLINA ST HSG FIN AGY .... 01/10/2024 ..... WELLS FARGO SECWRITY ...
658207-5C-5 . .. |NORTH CAROLINA ST HSG FIN AGY . 01/10/2024 WELLS FARGO SECURITY
658207-5D-3 . .. |NORTH CAROLINA ST HSG FIN AGY . 01/10/2024 WELLS FARGO SECURITY
658909-6U-5 . .. |NORTH DAKOTA ST HSG FIN AGY 02/22/2024 RBC CAPITAL MARKETS ..
658909-6V-3 ......... NORTH DAKOTA ST HSG FIN AGY ...eeeeeeieeeeeeeie e e eeete e e eeee e e e eenn e e e eenne e e eennnnneeees | aevernnnninnnes Jonnnd 02/22/2024 ..... RBC CAPITAL MARKETS .. U . . .
708790-IN-1 ......... PENNSYLVANTA ST HSG FIN AGY SF ..iviviiiiiiiiiiiiiieiciiie i snscrrni s essrnnniseesennnnnees | eeeeeenniinenes fonnnd 03/14/2024 ..... HILLTOP SECURITIES ... I 3,362,904 |. 3,220,000 |...
76221R-88-5 ......... RHODE ISLAND ST HSG & MTGE FIN ..oeeeeeeeieeeeeeeee e e e e eeen e e e e e e e eenne e e ennnnes | eevevnniiinnnns Jeennnd 03/14/2024 ..... HILLTOP SECURITIES ... 1,970,779 |. 1,890,000 |...
79742G-AF-8 ......... SAN DIEGO CNTY CA REGL ARPT AU ...iiiiiiiiiiiiiiiiiie e escennin e snnne e ssnnnnnnes | aeeeeenninnenns founnd 03/13/2024 ..... TRUIST SECURITIES INC ..
88046K-KT-2 ......... TENNESSEE HSG DEV AGY RSDL FIN ..eeeeeeiieeeeeeeee e eeeenie e e eeene e e e eenn e e e eennn e e ennnnes | eevernnniinnnns Joonnnd 02/14/2024 ..... RAYMOND JAMES
88046K-KU-9 ......... TENNESSEE HSG DEV AGY RSDL FIN ..ooviiviiiiiiiiiiiiieie i ceccevineescnvnieesennnnnnes | eeeeeenninneens fonnsd 02/14/2024 ..... RAYMOND JAMES ... N
88046K-KV-7 ......... TENNESSEE HSG DEV AGY RSDL FIN .eeeeeeeieeeceeeee e e eeeie e e eeene e e e eenn e e e eennn e e eennnes | eeevrnnninnnns Joennid 02/14/2024 ..... RAYMOND JAMNES ... 200,000 |.
88046K-Kli-5 TENNESSEE HSG DEV AGY RSDL FIN ..ooviiviiiiiiiiiiiiiieeecciii v eseeevnieesnnnnnnnes | eeeeeenniineens fonnnd 02/14/2024 ..... RAYMOND JAMES ... 100,000 |.

88046K-KX-3 . ..| TENNESSEE HSG DEV AGY RSDL FIN ..
88275F-ZR-3 . ..| TEXAS ST DEPT OF HSG & CMNTY A
917437-FK-6 . ..|UTAH HSG CORP SF MTGE REVENUE .
917437-HH-1 . .. |UTAH HSG CORP SF MTGE REVENUE .

0909999999. Subtotal - Bonds - U.S. Special Revenues

02/14/2024
03/22/2024
03/21/2024
.02/29/2024

RAYMOND JAVES ...
SAMUEL A RAMIREZ & CO INC
SAMUEL A RAMIREZ & CO INC
BARCLAYS CAPITAL ...

1,750,000 |.

193,768,334 872,123

00840C-AA-5 . ..| ANGELO GORDON ABC FUND CLASS A NOTE .. 03/19/2024 DIRECT ISSUE .. 2,625,000 |.
00840C-AB-3 . ..| ANGELO GORDON ABC FUND CLASS B NOTE 03/19/2024 DIRECT ISSLE ..... ..562,500 |.
03237K-AD-6 . ..|AXIS 2021-1A C ... TRUIST SECLRITIES INC

046518-AA-0 . ..| ATALAYA ASSET INCOME FUND - CL A SR SEC DIRECT ISSLE .....

046516-AB-8 ......... ATALAYA ASSET INCOME FUND - CL B SR SEC 02/23/2024 ..... DIRECT ISSUE

08862H-AB-8 ......... BHG 2024-1CON B 03/06/2024 ..... TRUIST SECURITIES INC ..

08891*-AA-3 ......... BROOKFIELD INFRASTRUCTURE DEBT FUND 11 .. 03/22/2024 ..... DIRECT ISSUE

08891*-AB-1 ......... BROOKFIELD INFRASTRUCTURE DEBT FUND 111 ..eeeeniiiiiiieceiieeeeeieeeeiieeeeeeiieeeeee | e [ 03/22/2024 ..... DIRECT ISSUE

08891*-AC-9 ......... BROOKFIELD INFRASTRUCTURE DEBT FUND 111 R JUR 03/22/2024 ..... DIRECT ISSUE

12498*-AA-2 TERRA FUNDING-20 ... R P 03/15/2024 ..... CAPITALIZED INTEREST ...

12544A-AS-4 . .. | CWHL 2006-20 1A17 01/09/2024 CAPITALIZED INTEREST

12664J-AC-4 . .| CNH 2022-C A3 . 03/25/2024 BNP PARIBAS .

14856#-AA-0 . ..| CASTLELAKE CL A . 03/08/2024 DIRECT ISSUE

14856#-AB-8 . ..| CASTLELAKE CL B . 03/08/2024 DIRECT ISSUE ..

14856#-AC-6 . ..| CASTLELAKE CL C . 03/08/2024 DIRECT ISSLE ..... K K

163851-AF-5 ......... CHEMOURS CO 03/04/2024 ..... GOLDMAN SACHS & CO ... JU 902,500 |ouvveeeeeaiiiiiienn. 1,000,000 |...

163851-AH-1 .........| CHEMOURS CO 03/05/2024 ..... GOLDMAN SACHS & CO ... 837,300 |.oeoiiiiiieiiiiiis 1,000,000 |...
23346H-AD-9 ......... | DLLST 2024-1A A4 ... 01/16/2024 ..... JP MORGAN SECURITIES . ..6,249,658 |....coiiiiiiiiins 6,250,000 |...
254687-EP-7 ......... WALT DISNEY COMPANY/THE ....vvveieeiiiiiiieeeiiiiiice ettt e e sinnnee s sinnes | ceeeesiieeees [oend 01/19/2024 ..... HILLTOP SECURITIES ... O 222,559,623 |.oiiiiiiieiiii 2,250,000 ...
345016-AB-7 ......... NFL 2024 XVIT B e | eeeeeniienees [eend 03/28/2024 ..... DIRECT ISSUE JU JU ..5,000,000 |eeurrieiaeieiiiiens 5,000,000 |...
345016-AC-5 ......... 2 PP PP P RO 03/28/2024 ..... DIRECT ISSUE e | 2,000,000 |..vveereeriinnninanns 2,000,000 |...
345338-AB-6 ......... FORDR 2024-1B ... ...02/06/2024 ..... BOFA SECURITIES INC .. J 2,998,778 |ooeeeeiiiiieeenns 3,000,000 |...
345397-08-3 ......... FORD MOTOR CREDIT €0 LLC ...vvvviieiiiiiiiiiiiiiiiiiiieiieiiiiiieeessiiiiie e essiiiiieesesiiiiieeessine | ceeeennieeeees [oonnd 01/02/2024 ..... RBC CAPITAL MARKETS ......eeeieiiiiussitieeiitttieee ittt e s ittt e e e sttt e e e siiiieeees [oruiieeeesiiiiieeeessiiereeeaanes [oiiiieeeeaiiiieeeens 3,995,120 ..ooviiiiiiiiiii 4,000,000
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36169H-AA-1 ......... GCAT 2024-NGMT AT <. e e e e e e e e e e e e e e enn e e e eennn e e e eennnnnneeeennnns | oeeernnninnnes [oennnd 01/05/2024 ..... BARCLAYS CAPITAL ... 7,999,946 [..oeevvreiiiieiinnnnns 8,000,000 |... 1AZ ...
36209¢-AA-9 ......... GDLC FEEDER FUND LP = NOTES .....ceiiiieiiiiiiiiiiiisiecriiiisneeciniis s ernnni e snnnnissesnnnnnnnees | aeeeeennnnnenes founnd 03/19/2024 ..... DIRECT ISSUE 5,512,500 |. 5,512,500 |... 2.CPL ..
37045V-AP-5 ......... GENERAL MOTORS CO .. 03/14/2024 ..... BOFA SECURITIES INC ...eeeeenieeeeeeeee e e e e et e e e e e s e e e e e e e e e eemnne e e e e e enna e e eeennnnnnaees eeeennnnaeeeennnnnneeeennnnnnerees Joermnaaeneennnnnannees 3,699,680 |.evvuuiiieiniiins 4,000,000 |... 2BFE .ooeeeenn
380241-AA-7 ......... GDRD 2022-1A A2 03/01/2024 ..... L0 I 0 ) RO KON 3,005,181 [oeeiiiiiininiiienns 2,977,500 |... 2.CFE .ovvnnnnn
381738-AC-7 ......... GOCAP 2022-61A A1A . 02/21/2024 ..... MIZUHO SECURITIES USA .. ..10,020,000 |. ....10,000,000 |... 1.A FE
411707-AM-4 ......... HNGRY 2024-1A A2 ... 03/07/2024 ..... BARCLAYS CAPITAL 2.BFE
42217K-BB-1 ......... WELLTOWER OP LLC ... 02/21/2024 ..... BARCLAYS CAPITAL 2.AFE
46627M-AV-9 ......... JPALT 2005-S1 2A10 . 03/25/2024 ..... CAPITALIZED INTEREST ... N 1.AFM
50117B-AA-8 ......... KCOT 2024-1A A1 .. 02/14/2024 ..... MIZUHO SECURITIES USA .. eeeeie e e e e ceet e e e ee e e e e e e e e e e e s e e e eenne e e e eennnnneeeennnns eeeennnnaeeeennnnnneeeennnnnnenees Joermnnaanreennnnnannees 4,000,000 [eeereeemnnnaeeeeens 4,000,000 |... 1.0 FE
50117E-AC-8 . ..| KCOT 2022-1A A3 01/24/2024 JP MORGAN SECURITIES . 9,735,938 |. .10,000,000 |. LA FE ..
52603D-AC-7 . .. |LFT 2024-1A C .... 01/23/2024 RBC CAPITAL MARKETS . 5,999,780 |. 6,000,000 |.
539830-CC-1 . .. | LOCKHEED MARTIN CORP . 01/25/2024 SMBC NIKKO SECURITY AMERICA 1,995,580 |. 2,000,000 |.
55318C-AB-0 ......... MMAF 2024-A A2 01/17/2024 ..... BOFA SECURITIES INC .. 16,249,956 |. .... 16,250,000 |...
57108U-AB-0 ......... MFT 2023-4A B .... 02/23/2024 ..... VI I 0 = R ROUPPPRE D 2 o N EE . 5,125,000 |...
5710%K-AD-7 ......... MFT 2022-1A D .... 02/23/2024 ..... CITIGROUP GLOBAL ... .eeeeeueeeemnnneeeeeennia e s eeemnnseeseeeennneeeeeennnneseeemnnnnaeeeennnnnnaeeennnnn [oeeeennnnanreeemnnnaaeeermnnnnneree [reeennnnneeeeennnnnaees 5,600,859 |oiiiiiiiiis 6,000,000 |...
61764X-BJ-3 ......... MSBAM 2015-C21 A4 02/23/2024 ..... 2 R R O 1/ 181 O, 3,278,8% |...
620076-BZ-1 ......... MOTOROLA SOLUTIONS INC . 03/14/2024 ..... BOFA SECURITIES INC ...eeeeeenieeeeeenee e e e e eeei e e e ee e e e e eeenn e e e e eennnn e e e eennnaneeeeennnnnnnes [oeeeennnnnneeermnnnnneeeennnnnneeee Jreernnnnneeeeennnnneees 4,940,300 |oooviiiiiiiiiininnis 5,000,000 |...
6533%K-Cli-8 ......... NEXTERA ENERGY CAPITAL 02/27/2024 ..... JP MORGAN SECURITIES . R 4,000,000 |...
674008-AA-1 ......... OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP ...eeeeeeieeeeeieeie e eeeeeee e eeeeee e e eeenneeeeennnnnes | ovevvnnnnnnnns Joennid 02/26/2024 ..... DIRECT ISSUE 4,312,500 |. 4,312,500 |...
67400@-AB-9 OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP ....ceivveeniiiiiiiiiiiiiiiiie e ceecenninenesnnnnnns | eeeeeennineens fonnnd 02/26/2024 ..... DIRECT ISSUE .. 1,125,000 |. .. 1,125,000 |...
67400@-AC-7 . ..| OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP 02/26/2024 DIRECT ISSLE ..... ..937,500 |.
67448L-AA-0 . ..| 0BX 2024-NaM1 A1 01/04/2024 BOFA SECURITIES INC 7,500,000 |.
67448L.-AC-6 . .| 0BX 2024-NaM1 A3 ... 01/04/2024 BOFA SECURITIES INC 4,000,000 |.
693475-BU-8 . ..|PNC FINANCIAL SERVICES . VARIOUS ... 5,129,000
694308-KJ-5 . ..|PACIFIC GAS & ELECTRIC . SUSQUEHANNA FINANCIAL 2,212,000
694308-KM-8 ......... PACIFIC GAS & ELECTRIC ..evvvinniiiiiiiiiieeiiiii et cesnn s snnni s s snnnnneeees | aeeeennnnnnenes founnd 03/26/2024 ..... UBS SECURITIES 2,000,000 |...
694308-KR-7 ......... PACIFIC GAS & ELECTRIC ..eeeeeeeeeeeniee e e eeen s e e e eeee e e e eemnee e e e eennne e e e e emnnn e e e e ennnnnneeees | aeeevnnnninnnes Jonnnd 03/26/2024 ..... BOFA SECURITIES INC 5,000,000 |...
737473-AB-4 ......... L R U RN 02/06/2024 ..... TRUIST SECURITIES INC .. 1,000,000 |...
737473-AE-8 ......... PREF 2024-TA D ...eeeeeie e e eeeeee e e e e e e e e e e e e e e eenn e e e e e ennna e e eernnnnaeeeeennnnneneeennnnnns | seeernnniinnnes Jennnd 02/08/2024 ..... TRUIST SECURITIES INC .. 1,700,000 |...
74350L-AB-0 ......... PROLOGIS TARGETED US ....uiiiiiiiiiiiiiiiiiiie et seeni e s ennni e s snnnna e s snnnnnnes | aeeevnnnnnnenes fonnnd 03/18/2024 ..... GOLDMAN SACHS & CO 5,000,000 |...
76114D-AE-4 RAST 2006-A15 A5 02/26/2024 ..... CAPITALIZED INTEREST ...
76251%-AA-4 . ..|RIALTO SENIOR UNSECURED PROMISSORY NOTE 01/01/2024 CAPITALIZED INTEREST
78433D-AC-8 . .. | SEB4P 2024-1A A2 03/19/2024 BARCLAYS CAPITAL ... . N . s
81749H-AN-0 . .| SEMT 2024-2 A13 .. 02/08/2024 WELLS FARGO SECURITY . 10,542,353 |. 10,500,000
817743-AJ-6 . ..| SPRO 2024-1A A2 01/17/2024 BARCLAYS CAPITAL .. .. 7,000,000 |. 7,000,000 |.
857477-CG-6 . ..| STATE STREET CORP 03/21/2024 9,347,500 |. 9,000,000 |.
89177H-AA-0 ......... TPMT 2019-HY2 AT e e e ee e e e e e e e e e eennn e e ennnnnes | eeeernniinnnes e 02/14/2024 ..... GOLDMAN SACHS & CO ... .. 14,018,101 |. .. 13,775,160 |...
89236T-LL-7 ......... TOYOTA MOTOR CREDIT CORP ...evvveniiiiiinnieieeirniieeeerinnis s ernnnis s e ssnnnnn s s snnnnnnssssnnnnnnnees | aeeeeennnnnenns founnd 01/02/2024 ..... CITIGROUP GLOBAL 1,000,000 |...
89788M-AR-3 ......... TRUIST FINANCIAL CORP .....eeeeeeeeeeeeeene e e e eeene e e e e eenne e e e e eenn e e e e eennnneeeeennnnnneeeennnns | seeevnnsinnnns Jonnnd 01/24/2024 ..... JP MORGAN SECURITIES . 2,000,000 |...
89788M-AS-1 ......... TRUIST FINANCIAL CORP ...euvieiiiiiiiiieeiiiiie e e ceeni e e s ennii e e ersn e s cennna s e sesnnnn e ssennnns | aeeeeennnnnenes fouand 01/22/2024 ..... TRUIST SECURITIES INC .. 5,000,000 |...
95000F-AT-3 ......... WFCM 2016-C35 A4 ... eeeeeee et e e e e e e e e e e enn e e e e eennn e e eeennnneeeeennnns | seeerrnniinnens Joonnd 02/13/2024 ..... BNP PARIBAS
000000-00-0 RIALTO REAL ESTATE FUND V = DEBT ..euuniiiiiiiiiiiiiiiiiiin e esciniisseecesnis s eennn s sssnnnnnsseenns | seeeeenninnenes Joenns 12/07/2023 ..... TRANSFER FROM SCHEDULE BA ...
000000-00-0 . ..| ST MARYS CEMENT INC .. 03/28/2024 BARCLAYS CAPITAL
000000-00-0 ......... AIB GROUP PLC [CF R R 03/21/2024 ..... WELLS FARGO SECURITY ...
05766B-AN-8 ......... BOBA 2020-1A CR .. [CFUUUPTRTRRRRR IR 01/08/2024 SG AMERICAS SECURITIES .
067620-AM-9 . ..| BABSN LP-3A BR ... C.. 12/19/2023 BOFA SECURITIES INC ..
07135J-AA-9 . ..| BATLN 2022-24A A C.. 03/22/2024 RBC CAPITAL MARKETS ..
09626Q-BE-6 . .| BLUEM 2014-2A CR2 C.. 01/12/2024 MIZUHO SECURITIES USA
C..

09629T-AG-3

BLUEM 2018-1A B ....

...... 01/10/2024

GOLDMAN SACHS & CO ...

..... 3,750,000 ...
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09629T-AJ-7 BLUEM 2018-1A C ... C.. 01/11/2024 CITIGROUP GLOBAL ....eeeeeeeeeeeneeeeeennne e e eeemnea e e e eemnnma e e e eemnnnaseeemnnnnaeeennnnnnaeeennnnnn reeennnnaaeeernmnnnneeeenmnnnaeeees Joermnnaanmeemnnnnannees 1,990,000 [-oeeevveenneeeennnnnns 2,000,000 |... . 33,374 | 1.
10805Y-AC-5 . ..| BRDGS 2020-1A A2 C.. 03/04/2024 MIZUHO SECURITIES USA .. 9,519,000 |. .. 9,500,000 |.
14314H-BG-8 . ..| CGMS 2019-3A A2FR C.. 02/08/2024 CITIGROUP GLOBAL ... .10,000,000 |. .10,000,000 |.
47047L-AG-4 . ..| JTIN 2018-6RA B . C.. 01/31/2024 ROBERT W BAIRD .. 7,017,500 7,000,000
47050E-AC-3 . ..| JTUN 2020-15A B1 C.. 02/21/2024 CITIGROUP GLOBAL 5,010,000 |. 5,000,000 |.
56607K-AE-4 . ..|MP19 2020-3A B ... C.. 02/13/2024 BNP PARIBAS ... .. 5,001,250 |. .. 5,000,000 |. . .
67109S-AE-7 . .| 0AKC 2024-17A B2 C.. 01/26/2024 BNP PARIBAS . . 15,000,000 |. .15,000,000 |. .CFE ..
67570A-AG-1 OCP 2024-31A B2 C.. 01/16/2024 7,000,000 |. 7,000,000 |... .B FE
67707B-AN-2 0AKC 2017-15A B2R .. C.. 02/16/2024 BOFA SECURITIES INC .. ....10,000,000 |. ....10,000,000 |... .C FE
70537A-AE-2 . ..| PBSPK 2024-1A B2 C.. 02/12/2024 BNP PARIBAS ... . 15,000,000 |. . 15,000,000 |. .CFE ..
74936G-AL-2 . .| RAD 2020-7A B2R .. C.. 02/15/2024 GOLDMAN SACHS . .10,000,000 |. .10,000,000 |. .CFE ..
75888F-AG-0 REG13 2018-2A B . C.. 01/29/2024 BNP PARIBAS ... 4,005,000 |. 4,000,000 |... .DFE
81881C-AC-1 SHACK 2018-12A B C.. 01/10/2024 CITIGROUP GLOBAL s .B FE
82460E-AQ-3 . ..| SHINHAN BANK ...... C.. 01/12/2024 HSBC SECURITIES INC .. .360,000 .EFE ..
853254-CC-2 .. | STANDARD CHARTERED PLC CORPORATE C.. 03/20/2024 SG AMERICAS SECURITIES . 2,030,000 .G FE ..
871987-AL-7 . .| SYMP 2024-42A B2 ... C.. 02/13/2024 JP MORGAN SECURITIES . 10,000,000 .CFE ..
89641G-AQ-5 . ..| TRNTS 2020-12A B1R . C.. 01/29/2024 JP MORGAN SECURITIES . 2,000,000 B FE ..
92917W-BA-5 . ..| VOYA 2018-4A CR .. C.. 01/09/2024 CITIGROUP GLOBAL . 750,000 .FFE ..
96525Y-AG-4 . ..|WITEH 2018-12A C ... C.. 02/16/2024 DEUTSCHE BANK ... 5,000,000 .FFE ..
000000-00-0 . ..| SAUDI ARABIAN OIL COMPANY C.. 03/20/2024 BANCO BILBAO VIZCAYA ARGENTINA SA . .510,000 .EFE ..
G7302V-KE-3 . .| GNB FINANCE LTD 2.75% 12 FEB 2027 REGS . C.. 01/12/2024 MORGAN STANLEY & CO INT PLC 1,260,000 |. .E FE
P6777M-AB-8 .........[MINERA MEXICO SA DE OV ....ovviviivvnnnnnns C.. 03/20/2024 ..... BOFA SECURITIES INC ...uiiiiuuuuniiiiiuunniissiiuuinissiiuunasseesessnnsseseeennnsssssssennnssessesnnnnsnes [sessesssnnssssrrnssnsssssrnnnnnsens [ooserssnnseseressnnseesees 804, 790 |vrrursiirirunnnnninns 1,060,000 |... LAFE .. .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 405,036,910 XXX
03836B-AB-5 ......... ASCENSUS (AQGEN ASCENSUS) ....vvvvvvvvvvrrrrrsrssssisisisssiisisssssssssssssssssssssssssssssssssssnssssssnnns | seeeeeeenaanees [oonnd 02/28/2024 ..... JP MORGAN CHASE ... 4.C FE
09228H-AN-9 ......... BLACKBIRD MIDCO INC. REVOLVER ....ceerreeneeeeeennieeeeeenneeeeeeeenne e e e eeenn e e e eennnneeeeennnnnes | oevvvnnnninnnns Jonnnd 03/26/2024 ..... ANTARES CAPITAL .... 3.02
09228H-AP-4 ......... BLACKBIRD MIDCO INC. DELAYED DRAW FUNDED ........ccevvvmniiiiiinninniiiiiniineeneinninnensrnnnnnnennns | aeeeeennnnneens fonnid 03/26/2024 ..... ANTARES CAPITAL 3BZ
16117L-BX-6 ......... CHARTER COMMUNICATIONS ... e et eeeeee e e e e eeee e e e eeeee e e e e ennne e e e eennne e e e eemnnneeeeennnnnnnnees | seeevnnnninnnns Jonnnd 02/14/2024 ..... BOFA SECURITIES INC ..

266236-AB-6 ......... DOXA INSURANCE HOLDINGS LLC DD-FUNDED ..
266236-AC-4 ......... DOXA INSURANCE HOLDINGS LLC

...... 03/28/2024 .....[ARES CAPITAL CORPORATION ....
...02/28/2024 ..... ARES CAPITAL CORPORATION ....

57767K-AC-2 ......... MAVERICK 1 LLC ...01/29/2024 ..... GOLUB CAPITAL LLC ....

TATT2#-AA-5 . ..| QUARTZ HOLDING COMPANY ... 03/20/2024 GOLUB CAPITAL LLC .

TATT2#-AB-3 . ..| QUARTZ HOLDING COMPANY REVOLVER . GOLUB CAPITAL LLC .

75005%-AA-5 . .| RIALTO 2022-1 .....ccvvvinnnnnnns DIRECT ISSLE .....

000000-00-0 ......... QUICK QUACK CAR WASH HOLDING .. 01/31/2024 ..... GOLUB CAPITAL LLC .... 3,805,556 |. 3,805,556 |...

000000-00-0 ......... BLUE RIVER PET CARE, LLC FUNDED DD 03/15/2024 ..... GOLUB CAPITAL LLC .... ..291,221 |. 291,221 ...

000000-00-0 . ..|ROAR 1 SPV FINANCE LLC .... 03/22/2024 DIRECT ISSLE ........ .. 226,852 |. .. 226,852 |.

08078U-AJ-2 .........[BELRON S.A. .... .. [C.. 02/14/2024 ..... JP MORGAN SECURITIES ... ...eeieeennnuneeeennnnnaseaeennnassaernnnssseennnnnasseeennnnaseeennnnnaseennes PP PPN, 1,997,500 |oeueiieiiniianeenes 2,000,000 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 26,476,430 26,540,696

2509999997. Total - Bonds - Part 3 657,800,646 668,044,646 2,730,623 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 657,800,646 668,044,646 2,730,623 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
31338124 ......... e e e [ | e [, 56.501 [ovorererererrseeneesenes X R I I
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 5,650 XXX XXX
45202%-10-1 ......... | ILLINOIS GENERAL INVESTMENT CORP |1 ....iiieereunsieiennnieaeiennnssseeernnnnseeeennnnseeereennnnnas | ............... | ...... 03/27/2024 ..... |CAPITAL CONTRIBUTION . eeeeeeie e e e et e e e e e e e e e e e s e e e ee e e e e e enns s e e s ennnnneseeernnns | ............................ 0.000 [-oeiiieimiiiaiiaennes 35,000,000 ....eieeiennnereernennareernnnns fonaereernnnaareernnnaaereenrnnaas | ceesssseeeseeinns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 35,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 35,005,650 XXX XXX

5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
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5989999999. Total - Common Stocks
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.. 38373U-6N-5 | GNR 2009-19 Z .....evvvvviiiiiiiiiiiiiiiiiiiciiiiiens [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ....5,997 ....5,998 |.... .5,997 |.. . 03/16/2051 . [1.A ........
.. 38373M-P6-1 | GNR 2007-77 E ..evvnnnnnnin [ eeeen . 03/01/2024 . | MBS PAYDOUN ... ....6,313 ....6,324 |.... .6,313 |.. . 03/16/2042 . [1.A ........
..38376G-AD-2 |GNR 2009-60 Z ........eevmrmmmmmmnnnnnininiiiniiiines [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ...14,109 ... 14,107 |.... .. 14,109 |.. . 06/16/2049 . [1.A ........
..38376J-JV-7 | GNR 2009-104 XZ .....ovvvvvriiiiiiiiiiiiiiiiiinneens e . 03/01/2024 . | MBS PAYDOUN ... ...31,709 ...31,709 |.... . 11/20/2039 . [1.A ........
..38376K-AP-6 |GNR 2009-93 UZ ......cooeeeiiiiiiiiniiii [ . 03/01/2024 . | MBS PAYDOMN ... . ...49,907 ...49,902 |.... . 10/20/2039 . [1.A ........
..38382D0-KL-2 | GNR 2020-21 KP .ooeveeeeeeeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... ... 46,883 . 12/20/2049 . (1.A ........
..38383L-M4-9 | GNR 2022-213 KH ....ovvnniiiiiii [ . 03/01/2024 . | MBS PAYDOMN ... . . R . . . 04/20/2039 . [1.A ........
..38383L-XC-9 |GNR 2022-212 DA .....ovvvninnniiiiiiiiiiiii [ oo . 03/01/2024 . | MBS PAYDOUN ... .......... 866,062 |.......... 866,603 |.......... 866,112 |.... .......... 866,062 |.. . 08/20/2047 . [1.A ........
..38383L-ZM-5 |GNR 2022-213 QA ....oevvvniiiiiiiiiin [ . 03/01/2024 . |MBS PAYDOUN .......ccooeees |ovveeennnnnnnnnnnnns oo 3,161,067 | 3,161,967 |........ 3,156,038 [........3,161,506 [......eovveunnnn fooveeeeennnn 461 | e 461 [ e 3,161,967 |.. . 10/20/2043 . [1.A ........
..38383W-LA-2 | GNR 2023-38 ND . 03/01/2024 . | MBS PAYDOUN . 1,637,262 1,642,890 |. 1,637,536 |. . 1,637,262 . 12/20/2050 . [1.A .
..383831-P3-4 | GNR 2023-47 JA . 03/01/2024 . | MBS PAYDOMN . .. 1,038,353 ..1,037,085 |. .1,038,306 |. .1,038,353 . 06/20/2042 . [1.A .
..38383X-35-1 | GNR 2023-55 DA . 03/01/2024 . | MBS PAYDOUN . .. 4,643,516 .. 4,693,579 |. ..(5,933) . .4,643,516 . 10/20/2049 . [1.A .
..38383X-5F-7 |GNR 2023-76 DA .... . 03/01/2024 . |MBS PAYDOUN ......ccooeeees |oovennnnnnnnnnnnnnns [0 1,793,639 | 1,793,639 |........ 1,797,843 |.... e (185) | e 1,793,639 |.. . 02/20/2052 . [1.A ........
..38383X-5L-4 | GNR 2023-76 A . 03/01/2024 . | MBS PAYDOUN ... 19 . 01/20/2049 . (1.A ........
..38383X-6P-4 | GNR 2023-64 D .... . 03/01/2024 . | MBS PAYDOUN ... . 12/20/2049 . [1.A ........
..38383X-AC-8 |GNR 2023-43 AB .... . 03/01/2024 . | MBS PAYDOUN ... . 04/20/2048 . [1.A ........
..38384A-F9-9 |GNR 2023-84 CA .... . 03/01/2024 . | MBS PAYDOUN ... . 03/20/2053 . [1.A ........
..38384A-ME-0 | GNR 2023-68 LA .... . 03/01/2024 . | MBS PAYDOUN ... . 07/20/2061 . [1.A ........
..38384B-L7-4 | GNR 2023-107 ND .. . 03/01/2024 . | MBS PAYDOUN ... . . 06/20/2049 . [1.A ........
..38384B-Y5-4 |GNR 2023-96 BA .... . 03/01/2024 . | MBS PAYDOUN ... .... 910,166 911,304 |.... 910 166 |.. . 09/20/2049 . (1.A ........
..38384C-FH-7 |GNR 2023-117 JA 03/01/2024 . | MBS PAYDOMN . ..239,063 ..239,511 |. .239,063 . 10/20/2049 . (1.
..38384C-HK-8 | GNR 2023-111 EA .. 03/01/2024 . | MBS PAYDOUN .. , .. 152,852 ..163,282 |. .152,852 . 09/20/2049 . (1.
..38384C-T0-2 | GNR 2023-120 DB 02/22/2024 . [CITIGROUP GLOBAL 7,436,427 ..8,211,376 LT,718,693 o .7,719,583 . 08/20/2053 . (1.
..38384C-118-8 | GNR 2023-112 NA . |- 03/01/2024 . | MBS PAYDOUN ... 55,883 55,883 55,796 |. 55,883 . 11/20/2052 . (1.
..38384E-QP-3 | GNR 2023-130 AC . |- 03/01/2024 . |MBS PAYDOMN . .. 215,397 ..215,397 ..215,397 |. ..215,397 |. .215,397 . 02/20/2052 . (1.
..38384E-U9-4 | GNR 2023-136 HA .. . 03/01/2024 . | MBS PAYDOUN ... ... 88,518 ...88,513 |.... ..88,518 |.. . 12/20/2051 . (1.
..38384E-1I2-7 | GNR 2023-136 EA .. . 03/01/2024 . | MBS PAYDOMN .. 595,307 ....505,307 |.. . 10/20/2059 . [1.A ........
..38384G-116-3 | GNR 2024-3 EY . 02/22/2024 . | CITIGROUP GLOBAL ... 2,342,188 . . .2,448,0% |.. (105,908) |...... (105,908) . 04/20/2053 . [1.A ........
0109999999. Subtotal - 30,886,421 31 819,182 31 320,713 21,113,975 (5 232) 31,275,485 (389,064) (389,064) XXX XXX
.. 445545-AL-0 | HUNGARY .... . 03/25/2024 . |MATURITY ... .. 660,000 ..658,185 |.... .. 289 |... . 03/25/2024 . |2.B FE
..77586T-AD-8 | ROMANIA ... . . 01/22/2024 . |MATURITY ... 540,000 540,659 |.... .. (26)]... . 01/22/2024 . [2.
0309999999. Subtotal - Bonds - All Other Governments 1 200,000 1,200,000 1,198,844 1 199 7371 263 1, 200 000 30 901 XXX
..686053-DR-7 |OREGON ST SCH BRDS ASSN SHORT- . . | 02/27/2024 . |HAVMOND JANES . 8,624,582 |........ 8,581,624 |........ 8,711,207 |........8,680,360 |.... L (580) | e 8,679,780 |.. . (55,247) |....... (55,247) ...314,944 |. 06/30/2028 . [1.
0709999999. Subtotal - Bonds - U.S. Political Subd|V|S|ons of States, Temtorles and Po ns 8,624,532 8,581,624 8,711,207 8,680,360 (580) 8,679,780 (55,247) (55,247) 314,944 XXX
..20754N-AB-1 | CAS 2022-R06 1M1 . 03/25/2024 . | MBS PAYDOMN . 99,502 99,502 99,502 |. 99,502 |. 99,502 1,310 |. 05/25/2042 . |1.
..20755A-AB-8 | CAS 2023-R02 1M1 . 03/25/2024 . | MBS PAYDOUN . .. 293,942 ..293,042 ..204,558 |. ..293,049 |. .203,942 3,69 |. 01/25/2043 . (1.
..207932-AA-2 | CAS 2023-R01 1M1 . 03/25/2024 . | MBS PAYDOMN . .. 338,936 ..338,936 ..341,364 |. ..338,972 |. .338,936 4,445 |. 12/25/2042 . |1.
..31283H-IB-7 |FG GO1542 .... 03/01/2024 . | MBS PAYDOUN . .210 210 | .210 . 03/01/2033 . (1.
.. 3128K6-GH-7 |FG A45600 .......coovvrviiiiiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | MBS PAYDOUN ... . 06/01/2035 . (1.
..31292G-K4-7 |FG CO0315 ....cooeeeeeeeeeii [ . 03/26/2024 . | MBS PAYDOUN ... . 04/01/2024 . (1.A ........
.. 31296M-20-1 |FG A13483 ..o [ . 03/01/2024 . | MBS PAYDOUN ... . 09/01/2033 . [1.A ........
..31296T-08-0 |FG A18579 ...ooovvrriiiiiiiiiiiiiiiiiieeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... . 02/01/2034 . [1.A ........
.. 31296U-JK-8 |FG A19266 ......ooovverriiiiiiiiiiiiiiiiiiee [ . 03/01/2024 . | MBS PAYDOMN ... . 08/01/2034 . [1.A ........
.31207Q-20-2 |FG A3B287 .o [ . 03/01/2024 . | MBS PAYDOUN ... . 06/01/2035 . [1.A ........
..31356H-RU-3 | FG D54999 .. . |- 02/01/2024 . | MBS PAYDOMN ... . 05/01/2024 . [1.A ........
..313615-TX-4 | FN 50966 . 0170172024 . IMATURITY .ovvvvvvnnnnnnnnnn Joveeeeeeeeeeeeeeeees Jeveeeeeeeenn 12 o 12 o 12 i 12 i fovviiiiiiiiiiins foviiiiiiiiiiis o e evveveeveeeennnnn 12 s fovviiiiiiiiiiins focs o . 01/01/2024 . [1.A ........
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.. 3136BP-KU-4 |FNR 2022-76 DA .....ccovvveeeiieiiiiiieiecieeeeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... .... 170,560 170,560 |.. .. 1,561 |. 08/25/2045 . [1.A ........
.. 3136BP-LH-2 |FNR 2022-76 D ...ooovvvveeiieiiiiiiiiieeeeeeeeeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... 309,477 2,832 |. 08/25/2045 . |1.A ........
..3136BP-MB-4 |FNR 2022-75 B ...coovvviiiiiiiiiiiiiiiiiiiiieeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... ...87,005 . 07/25/2047 . (1.A ........
..3136BP-PF-2 |FNR 2022-87 BD .......covvvvieeeeieeeieeeeeeeeeeeeen [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2048 . [1.A ........
..3136BP-0D-6 |FNR 2022-82 KA .....cooovveiiiieiiiiiiiee [ . 03/01/2024 . | MBS PAYDOMN ... . .. . 03/25/2046 . [1.A ........
..3136BP-SF-9 |FNR 2023-3 AB ....oeovvrvriiiiiiiiiiiiieiceeeeeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... 218,483 .218,483 |.. . 03/25/2049 . [1.A ........
..3136BQ-5R-6 |FNR 2024-10 CY ...oooveeeeiiniiiiiiiiieeeeeee [ . 03/27/2024 . | GOLDMAN SACHS & CO ...... U R 8- TE T 10,000,000 10,043,438 |.. . 03/25/2054 . [1.A ........
L 3137AE-WU-5 | FN 250059 .....evvvvvnnnnnniniiiiiiiniiiiiiiiiiiiinn [ oo . 03/01/2024 . | MBS PAYDOUN ............... . 06/01/2024 . [1.A ........
L31871FBli=1 | FN 250353 ...eevvvviiiiiiiiiiiiiiiiiiiieieiiiiniiiians [ . 03/01/2024 . | MBS PAYDOUN ... . 09/01/2025 . [1.A ........
..31375D0-PU-1 |FN 331735 .. 03/01/2024 . | MBS PAYDOUN . . 03/01/2026 . [1.A .
..3137AR-FM-3 | FHR 4066 VZ 03/01/2024 . | MBS PAYDOMN . . 06/15/2042 . [1.A .
..3137H9-BS-7 |FHR 5264 DA 03/01/2024 . | MBS PAYDOUN . . 186,711 . 07/25/2047 . (1.A .
..3137H9-DC-0 |FHR 5270 AB .....eevveniiiiiiiiiiiiiis [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... 156,552 . . . 01/25/2049 . [1.A ........
.. 3137HO-F6-1 |FHR 5274 JA ..oovvvviiiiiiiiiiiiiiiceiieiceeeeceeeeees [ . 03/01/2024 . | MBS PAYDOUN ... .. 106,588 106,588 |.. . 08/25/2045 . [1.A ........
..3137H9-K3-2 |FHR 5280 DA ......eevvvrrrmnnnnnnninnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... 355,567 .355,567 |.. . 01/25/2049 . [1.A ........
.. 3137H-KZ-1 |FHR 5283 BA ......evvvvvvvrrrnrinninnnnnnnnnnnnnnnnnns [ oo . 03/01/2024 . | MBS PAYDOUN ... 283,292 .283,292 |.. . 03/25/2049 . [1.A ........
.. 3137HI-LH-0 |FHR 5283 EA .....eevvvvirrninineennnnnnennnnnnnnnnnnns [ oeeeenn . 03/01/2024 . | MBS PAYDOUN ... .... 167,028 167,028 |.. . 11/25/2048 . [1.A ........
..31395C-0X-2 |FHR 2825 PZ ....cevvvvviiiiiiiiiiiiiiiieiceieeceeeeens [ oo . 03/01/2024 . | MBS PAYDOUN ... 4722 .. 4,722 .. . 07/15/2034 . [1.A ........
..313960-L7-2 |FNR 2009-65 JY ....coovieiiiiiiiiiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... ...12,037 . 09/25/2039 . [1.A ........
L 313970-TA-2 |FHR 3342 PZ oo [ . 03/01/2024 . | MBS PAYDOUN ... . 06/15/2037 . [1.A ........
.. 31397N-C5-2 | FNR 2009-35 DB . 03/01/2024 . | MBS PAYDOMN . . 05/25/2039 . (1.
..31397U-20-5 |FNR 2011-58 HL . 03/01/2024 . | MBS PAYDOUN . . 07/25/2041 . (1.
..31398G-H0-5 |FNR 2009-98 WK . 03/01/2024 . | MBS PAYDOMN . . 12/25/2039 . (1.
..31398K-VF-4 |FHR 3600 BJ .. . |- 03/01/2024 . | MBS PAYDOUN . . 11/15/2039 . (1.
..31398N-4i-1 | FNR 2010-132 BC . |- 03/01/2024 . |MBS PAYDOMN . . 11/25/2040 . (1.
.. 31398N-FO-0 |FNR 2010-112 DZ ....ovvvvvvviiiiiiiiiiiiiiiiiieeeees [ . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2040 . (1.
.. 31398N-HA-9 | FNR 2010-112 LZ ..oevvvvviiiiiiiiiiiiiiiiiiiiiiinens [ oo . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2040 . [1.A ........
.. 31398N-NE-0 |FNR 2010-115 ZB ......evvvvvvvninninnnnnnniiininnins [eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2040 . (1.A ........
.. 31398N-88-4 |FNR 2010-109 GZ ......eevvvvvvvvnnnnnnnnnnnninninnns [eeeeenn . 03/01/2024 . | MBS PAYDOMN ... . 10/25/2040 . [1.A ........
.. 31398N-WU-4 | FNR 2010-111 BZ ...ovvvvvnnnnininiiniiiiiiiiniiniinn [eeeens . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2040 . (1.A ........
..31398P-CT-4 |FNR 2010-38 ME .......evvvvvrreinnniinnnniiiniinnnnns [ eeeenn . 03/01/2024 . | MBS PAYDOMN ... . 04/25/2040 . [1.A ........
..31398S-XH-1 |FNR 2010-141 AL 03/01/2024 . | MBS PAYDOUN . . 12/25/2040 . (1.
..31398W-VL-5 |FHR 3654 Z ... 03/01/2024 . | MBS PAYDOMN . . 04/15/2040 . (1.
.. 36564K-DB-2 | STACR 2021-DNA2 M2 . 03/25/2024 . | MBS PAYDOUN . . 08/25/2033 . (1.
..35564K-FV-6 | STACR 2021-H0A2 M2 . 03/25/2024 . | MBS PAYDOMN . . 12/25/2083 . (1.
.. 35564K-NK-1 | STACR 2021-HQA4 M1 . 03/25/2024 . | MBS PAYDOUN . . 12/25/2041 . (1.B .
.. 35564K-P3-7 | STACR 2023-DNAT M1A ....eevvviviiiiiiiiiiiiiiiiiins [eeeenn . 03/25/2024 . | MBS PAYDOMN ... . 03/25/2043 . [1.A ........
.. 35564K-T5-8 | STACR 2023-DNA2 M1A ..oevvvviiiiiiiiiiiiiiiiieiens [ . 03/25/2024 . | MBS PAYDOUN ... . 04/25/2043 . [1.A ........
.. 35564K-WS-4 | STACR 2022-DNA4 M1A ..ooovvviiiiiiiiiiiiiiiiiieees [ . 03/25/2024 . | MBS PAYDOMN ... . 05/25/2042 . [1.A ........
.. 36564K-YN-3 | STACR 2022-DNAS M1A ..oevvviiiiiiiiiiiiiiiiieneens oo . 03/25/2024 . | MBS PAYDOMN . 06/25/2042 . (1.A ........
SECURITY CALLED at
..45120Y-V2-9 | IDAHO ST HSG & FIN ASSN SF MTG ........coevveees [orennn . 01/02/2024 . 1100.000 ...oooeereieiiiinins e e 260,000 |.......... 260,000 . 01/01/2043 . (1.B FE .
SECURITY CALLED at
..45129Y-V3-7 | IDAHO ST HSG & FIN ASSN SF MTG ........covvveees [orennn . 01/02/2024 . | 100.000 .. 285,000 285,000 . 01/01/2048 . (1.B FE .
..45188R-L3-1 | ILLINOIS ST DEV FIN AUTH P [ . 03/01/2024 . | SINKING FUND PMT ........ |.... .........360,000 |.......... 360,000 |.. .. . 03/01/2027 . |2.B FE
..45203)1-XD-8 | ILLINOIS ST HSG DEV AUTH REVEN ..........cccceee [eeenns . 03/15/2024 . | TRUIST SECURITIES INC .. |..oeveeeeeeeeeeeenes |oeeees 9,288,602 |........ 9,240,000 |........ 9,240,000 f...vvvvvvvrnnnnnnnns fovviiiiiiiiiiins o o e eeviiiiiiiiiies foviinns 9,240,000 . 10/01/2044 . [1.A FE
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..45203)1-XE-6 | ILLINOIS ST HSG DEV AUTH REVEN .........coovvees [orennn . 03/27/2024 . | WELLS FARGO SECURITY ... |oeeeeereriirinnnnnns |oeees 2,012,600 |........ 2,000,000 |........ 2,000,000 [ooeeeeiiiiiiiiiiinns oo i e e e e 2,000,000 |oooeeiiiiiiiins fevieens 12,600 |........ 12,600 |............. 7,192 |. 10/01/2049 . [1.A FE ....
SECURITY CALLED at
..57419T-2J-3 | MARYLAND ST CMNTY DEV ADMIN DE .....covvvvvvvens [ereenn . 02/28/2024 . 1100.000 ...ooooeviiiiiiiiins o e 30,000 [o.eeeeeeee. 30,000 |............ 30,000 |..coovvennnn 30,000 |eevvviiiiiiiins fervenvviiiiiiine foriiiiis f e e RO 4[4 U R (SR RN 751 |. 09/01/2046 . (1.B FE ....
..59333P-4D-7 | MIAMI-DADE CNTY FL AVIATION RE .......ccoeeeeee [ eennnn . 03/05/2024 . |HILLTOP SECURITIES ...... 10,322,900 |...... 10,000,000 |....... 11,207,700 10,774,988 |.... 10,752,658 |.. .. 216,667 |. 10/01/2049 . [1.E FE ....
..607120-EZ-1 |MOBILE AL ARPT AUTH ARPT REVENUE oo | eeeennn | 0270972024 . | SINKING FUND PNT ........ L 117,892 |l 17,892 |........... 117,892 . 117,892 ... L7892 | e e o, 1,123 |. 11/09/2032 . [1.F ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 37,259,044 36,928,068 38,161,792 16,461,720 (21,306) (21,306) 37,724,163 405,233 XXX XXX
..000750-AS-1 | ABFC 2006-0PT1 A3CT ..o [ . 03/25/2024 . |MBS PAYDOUN ......cooevvees |oovvnniiniiiiiiinins o 84,273 o 84,273 . 09/25/2036 . [1.A FM .
..00092C-AA-0 | ACHV 2023-4CP A .....evvvniniiiiiiiiiiiiiiiiii [ e . 03/25/2024 . | MBS PAYDOUN ............... ceeeeeeeeeeeeeeees .. 1,088,807 )Ll 1,088,807 . 11/25/2030 . [1.A FE .
..00287Y-CZ-0 |ABBVIE INC ...cooveeiiiiiiiiiiiieiieeeeeeeeeeeeee [ . 03/06/2024 . | SUSQUEHANNA FINANCIAL .. |.ooeeeeeernninnnnnns 002,782,530 |...eeeee 3,000,000 . 10/01/2042 . [1.G FE
..00442V-AA-5 | ACE 2006-ASP3 AT .....oovrviiiiiiiiiiiiiiiieieeeeens [ . 03/25/2024 . | MBS PAYDOUN ... ...62,99% . 06/25/2036 . [1.A FM .
..00443P-AD-1 | ACE 2007-HE2 A2C ........cooovvveiininnnnnnnnnnnns s . 03/25/2024 . | MBS PAYDOMN ... ... 75,49 . 12/25/2036 . [1.A FM .
..008684-AA-0 | AHMA 2006-6 A1A ...ooooereiiiiiiiiiiiiii [ . 03/25/2024 . | MBS PAYDOUN ... . 12/25/2046 . [1.A FM ....
..00868P-AA-3 | AHOLD LEASE SERIES 2001~ ......ccoovvveeeeeeeennns [eeennn . 01/02/2024 . | MBS PAYDOMN ... . . 01/02/2025 . [2.A FE ....
. 01166V-AA-7 | ALASKA AIRLINES 2020 TR ......cevvvvvvvvvvrnnnnnns [ereeenn . 02/15/2024 . | SINKING FUND PMT ........ |oeeeeeeeenininnnnnns [oeennnnn 313,853 [ 313,563 ..313,556 |.... . 08/15/2027 . (1.G FE ....
..01748T-AC-5 | ALLEGION US HOLDING CO 02/28/2024 . (BOFA SECURITIES INC 10,000,000 .9,999,987 |. . (28,587) |. . 07/01/2032 . [2.B FE ....
..02148G-AD-5 | CWALT 2007-0A8 2A1 . 03/25/2024 . | VARIOUS ... . 06/25/2047 . (1.A FM ....
..02150P-AA-6 | CWALT 2007-0A6 A1A ... 02/25/2024 . | MBS PAYDOMN . . 06/25/2037 . [1.A FM ....
..02376U-AA-3 | AMER AIRLINE 16-1 AA PTT . |- 01/15/2024 . | MBS PAYDOUN . ..118,708 K . 01/15/2028 . [1.G FE ....
..02377B-AB-2 | AMER AIRLN 15-2 AA PTT .. . |- 03/22/2024 . |MBS PAYDOMN . .. 112,035 . 109,866 |. . 09/22/2027 . (1.G FE ....
..02377L-AA-2 | AMER AIRLINE 19-1AA PTT .o oo . 02/15/2024 . | MBS PAYDOUN ... .. 176,433 163,912 |.... . 02/15/2032 . (1.F FE ....
..02379K-AA-2 | AMER AIRLINE 21-1A EETC ... oo . 01/11/2024 . | MBS PAYDOUN ... .. 134,058 . 07/11/2034 . [1.F FE ....
..02660T-ER-0 | AHM 2005-2 5AT ...eevvvvvvviieiiiiiiiiiieeeeeeeeeeens [ oo . 03/01/2024 . |MBS PAYDOUN ...oooovveviies Joeeiiiieeeeieeeeeens e 5,403 . 09/25/2035 . [1.A FM ....
..02660T-GN-7 | AHM 2005-4 1AT ....oevvveeeinnneneeinneneneeennnnnnes [ eeeeenn . 03/25/2024 . | MBS PAYDOUN ... ....59,599 . 11/25/2045 . [1.A FM ...
..026930-AA-5 | AHMA 2007-2 A1 ..ooveniniiiii [ . 03/25/2024 . | MBS PAYDOUN ... ... 90,829 . 03/25/2047 . (1.A FM ...
..026935-AJ-5 | AHMA 2007-3 22A1 ...oooviiiiiiiiiiiiiiiiiieeeeeens [ . 03/01/2024 . | MBS PAYDOUN ... .. 96,399 . 06/25/2037 . [1.A FM ....
..030728-A2-1 | AMSI 2005-R3 M4 .. 03/25/2024 . | MBS PAYDOUN . 47,360 . 056/25/2035 . [1.A FM ....
..030728-QC-2 | AMSI 2004-R3 M1 .. 03/25/2024 . | MBS PAYDOMN . 56,901 . 05/25/2034 . [1.AFM ....
..030728-W0-4 | AMSI 2004-R11 M1 . 03/25/2024 . | MBS PAYDOUN . ..107,978 . 11/25/2034 . (1.A FM ...
..03236X-AB-3 | AXIS 2022-2A A2 .. 03/20/2024 . | MBS PAYDOMN . .. 446,145 . 06/21/2028 . [1.A FE ....
..03523T-Bli-7 | ANHEUSER-BUSCH INBEV WOR 03/06/2024 . | GOLDMAN SACHS & CO 16,026,764 15,795,655 |. . 232,691 . 01/23/2059 . (1.G FE ....
..040104-PC-9 | ARSI 2005-W3 M1 ..ooovvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 03/25/2024 . |MBS PAYDOUN ............... |.... ....314,778 318,271 | ..314,778 .. . 11/25/2035 . [1.A FM ...
..040104-PT-2 | ARSI 2005-W4 A2D ...ooooeeiiiiiiiiiiiiiiiiiiieieeees [ . 03/25/2024 . | MBS PAYDOUN ... ... 79,225 ...51,001 |............ 78,5580 |.... .. 79,225 |.. . 02/25/2036 . [1.A FM ....
..040104-QP-9 | ARSI 2005-W5 A2D ...oooveeeiiiiiiiiiiiiieeiieeeeeee [ . 03/25/2024 . | MBS PAYDOMN ... ..109,973 |.... . 01/25/2036 . (1.
..04544P-AD-1 | ABSHE 2006-HES A4 .......ooooeeiriiinnnnnnnnnnnns [ . 03/25/2024 . | MBS PAYDOUN ... ....6,712 |.... . 07/25/2036 . (1.
..04544Q-AD-9 | ABSHE 2006-HE7 Ad .....cooeeeeiiiiiiiiii [ . 03/25/2024 . | MBS PAYDOMN ... ...90,937 |.... . .. . 11/25/2036 .
..04621X-AK-4 | ASSURANT INC ..oovveennieiiinieieei [ . 02/26/2024 . | MORGAN STANLEY & CO .... |....coovveeeeeennens |..... 10,089,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....eevvvrvrnnnn forviviiiiiiiiins fooviiiiiiiiiiies e i [ 10,000,000 |.. . 03/27/2048 .
..04651@-AA-0 | ATALAYA ASSET INCOME FUND - CL A SR SEC ..... . |- 02/28/2024 . [DIRECT ISSLE ............. ....830,906 |........... 830,906 |........... 830,906 |...ooooiiiiiiiiiiins oo e e f e 830,906 |.. . 01/28/2038 .
..04651@-AB-8 | ATALAYA ASSET INCOME FUND - CL B SR SEC ..... . 02/28/2024 . | DIRECT ISSUE .. .. 498,543 498,543 498,543 |.... .498,543 |.. . 01/28/2038 .
..054900-AD-0 |BCAP 2015-RR6 1A4 ... 03/01/2024 . | MBS PAYDOUN ... ..977,487 ..977,487 ..923,725 |. ..976,307 .977,487 . 05/26/2037 .
..055260-AN-6 | BAMLL 2015-200P F .. 02/06/2024 . | PERFORMANCE TRUST . 6,877,375 .. 7,400,000 ..6,589,898 |. .7,118,387 |. . 04/14/2033 .
..05544T-AC-2 |BHI ARMY GUESTHOUSES LLC 12/31/2023 . [ SINKING FUND PMT 46,819 50,289 |. 46,819 |. . 12/31/2030 .
..05570G-AD-5 |BNCMT 2007-4 A4 ....ooovvvviviiiiiiiiiiiiiiiiiieiens [ . 03/25/2024 . | MBS PAYDOMN ...46,230 ...36,828 |.... 45,839 . 11/25/2037 .
..055988-AA-7 |BMO 2023-C5 A1 ..oooeeeeeiieiiiiiiiiiiiee [ . 03/01/2024 . | MBS PAYDOUN ... . 06/15/2056 .
..056054-AG-4 |BX 2019-XL D .oooeeeeeieieieiii [ . 03/15/2024 . | MBS PAYDOUN ... .. , , . 10/15/2036 .
..056054-AH-2 |BX 2019-XL E ..ooooernnnnnnn [ . 03/15/2024 . |MBS PAYDOUN ....cooovveeee oo s 7,650,000 |........ 7,650,000 |........ 7,650,000 |........7,650,000 |.... .. . 10/15/2036 .
..056054-AJ-8 |BX 2019-XL F ...oooeveeeeeeneeeeeieeeeeeeeeeeeeeeeees [ . 03/15/2024 . |MBS PAYDOUN ...ooovvvvveees Joveeeeieieeeeeeeeees o, 4,318,000 |........ 4,318,000 |........ 4,323,398 |........4,323,3%8 |....ooveveeenn fovrnnnnn(5,398) [oiiiiiiiiiins oo (5,398) | e 4,318,000 |.. . 10/15/2036 .
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..056054-AK-5 |BX 2019-XL G ..oooovrrrnnnininii [ . 03/15/2024 . | MBS PAYDOUN ... . 3,587,000 .. 3,587,000 . 3,502,605 |.... ... (5,605) |. . (5,605) |... .3,587,000 |.. . 10/15/2036 . [1.A ........
..05608W-AJ-3 |BX 2021=S0AR C ...oeeveeeeeeieeeieeeeeeeeeeeeeee [ . 02/15/2024 . | MBS PAYDOUN ... 114,152 ... ... 114,152 |.. . 06/15/2038 . [1.A ........
..056081-AL-8 |BX 2021-S0AR D ...oeoevvevieiiiiiiiiiieeeeeeeeeeeen [ . 02/15/2024 . | MBS PAYDOUN ... . 06/15/2038 . [1.A ........
..056090-AA-4 | BX 2021-ACNT A .....evvvvivirinnnnnnninnnninnnnnnnnns [ oo . 02/15/2024 . | MBS PAYDOUN ... . 11/15/2038 . [1.A ........
..05610H-AC-7 |BX 2022-LP2 B .......eevvvviiiiiiiiiiiiiiiiiiiiiiiens [ eeeeen . 02/15/2024 . | MBS PAYDOUN ... . 02/15/2039 . [1.A ........
..05610H-AE-3 |BX 2022-LP2 C ....ooovvvvvreiiiiiiiiiiciiieeeeeeeeens [ . 02/15/2024 . | MBS PAYDOUN ... . ...24,830 |.... . 02/15/2039 . [1.A ........
..058931-BL-9 |BAFC 2006-3 5A8 .........evvvvvvmrmrrnnnnnnnnnnnnnns [eeeeenn . 01/24/2024 . | VARIOUS ... .. 187,675 171,957 |.... .. (64)]... . 03/25/2036 . [1.A FM .
..05946X-U9-2 |BAFC 2005-7 4A3 ......cevvviviiiiiiiiiiiiiiiiiininns [ . 01/31/2024 . | VARIOUS ... 453,639 445,275 |.... . 11/25/2035 . [1.A FM .
..05946X-1IF-6 | BAFC 2005-3 1A23 ........ccoovviiiinninnnnnnnnnns [onn . 02/01/2024 . | MBS PAYDOMN . ....2,753 ....2,674 |.... . 06/25/2035 . [1.A FM .
..05946X-22-9 | BAFC 2005-4 2A1 .. 01/31/2024 . | VARIOUS ... ..301,247 | . 08/25/2035 . [1.A FM .
..059490-AY-1 |BAFC 2006-2 2A17 . 01/24/2024 . | VARIOUS . 03/25/2036 . [1.A FM .
..05949T-BD-0 | BAFC 2006-1 2A1 01/24/2024 . | VARIOUS ... . 01/25/2036 . |3.B FM
..05950F-AE-5 |BAFC 20064 A5 .......eevvveeveemernrnnnnnrnnnnnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOMN . . 07/25/2036 . |4.B FM
..05951V-AV-1 |BAFC 2006-1 BA1 ...cooeeerieeieiiiiiiiiiiieeees [ . 03/20/2024 . | MBS PAYDOUN . . 12/20/2046 . [1.A FM
..06051G-BU-2 |BAFC 2004-2 3AT ....covvvviiiiiiiiiiiiiiiiiiiiieeens [ . 01/31/2024 . . (31,779) |.... . 09/20/2034 . [1.A FM .
..06540V-BC-8 |BANK 2019-BN24 XA .....ooeeeeiiriiiinnnnn [ . 03/15/2024 . | INTEREST ONLY PAYMENT .. |.... . 11/15/2062 . [1.A FE .
..06744D-AA-7 |BARC 2022-NOM1 A1 ..oevneeiin [ . 03/01/2024 . | MBS PAYDOUN ............... . 07/25/2052 . [1.A FE .
..073248-CB-6 |BAYC 2005-3A A1 ....ovvvvvvivininnnniniinniiiinninns [ eeeeenn . 03/25/2024 . | MBS PAYDOUN ... . 11/25/2035 . |2.C FE
..07324Y-AB-5 |BAYC 2006-2A A1 .....evvvvrirniiniiiiniiiiiiiiiiinns [ eeeeenn . 03/25/2024 . | MBS PAYDOMN ... . 07/25/2036 . |2.A FE
..07325Y-AA-6 |BAYC 2007-3 A1 ...evvniiiiiiiiiiiiiiiiii [ oo . 03/25/2024 . | MBS PAYDOUN ... . 07/25/2037 . |3.A FE
..07336F-Ali-6 |BVINV 2022-3 A19 . 03/01/2024 . | MBS PAYDOMN . . 01/25/2052 . [1.A .
..07336G-BP-8 |BVINV 2021-4 B3A . 03/01/2024 . | MBS PAYDOUN . . 10/25/2051 . [1.G .
..07336J-CL-0 |BVINV 2021-5 B3A . 03/01/2024 . | MBS PAYDOMN . . 11/25/2051 . [1.F .
..073879-LN-6 | BSABS 2004-AC6 A1 . |- 03/01/2024 . | MBS PAYDOUN . . 11/25/2034 . |3.C FM
..08162F-AB-9 | BMARK 2019-B12 A2 . |- 03/01/2024 . |MBS PAYDOMN ... K . 08/15/2052 . [1.A ........
..08162Y-AK-8 | BMARK 2019-B14 XA ......evvvvrvrriiiiiiiiiiiiienenns [ oo . 03/15/2024 . | INTEREST ONLY PAYMENT .. |.... .. . 12/15/2062 . [1.A FE .
..08860D-AA-1 |BHG 2022-C A ........evvvvvvvemernnnninninninnnnnnnns [ eeeeenn . 03/17/2024 . | MBS PAYDONN ,245,449 ,245,449 1,245,449 |.. . 10/17/2035 . [1.A FE .
..08877@-AA-9 |S/C 225 VIRGINIA AVENUE, LLC (DC) ...ooooeeeees [oeennn . 03/15/2024 . | SINKING FUND PHT ... .. 165,264 165,254 ....165,254 |.. . 06/15/2082 . (1.B ........
. 08886*-AA-0 |S/C 225 VIRGINIA AVENUE, LLC (DC) ...oooeeeeees [oeennnn . 03/15/2024 . | SINKING FUND PHT ... .. 42,884 ...42,884 ..42,884 |.. . 06/15/2082 . [1.B ........
..08891*-AA-3 | BROOKFIELD INFRASTRUCTURE DEBT FUND II1 ..... [....... . 01/16/2024 . | DIRECT ISSUE ..628,624 . .628,624 |.. . 12/01/2032 . (1.G PL .
..08891*-AB-1 |BROOKFIELD INFRASTRUCTURE DEBT FUND II1 ..... [....... . 01/16/2024 . | DIRECT ISSUE .. 188,587 . 188,587 |.... 188,587 |.. . 12/01/2032 . |2.B PL
..08891*-AC-9 | BROOKFIELD INFRASTRUCTURE DEBT FUND |11 01/16/2024 . [DIRECT ISSUE .. ..314,312 | .314,312 . 12/01/2032 . |3.B PL
..00179@-AA-2 | NORTHSHORE | & Il (OCHSNER CLINIC) . 03/15/2024 . [SINKING FUND PMT ... 49,163 |. . 03/15/2083 . 1.G .
..10115C-AA-2 | BOSTON UNIVERSITY ........ 03/15/2024 . [WELLS FARGO SECURITY .8,468,698 |. . 10/01/2045 . (1.D FE .
..11042C-AA-8 |BRITISH AIR 21-1 A PPT 03/15/2024 . [SINKING FUND PMT ... . 03/15/2035 . [1.E FE .
..11042C-AB-6 |BRITISH AIR 21-1 B PTT .. 03/15/2024 . [ SINKING FUND PMT . 09/15/2031 . |2.A FE
.. 11042T-AA-1 |BRITISH AIR 18-1 AA PTT .. e . 03/20/2024 . | MBS PAYDOMN . 09/20/2031 . (1.D FE .
.. 11044M-AA-4 |BRITISH AIR 20-1 A PTT ....ovvmvininnnnnnnnninnnnn [eeeeenn . 02/15/2024 . | MBS PAYDOUN ............... . 11/15/20382 . [1.G FE .
.. 12482H-AN-4 | CAMB 2019-LIFE E ....oovvveviiininninnniniiiniiiinns [ eeeenn . 03/14/2024 . | JP MORGAN SECURITIES ... |.ocoveeeerrnnnnnnens [-......9,972,266 |...... 10,000,000 . 12/15/2087 . [1.A ........
..12498#-AA-8 | TERRA FUNDING-200 SOUTH, LLC .......coeveeeeeeens [oeennn . 03/15/2024 . | MBS PAYDOUN ... ... 12,460 . 04/15/2044 . (1.E PL .
.. 12510H-AF-7 | CAUTO 2020-1A AB ...ooevvvviiiiiiiiiiiiiiiieeeieeees [ . 03/15/2024 . | MBS PAYDOUN ... . 02/15/2050 . [1.E FE .
..125400-AA-8 | CISTERRA SEHQ, LLC (SEMPRA ENERGY) ............ |.eeeees . 03/10/2024 . | SINKING FUND PMT . 07/10/2040 . [2.A ........
.. 125433-AD-4 | CWHL 2006-J3 A4 . |- 01/31/2024 . | VARIOUS . 05/25/2036 . [1.A FM .
.. 12543T-AU-9 | CWHL 2006-13 1A19 ... . |- 02/01/2024 . | MBS PAYDOUN ... 1 U I . 09/25/2036 . [1.A FM .
.. 125430-AJ-7 | CHHL 2006-18 2A7 . 02/01/2024 . | MBS PAYDOMN . .35 274 | . 12/25/2036 . [1.A FM .
.. 12543X-AF-3 | CWHL 2006-19 1A6 ... . 03/01/2024 . | MBS PAYDQUN ... .538 457 ... . 01/25/2037 . [1.A FM .
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.. 12544A-AS-4 | CHHL 2006-20 1A17 .eevvviviiiiiiiiiiiicieeiiieceees [ oo . 02/01/2024 . |MBS PAYDOUN ....coooveeiies oo e 1,258 ....5,614 L. 1,288 | . 02/25/2087 . (1.A FM ....
.. 12554T-AL-5 | CIM 2019-INV2 AT1 ..o [ . 03/25/2024 . | MBS PAYDOUN ... ... 25,868 ...25,868 ...25,804 |.... . 056/25/2049 . [1.A ........
.. 12563L-AS-6 |CLIF 2020-3A A ....eevvvvrvrrrnnnnnnrnnnnnennnnnnnnns [ eeeeenn . 03/18/2024 . | MBS PAYDOUN ... ... 63,750 ...63,750 . 10/18/2045 . [1.F FE .
.. 12565K-AA-5 | CLIF 2021-1A A ..ovvnniiiiiiiiiiiiiiii [ . 03/18/2024 . | MBS PAYDOUN ... .. 378,675 . 02/18/2046 . [1.F FE .
. 12565K-AE-7 | CLIF 2022-1A A ..eovvvviiiiiiiiiieeinneeeeeeeeennnees [ eeeenn . 03/18/2024 . | MBS PAYDOUN ... ... 32,000 . 01/18/2047 . [1.F FE .
.. 12565K-AG-2 | CLIF 2023-1A A ...ovvvvvviiiiiiinnnninninninniinnnnns [ oo . 03/18/2024 . | MBS PAYDOUN ... ... 84,375 . 06/18/2048 . [1.G FE .
.. 12566T-ANM-9 | CMALT 2006-A7 1A12 ......ovvvviveiiiniiiiiiiiiinins [ eeeeenn . 03/01/2024 . |MBS PAYDOUN ....cooovveiies oo e 9,253 . 12/25/2036 . [1.A FM .
.. 12566U-AJ-3 | CMALT 2007-A2 1A9 ....eevvvvrreiriniririeeeeeeennens [ oo . 03/01/2024 . | MBS PAYDOUN ... .. 24,868 . 02/25/2037 . [1.A FM .
.. 12566V-AN-2 | CMALT 2007-A4 1A13 ..ooovviiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2087 . [1.A FM .
.. 12567A-AG-2 | CMALT 2007-A3 1A7 03/01/2024 . | MBS PAYDOUN . . 03/25/2037 . [1.A FM .
.. 12504X-AM-6 | CSMC 2017-HL1 A12 03/01/2024 . | MBS PAYDOMN . . 06/25/2047 . [1.A .
..12595V-AC-1 | COMM 2018-COR3 A2 03/01/2024 . | MBS PAYDOUN . K . 05/10/2051 . [1.A .
.. 12598A-AC-4 | CNH 2021-A A3 ..ooooiiiiiiiiiiiiii [ . 03/15/2024 . | MBS PAYDOMN ... .. 402,946 ..400,4% |.... . 12/15/2025 . [1.A FE .
.. 12653V-AG-1 | CSMC 2019-1CE4 D ...ovvvvvvnnnninnnnnnnniiiiiiiininn [eeeeens . 03/14/2024 . | JP MORGAN SECURITIES ... |.... . 6,979,628 .6,982,628 |.... . 05/15/2036 . [1.A ........
.. 12659T-BG-9 | CSMC 2021-INV2 A15 ...evvvviiiiiiiiiiinnieeenenennns [ oo . 03/01/2024 . | MBS PAYDOUN ............... ... 96,513 . 11/25/2056 . [1.A ........
.. 12663G-AA-5 | COLT 2022-7 A1 .eeevvviiiiiiiiiiiiiiiieeeeceeieeeeens [ oo . 03/01/2024 . | MBS PAYDOUN ... .. 181,185 . 04/25/2067 . [1.A FE .
.. 12663G-AB-3 | COLT 2022-7 A2 ..cooeeieeiieiieiiiiiieeeeeeeeeeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2067 . [1.C FE .
.. 12664J-AB-6 | CNH 2022-C A2 .oooeeeeeiieiiiiiiiieeeeeeeeeeeeeeen [ . 03/15/2024 . | MBS PAYDOUN ... 113,001 113,090 |.... . 07/15/2026 . [1.A FE .
.. 126640-AB-0 |CNH 2023-A A2 ...ooooeiinniiinni [ . 03/15/2024 . | MBS PAYDOUN ... .. 701,097 .. 701,048 |.... . 09/15/2026 . [1.A FE .
..126670-CK-2 | CHL 2005-11 AFSA .....oovvvvvriiiiriiiiiiiieiiinnnns [ eeeenn . 03/01/2024 . | MBS PAYDOUN . 143,845 144,205 |.... . 02/25/2036 . [1.A FM .
..126670-GT-9 | CiiL 2005-13 AF6 01/3172024 . [VARIOUS ....ovvvvvvevininnns Jeeeeeeeiiiiieiieeees feveeennn. 117,544 (1100000000 138,696 ...l 123,008 [oeeiiiiiiiiiineee . 118,086 |. . 04/25/2036 . [1.A FM .
..126671-3Y-0 | CWL 2004-2 3A4 . 03/25/2024 . | MBS PAYDOUN . 22,258 . 07/25/2034 . [1.A FM .
..126673-GB-2 | CiL 2004-9 MF1 . 03/01/2024 . | MBS PAYDOMN . 197,747 |. . 12/25/2034 . [1.A FM
..126673-0H-8 | CWL 2004-AB2 M3 . |- 03/25/2024 . |MBS PAYDOUN . ..337,909 |. K . 05/25/2036 . [1.A FM ....
..12667F-GD-1 | CWALT 2004-7T1 A4 . |- 01/31/2024 . | VARIOUS ... . ..288,386 |. .288,551 . (13,462) |. . 06/25/2034 . [1.A FM ....
.. 12667F-RY-3 | CWALT 2004-220B 1A1 ..ooooeeeiiiiiiieiiiiiiiieeeens [ . 03/01/2024 . | MBS PAYDOUN . ... 111,371 111,287 ... 111,371 . 10/25/2034 . (1.A FM ...
.. 12667F-UN-2 | CWALT 2004-24CB 1A1 ..ooooeiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | MBS PAYDOUN ... .. 186,848 . 186,819 |.... 186,848 |.. . 11/25/2034 . (1.A FM ...
..12667G-PB-3 | CWALT 2005-24 4A1 .....ooooeeeennnnnnnnnn [ . 03/20/2024 . | MBS PAYDOUN ... ...26,442 |.... ..26,515 |.. . 07/20/2035 . [1.A FM ....
.. 12667G-RV-7 | CHALT 2005-17 1AT ...eevvvviiiiinininineienennnnnnes [ eeeenn . 03/25/2024 . | MBS PAYDOMN ... . 07/25/2035 . [1.A FM ....
..12667G-TS-2 | CWALT 2005-260B AB .......covvvveeeeeeeieneeenennes [ . 03/01/2024 . | MBS PAYDOUN ... . 07/25/2035 . [1.A FM ....
..12667G-23-0 | CWALT 2005-38 A3 ......ccovvvviviiiiiiiiiiiiiieeeees [ . 03/25/2024 . | MBS PAYDOMN ... . 09/25/2035 . [1.A FM ....
.. 12668A-2N-4 | CWALT 2005-70CB A4 . 03/01/2024 . | MBS PAYDOUN . . 12/25/2035 . [1.A FM ...
..12668A-EV-3 | CWALT 2005-59 1A1 03/19/2024 . | MBS PAYDOMN . . 11/20/2035 . [1.A FM .
..12668A-MF-9 | CWALT 2005-49CB A1 . 03/01/2024 . | MBS PAYDOUN . . 11/25/2035 . [1.A FM .
.. 12668A-TN-5 | CWALT 2005-62 1A1 .. 03/25/2024 . | MBS PAYDOMN . . 12/25/2085 . [1.A FM .
..126694-2H-0 | CWHL 2006-10 1A11 03/01/2024 . | MBS PAYDOUN . . 05/25/2036 . [1.A FM .
..126694-3B-2 | CHHL 2006-8 1A1 .....oevvevinniiiiiiiiiniiiiiiiiiins [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... . 05/25/2036 . [1.A FM .
.. 126694-EK-0 | CWHL 2005-18 A3 ....oovvviviiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2035 . [1.A FM .
.. 126694-GU-6 | CHHL 2005-23 A1 ..ooooeeeiiiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2035 . [1.A FM .
.. 126694-PH-5 | CWHL 2005-28 A3 ......oooeveiiiiiiiiiins [ . 03/01/2024 . | MBS PAYDOUN ... . 12/25/2035 . [1.A FM .
..12669G-BA-8 | CHHL 2004-HYB6 A2 .......coooeeeveieininniiinnnns [ s . 03/01/2024 . | MBS PAYDOMN ... . 11/20/2034 . [1.A FM .
.. 12669G-05-3 | CWHL 2005-15 AT ..ovvvviiiiiiiiiiiiiiiiiiiiieeeeeens [ . 01/31/2024 . . . I . .2,562 . 08/25/2035 . [1.A FM .
..12669G-09-5 | CWHL 2005-15 A5 . |- 03/01/2024 . |MBS PAYDOMN . ... 11,226 ...10,027 ... 11,139 11,136 .. . 08/25/2035 . [1.A FM .
..12669G-R4-5 | CWHL 2005-15 A8 . |- 03/01/2024 . | MBS PAYDOUN ... ...18,8% ...16,439 |............ 18,745 |.... .. 18,744 |.. . 08/25/2035 . [1.A FM .
..12672#-AA-6 | CVS CAREMARK CORPORATION 03/10/2024 . | MBS PAYDOMN . .. 125,530 ..125,530 |. ..125,530 |. .125,530 . 09/10/2034 . [2.B ........
.. 144531-DP-2 | CARR 2005-NC5 M2 .....vvvvvvvvvvvvinniiniininnnnnns . 03/25/2024 . | MBS PAYDOUN ... .. 330,934 330,934 251,923 |...........329,675 |.... .330,934 |. . 10/25/2035 . [1.A FM .
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.. 144531-EY-2 | CARR 2006-NCT M1 ..o [ . 03/25/2024 . | MBS PAYDOMN ... 2,348 |. 01/25/2036 . |1.A FM ....
.. 14576A-AD-4 | CARM 2020-1A A4 ....ooovvvviiiiiiiiiiiiiiiiiiiiienns [ . 03/15/2024 . | MBS PAYDOUN ... . 12/15/2050 . [1.F FE ....
.. 14687D-AG-7 |CRUNA 2021-N1F ... [ . 03/10/2024 . | MBS PAYDOUN ............... . 01/10/2028 . (4.B FE ....
SECURITY CALLED at
..161175-BP-8 | CHARTER COMM OPT LLC/CAP .....eevvevveneennninnnnn [ ereenn . 01/02/2024 . 1100.000 ...oooevvrviiiiiiins v s 4,948,000 . 02/01/2024 . |2.C FE
..16125#-AA-0 | CHARTER NEW FAIRFLD (STOP & SHOP) ... [eeenn . 03/01/2024 . | SINKING FUND PHT ... .. 165,261 . 09/01/2027 . (2.B ........
.. 16159W-AC-8 | CHASE 2019-1 A3 ..o [ . 03/01/2024 . | MBS PAYDONN . 03/25/2050 . [1.A ........
.. 161620-KT-5 | CHASE 2005-S1 1A13 ...evvnnniiiiiiiiiiiiiiiiii [ . 01/31/2024 . . 056/25/2035 . [1.A FM .
.. 16164A-AE-5 | CHASE 2016-SH2 M4 .........eevmmmmmminniniiniiiinnns oo . 03/01/2024 . | MBS PAYDOMN . . 12/25/2045 . [1.A ........
.. 172073-W5-4 | CMSI 2005-4 1AB ..oevvvvvvviiiiiiiiiiiiiiiiiiieiiins [ . 01/31/2024 . | VARIOUS , . (11,026) |.... . 07/25/2035 . [1.A FM .
..172981-AD-4 | CMLTI 2006-4 2A1A 03/01/2024 . | MBS PAYDOMN . 11,644 . 12/25/2085 . [1.A FM .
.. 17300K-AJ-6 | CMALT 2006-A3 1A9 03/01/2024 . | MBS PAYDOUN . 198,978 . 07/25/2036 . [1.A FM
.. 17309Y-AD-9 | CMLTI 2006-FX1 A4 03/01/2024 . | MBS PAYDOMN . 13,100 K . 10/25/2036 . [1.A FM .
..173103-AD-4 | CMSI 2007-6 1A4 .. . |- 03/01/2024 . | MBS PAYDOUN . ..2,620 .2,613 | . 07/25/2037 . [1.A FM .
. 17312E-AA-4 | CMLTI 2007-AMC3 A1 . . |- 03/25/2024 . |MBS PAYDOMN . .. 155,749 .. 155,749 ..154,873 |. . 03/25/2037 . [1.A FM
..18976G-AC-0 | CMALT 2007-A6 1A3 .......evvvvvrvrrnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ....59,295 ...81,212 ...59,305 |.... . 06/25/2037 . [1.A FM
.. 19260M-AA-4 | COIN 2017-1A A2 ..ooovviviiiiiiiiiiiiiiiiiiicieeeees [ . 01/25/2024 . | MBS PAYDOUN ... ... 28,750 ...28,750 ...28,551 |.... . 04/25/2047 . |2.C FE
..193938-AA-5 | CASL 2023-A AT ..eovviiiiiiiiiiiiiiiiieieeeeeeeeeeens [ . 03/25/2024 . | MBS PAYDOUN ... ... 36,667 ...36,667 ...36,667 |.... . 05/25/2055 . [1.A FE .
.. 194204-AA-1 | CASL 2017-A A1 Loeeenn [ . 03/25/2024 . | MBS PAYDOMN ... ....44,553 . 11/26/2046 . (1.B FE .
P 1773 LV Vi LS I e P [P . 03/25/2024 . | MBS PAYDOUN ... . 12/28/2048 . [1.A FE .
.. 19421U-AD-6 | CASL 2019-A C ..eevvvevviiiiiiiiiiiiiiiciicicciiiiees [ eeeeenn . 03/25/2024 . | MBS PAYDOMN ... . 12/28/2048 . [1.F FE .
..19423D-AA-8 | CASL 2018-A A1 . 03/25/2024 . | MBS PAYDOUN . . 12/26/2047 . (1.D FE .
..19423D-AB-6 | CASL 2018-A A2 . 03/25/2024 . | MBS PAYDOMN . . 12/26/2047 . (1.D FE .
..19685G-AA-4 | COLT 2022-4 A1 . 03/01/2024 . | MBS PAYDOUN . . 03/25/2067 . [1.A FE .
..19685G-AC-0 |COLT 2022-4 A3 . 03/01/2024 . | MBS PAYDOMN . . 03/25/2067 . 1.F FE .
..20267T-AB-8 | CBSLT 2016-A A2 03/25/2024 . | MBS PAYDOUN . . 05/25/2040 . (1.A FE .
.. 225458-XJ-2 | CSFB 2005-6 1A4 . 03/01/2024 . | MBS PAYDOUN ... . 07/25/2035 . [1.A FM
..225470-VP-5 | CSMC 2006-1 4A13 ......oooeeernninnnn [ . 01/24/2024 . |PIPER SANDLER & CO ...... . 02/25/2036 . [1.A FM .
..220640-AA-4 |EBR MEDICAL FACILITIES (OCHSNER CLINIC) ..... [....... . 03/15/2024 . | SINKING FUND PHT ........ . 08/15/2034 . [1.G ........
..22968#-AA-8 | WARREN ST. JOE AVE PROP LLC (CVS-EVANSV) .... |[....... . 03/20/2024 . | SINKING FUND PHT ... . 01/20/2040 . (2.B ........
..22968@-AA-0 | TR CTF - HOLIDAY CVS LLC ..oevveeeeeeeeeeeeeeeeens [ . 03/20/2024 . | SINKING FUND PHT ... . 01/20/2040 . (2.B ........
.. 232420-AR-0 | CWALT 2006-J4 2A9 .......ccoeeereininennnnnnnnnnnens [eenns . 03/01/2024 . | MBS PAYDOUN ... . 07/25/2036 . [1.A FM .
..232434-AE-0 | CWALT 2006-0C8 2A3 . . |- 03/25/2024 . |MBS PAYDOMN ... . 11/25/2036 . [1.A FM .
..23243A-AB-2 | CWALT 2006-0A12 A1B ... . |- 03/20/2024 . | MBS PAYDOUN ... . 09/20/2046 . [1.A FM .
..23244G-AD-4 | CWALT 2006-0A18 A1 . 03/25/2024 . | MBS PAYDOMN . . 12/25/2046 . [1.A FM .
..232989-AB-9 | DLLMT 2023-1A A2 . 03/20/2024 . | MBS PAYDOUN . . 11/20/2025 . [1.A FE .
..233046-AF-8 | DNKN 2017-1A A2 1 02/20/2024 . | MBS PAYDOMN . K . 11/20/2047 . |2.B FE
..233046-AL-5 |DNKN 2019-1A A23 ....oooeiiiiiiiiiiiiiiiiiiiieee [ . 02/20/2024 . | MBS PAYDOUN ... ...37,500 |... ...37,500 |.... ..37,500 |.. . 05/20/2049 . |2.B FE
..23305M-AJ-4 | DBCCR 2014-ARCP D ...ooovvvveveiiiiiiiiiicccceeeeees [ . 01/01/2024 . |MBS PAYDOUN ........ccoeees |oevenennnnnnnnnnnnns 00022 2,000,000 |........ 2,000,000 |........ 2,047,969 |........2,000,000 [...oevvemernnnnn fooveiiiiiiiiiins o e e e 2,000,000 |.. . 01/10/2034 . [1.A ........
..23305M-AL-9 | DBCCR 2014-ARCP E .....eevvvvvvrrrrrriiiiiiiiiinnens [ eeeeenn . 01/01/2024 . | MBS PAYDOUN ... v |eeeeeeeeieeeeees 4222.13,000,000 ... 13,000,000 |....... 12,647,734 |.......12,978,730 [oevvvvvininnns [ 21,270 oo s 20,270 [eeiiiiiiiiiieinn [, 13,000,000 |.. . 01/10/2034 . (1.D ........
..23306G-AJ-6 |DBGS 2018-BIOD E ....ooovvvvviiiiiiiiiiiiiiiieeeeees [ . 03/14/2024 . | JP MORGAN SECURITIES ... |.oeeveveeerrrnnnnnns |-......3,276,549 | 3,312,390 |........ 3,103,295 |........ 3,312,390 |.oeevvriiiiiiins fovvvvnniiiiinnns foiiiiiiiins o e e 3,312,390 |.. . 05/15/2035 . [1.A ........
.. 24702C-AC-8 |DEFT 2022-2 A2 ....ccoevieeeieeeeeeeeeeeeeeeeeeeeee [ . 03/22/2024 . |MBS PAYDOUN ............... e | 1,098,490 )L 1,098,490 |........ 1,098,476 |........ 1,097,037 |oocovvvrrnrnnnns fonnnnnnnn 1,483 [oiiiiiiiins [ 10483 i | 1,098,490 |.. . 07/22/2027 . (1.A FE .
.. 24702H-AC-7 | DEFT 2023-1 A2 ..oevvivviiiiiiiiiiiieiiicicccieeiees [ eeeen . 03/22/2024 . | MBS PAYDOMN ... ..740,092 ... 740,068 |.... .740,092 |.. . 09/22/2028 . [1.A FE
..25150M-AC-0 | DBALT 2007-RMP1 A2 ....ccoeeriiiiiiiiiiieees [ . 03/25/2024 . | MBS PAYDOUN ... . 42,19 |.. . 12/25/2036 . [1.A FM .
..251500-AA-5 | DBALT 2006-0A1 AT ....eevvevveeirennnnnnirnnnnnnnnns [ eeeeenn . 03/25/2024 . | MBS PAYDOUN ... ...45,325 |.... ..45,779 |.. . 02/25/2047 . [1.A FM
..26150V-AL-0 |DBALT 2007-AR3 2A4 ..........cceeeeiieiiiiieiieeees [eeenn . 03/25/2024 . | MBS PAYDOUN ... .... 187,169 . 186,761 187,387 |.. . 06/25/2037 . [1.A FM
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..25150W-AA-2 | DBALT 2007-0A3 AT ...eevviiiiviiiiiiieiciiciiiieeees [ eeeen . 03/25/2024 . |MBS PAYDOUN .....ooovveiies oo oo 5,864 ... 5,864 ....5,816 |.... . 07/25/2047 . (1.AFM ...
..26151A-AB-7 |DBALT 2006-AR3 A2 .......coovvviieieeeeeeeeeeeeeeens [ . 03/25/2024 . | MBS PAYDOUN ... ... 61,47 ...61,471 ...60,691 |.... . 08/25/2036 . [1.A FM ....
..25151A-AG-6 | DBALT 2006-AR3 AB ........ccevvrervremrerrneninnnnns [eeneenn . 03/25/2024 . | MBS PAYDOMN ... ... 21,040 ...21,040 ...20,799 |.... . 08/25/2036 . [1.A FM ....
..26151K-AA-7 | DBALT 2007-3 AT ...ovvivviiiiiiiiiiiniiiiiiiiiiiins [ eeeeen . 03/01/2024 . | MBS PAYDOUN ... .. 195,149 .. 194,153 |.... . 10/25/2047 . (1.A FM ...
..25151K-AC-3 |DBALT 2007-3 2AT ...eevvviiviiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 03/25/2024 . | MBS PAYDOMN ... ...36,764 ...36,633 |.... . 10/25/2047 . (1
..256151X-AC-5 |DBALT 2007-0A4 2A1 ......oooviiiiiiniininnns [ . 03/25/2024 . | MBS PAYDOUN ... ..173,675 . . 08/25/2047 . (1
..251563-DL-3 |DMSI 2004-2 A5 ....cooeviiieieieiiiiiie [ . 01/31/2024 . | VARIOUS 531,862 531,862 |.... . 01/25/2034 . (1
..25216C-AB-6 | DEXT 2023-2 A2 .....coevvieeieeeiieeeeeeeeeeeeeee [ . 03/15/2024 . | MBS PAYDOUN . .. 169,087 169,072 |.... . 05/15/2034 .
..25389J-AV-8 | DIGITAL REALTY TRUST LP ....eevvevmmnnnnnnnninnnns [ereenn . 02/27/2024 . | JP MORGAN SECURITIES ... |.... ,984,160 |.... . 01/15/2028 .
..25755T-AE-0 | DPABS 2015-1A A2I1 . 01/25/2024 . | MBS PAYDOUN ... . 10/25/2045 .
.. 25755T-AH-3 | DPABS 2017-1A A23 01/25/2024 . | MBS PAYDOMN . . 07/25/2047 .
..25755T-AK-6 | DPABS 2018-1A A211 . 01/25/2024 . | MBS PAYDOUN . . 07/25/2048 .
.. 25755T-AP-5 | DPABS 2021-1A A2l 1 oooeeiiiiiiiiiiiiiiiiiieieeeees [ . 01/25/2024 . | MBS PAYDOUN ... . 04/25/2051 .
..26208L-AC-2 |HONK 2018-1A A2 .....coevvviviiiiiiiiiiiiiiiiiiieins [ . 01/20/2024 . | MBS PAYDOUN ... . 04/20/2048 .
..26208L-AD-0 |HONK 2019-1A A2 ...oooovriiiiiiiiiiii [ . 01/20/2024 . | MBS PAYDOUN ... . 04/20/2049 .
..26200X-AC-5 |HONK 2020-2A A2 ......cccoeiiiiiiiiiiiiiiiieieeeeens [ . 01/20/2024 . | MBS PAYDOUN ... . 01/20/2061 .
..28165A-AA-7 |EDVES 2022-A A ..ooovvvvviiiiiiiiiiiiieiccieccieeeees [ eeeen . 03/25/2024 . | MBS PAYDOUN ... . . . 11/25/2040 .
..28416L-AD-4 |EHGVT 2021-A D ....ovvvvvvvnnnnnnnnnnnsnnnnnnnnnnnnns [ oeeeen . 03/25/2024 . | MBS PAYDOUN ... .. 180,105 .. 180,063 |.... . 08/27/2035 .
..20374G-AB-7 |EFF 2022-4 A2 ......coevviiiiiiiiiiiiiiiiiiiiiiiiiens [ e . 03/20/2024 . | MBS PAYDOUN ... 304,196 |... 304,147 |.... . 10/22/2029 .
.. 20420M1-AA-1 | CGCMT 2019-SMRT A ...oooeeerrnenini [ . 0170172024 . | MBS PAYDOUN ........cooeees |oveernnnnnnnnnnnnnns [o0eee 7,069,000 ... 7,069,000 |........ 6,899,454 |.... . 01/10/2036 .
..301660-AD-1 |EART 2022-2A B ... 03/15/2024 . | MBS PAYDOMN . . 1,685,446 1, 1,685,347 |. . 10/15/2026 .
..30247D-AD-3 | FFML 2006-FF13 A2C . 03/25/2024 . | MBS PAYDOUN ... R 84,358 59,762 |. K | . 10/25/2036 .
..30295D-AG-7 | FREMF 2016-K57 B . 03/21/2024 . | SG AMERICAS SECURITIES | . 7,226,367 .7, .. 7,191,345 |. . 7,390,450 |. . 7,397,965 (171,598) |. . 08/25/2049 .
..30296C-AG-8 | FREMF 2017-K64 C . . |- 03/19/2024 . [WELLS FARGO SECLRITY ... |. 6,527,572 .6, ..6,549,195 |. .6,737,810 |. .6,746,068 (218,497) | . 056/25/2050 .
..30300Y-AU-3 | FREMF 2017-K67 C . . |- 03/19/2024 . |WELLS FARGO SECLRITY ... |. . 1,703,026 1,810,000 ..1,708,188 |. 1,762,570 |. K .1,764,968 . (61,942) |. . 09/25/2049 .
..30314F-AA-2 | FREMF 2019-K99 B ......ooovvrrriiiiiiiiiiiiinnieens [ . 03/21/2024 . | SG AMERICAS SECURITIES |....coeveeeeeneeenes |oeens 3,406,046 |........ 3,715,000 |........ 3,365,848 |........3,427,808 [.....ccooviiiies fooreennnnn 9794 L 979 i [, 3,437,602 |.. . (31,556) . 10/25/2062 .
..30605Y-AB-7 |FLCON 2017-1 A ..eevvviiiiiiiiiinnnieeneeeeennnnnnnes [ eeeeenn . 03/15/2024 . | MBS PAYDOUN ... ... 98,524 ...98,524 ...98,355 |.... . 02/15/2042 .
..31672Y-AA-6 |EFMT 2022-2 A1 ....ovvvvviiiniinnnnnnnnnnnnnnnnnnnnns [ oo . 03/01/2024 . | MBS PAYDOUN ... .. 118,504 . 04/25/2067 .
.. 31572Y-AC-2 |EFMT 2022-2 A3 .....oovvviviiiiiiiiiiiiiiiiiiiieeeees [ oo . 03/01/2024 . | MBS PAYDOMN ... ... 79,062 . 04/25/2067 .
.. 31573E-AA-9 |EFMT 2022-3 A1 ...ovvvvvviiiniinnininnnnnninnnnnnnnns [ oo . 03/01/2024 . | MBS PAYDOUN ... .. 158,543 . 08/25/2067 .
..31573E-AB-7 |EFMT 2022-3 A2 .....ccevvvveieiiiiiiiiiiiiiiiiiieeees [ oo . 03/01/2024 . | MBS PAYDOMN ... ... 79,21 . 08/25/2067 .
.. 32027N-A3-5 | FFML 2006-FF2 A5 . 03/25/2024 . | MBS PAYDOUN . 88,457 . 02/25/2036 .
..32027N-VE-8 | FFML 2005-FFH3 M3 03/25/2024 . | MBS PAYDOMN . 84,480 . 09/25/2035 .
..32027/N-YR-6 | FFML 2006-FF1 M1 . 03/25/2024 . | MBS PAYDOUN . .. 151,799 . 01/25/2036 .
..32028P-AE-5 | FFML 2006-FF11 2A3 . 03/25/2024 . | MBS PAYDOMN . 45,162 . 08/25/2036 .
..32056C-AH-2 | FHASI 2007-4 1A8 ... 03/25/2024 . | MBS PAYDOUN ... T .. 36 K | . 08/25/2037 .
..337930-AD-3 | FLAGSTAR BANCORP INC ....coovvvvvvviiiiiiiiiiiieens [ . 02/08/2024 . | JP MORGAN SECURITIES ... |.... . 3,015,000 .4,500,000 .4,500,000 |.... .4,500,000 |.. ... (1,485,000) |... (1,485,000) . 11/01/2030 .
..33851R-BE-0 | FSMT 2021-10IN B3 ..cooeeeeeeeeeeeeeeeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... ... 32,446 ... 32,446 ... 32,451 |.... ..32,446 |.. . 10/25/2051 .
..33851T-AU-1 | FSMT 2021-11IN A18 .ooeeviiiiiiiiiiiiiiiiieiieiees [ . 03/01/2024 . | MBS PAYDOUN ... ... 37,409 ...37,409 ...37,408 |.... ..37,409 |.. . 11/25/2051 .
..33852C-BI-2 | FSMT 2021-3INV B3 ....cooeeeeeeeieeeeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... ... 47,496 ... 47,4% ... 47,49 |.... ..47,4% |.. . 06/25/2051 .
.. 33852F-BU-9 | FSMT 2021-4 B3 ......coevvvvveiiiiiiiiiiiiiiiiieieens [ oo . 03/01/2024 . | MBS PAYDOMN ... ... 36,952 ... 36,952 ..36,952 |.. . 06/01/2051 . (1.
.. 33852H-BG-6 | FSMT 2021-8INV B3 ....ccoeeeeeeeeeeeeeeeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... ... 44,683 ... 44,683 ..44,683 |.. . 09/25/2051 . [1.F ........
.. 34417M-AB-3 | FOCUS 2017-1A A2I1 . . |- 01/30/2024 . |MBS PAYDOMN ... ...40,000 |... ...40,000 ..40,000 |.. . 04/30/2047 . (2.B FE .
..345338-AB-6 | FORDR 2024-1 B . |- 02/22/2024 . |BARCLAYS CAPITAL ........ ..2,975,625 |........ 3,000,000 S (T N (T s TP PPI R 2,908,783 |.. . (23,158) [.... . 08/15/2036 . [1.C FE .
..345397-D8-3 | FORD MOTOR CREDIT CO LLC 02/06/2024 . | GOLDMAN SACHS & CO . 4,002,880 ..4,000,000 ..3,995,120 |. . 3,995,120 ..7,760 |. . 03/05/2027 . |2.C FE
..35041L-AD-2 |FFIN 2021-1A D . . 03/15/2024 . | MBS PAYDQUN ... .. 115,360 115,360 115,357 ..o 45,142 o e 219 i e 209 s e 15,360 i e . 05/15/2041 . |3.A FE
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.. 35042P-AA-8 |FFIN 2021-2A A ...ovvvvviiiiiiiiinninneneeneenenneens [ eeeenn . 03/15/2024 . | MBS PAYDOUN ... .... 176,401 ..176,257 |.... ... 176,401 . 01/15/2042 . [1.C FE ....
.. 35633K-AC-0 |FREED 2022-1FP C .oooeveeeeeieeeiieieeieeeeeeeeeee [ . 03/18/2024 . | MBS PAYDOUN ... .3,300,556 |.... . 03/19/2029 . (1.B FE ....
..35634J-AB-4 |FREED 2022-4FP B ......ccooviiiiiiiiiiiiiiiiieieeens [ . 03/23/2024 . | MBS PAYDOUN ... 1,185,793 |.... . 12/18/2029 . [1.C FE ....
..36168M-AC-7 | GCAT 2022-NOM3 A3 ........evvvmmmmmmmnmnnninniiiinnn [eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2067 . (1.F FE ....
..36169G-AA-3 | GCAT 2023-NOM3 A1 ....eeneniiis [ . 03/01/2024 . | MBS PAYDOMN ... . 08/25/2068 . [1.A ........
..36169H-AA-1 | GCAT 2024-NOM1 A1 ..o [ . 03/01/2024 . | MBS PAYDOUN ... . 01/25/2059 . [1.A Z .....
..36169K-AC-0 | GCAT 2022-NOM2 A3 ........evvmmmmmmmmnneninnniinnnns [eeeeenn . 03/01/2024 . | MBS PAYDOMN . 02/25/2067 . [1.F FE .
..361926-AA-8 | TR CTF-GKN DRIVELINE NORTH AMERICA ............ [..ceeen . 03/15/2024 . | SINKING FUND PHT ... . 03/15/2030 . [3.A ........
..362257-AC-1 | GSAA 200617 ABA .....evvvemnrmnininiininiiiiiiiinns [ eeeeenn . 03/25/2024 . | MBS PAYDOMN ... . 11/25/2036 . (1.
..3622EC-AC-0 | GSAA 2007-5 2A2A . 03/25/2024 . | MBS PAYDOUN . . 04/25/2047 . (1.
..3622EC-AF-3 | GSAA 2007-5 2A3A . 03/25/2024 . | MBS PAYDOMN . . 04/25/2047 . (1.
..36220G-AD-0 | GSAMP 2007-NC1 AC . 03/25/2024 . | MBS PAYDOUN . . 12/25/2046 . (1.
..362334-GT-5 | GSAA 2006-5 2A3 ........ceevvviiiiiiiiiiiiiiiiiiiens [ . 03/25/2024 . | MBS PAYDOMN ... . 03/25/2036 . (1.
.. 362334-MH-4 | GSAA 2006-6 AFE .......cooeeiiiiiiiiiiiiiiiie [ . 03/01/2024 . | MBS PAYDOUN ... . 03/25/2036 . (1.
..362341-72-8 | GSAA 2006-1 A1 ..o [ . 03/25/2024 . | MBS PAYDOUN ... . 01/25/2036 . (1.
..36245A-AD-8 | GSAMP 2006-HE6 A4 .........cooviiieeiiiiiieeeeen [ . 03/25/2024 . | MBS PAYDOUN ... . 08/25/2036 . (1.
.. 36245R-AB-5 | GSAA 2007-6 1A2 .......eevvrrrmmmnnnnninniiiiiniiins [ eeeeenn . 03/25/2024 . | MBS PAYDOUN ... . 05/25/2047 . (1.
.. 36245R-AF-6 | GSAA 2007-6 A4 .....ccoiiiiiiiiiii [ . 03/25/2024 . | MBS PAYDOUN ... . 05/25/2047 . (1.
..36245T-AE-5 | GSAMP 2006-FM3 A2D ......cccoviviiiiiiiiiiiiiieeees [ . 03/25/2024 . | MBS PAYDOMN ... . 11/25/2036 . (1.
..36249B-AD-2 | GSAA 2007-7 A4 ... [ . 03/25/2024 . | MBS PAYDOUN ... . 07/25/2037 . (1.
..36253B-AS-2 | GSMS 2014-GC22 A3 02/01/2024 . | MBS PAYDOMN . . 06/10/2047 . (1.
..36250V-AY-9 | GSMBS 2020-PJ4 B3 03/01/2024 . | MBS PAYDOUN . . 01/25/2051 . (1.
..36260R-AD-1 | GSMBS 2020-PJ6 A4 03/01/2024 . | MBS PAYDOMN . . 05/25/2051 . (1.
..36262D-AS-7 | GSMBS 2020-PJ2 B2 . |- 03/01/2024 . | MBS PAYDOUN . . 07/25/2050 . (1.
..36262J-BJ-3 | GSMBS 2021-GR2 B3 . |- 03/01/2024 . |MBS PAYDOMN . . 02/25/2052 . (1.
..36262L-BA-7 | GSMBS 2021-PJB B3 .......ccceiiiiiiiiiiiiin [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2051 . (1.
..36263C-AD-1 | GSMBS 2021-PJ9 A4 ........evvvmmimmnnnniniiniiininns [eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 02/26/2052 . [1.A ........
..36270F-AZ-6 | GSMBS 2023-PJ3 A16 ........evvvvvvvrrmnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 10/27/2083 . [1.A ........
..36418G-BC-7 | GFMT 2018-2 AB2 .......evvvvvvevnnnnnnnennininnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOMN ... . 10/25/2058 . [1.A ........
..36418W-BC-2 | GFMT 2019-1 AB2 .......evvvvvirrnnnninnnnnninininins [ eeeeen . 03/01/2024 . | MBS PAYDOUN ... . . . .. . 02/25/2059 . [1.A ........
..36804P-AF-3 | GATX 2005-1 PASS-THRU TR ........ccoeeeerreeennnns [eennn . 01/02/2024 . | MBS PAYDOMN . . 130,450 130,450 |.... ....130,450 |.. . 01/02/2025 . 2.B FE .
..38141G-ZP-2 | GOLDMAN SACHS GROUP INC . 03/15/2024 . [MATURITY . . 6,000,000 ..6,000,000 ..5,004,660 |. .6,000,000 . 03/15/2024 . [1.F FE .
..38237A-AA-0 | GOOD 2023-2GS A 03/20/2024 . | MBS PAYDOMN . 70,238 70,238 . 05/20/2055 . 1.G FE .
..38237K-AA-8 | GOOD 2022-2CS A 03/20/2024 . | MBS PAYDOUN . 63,518 . 04/20/2049 . [1.F FE .
..38237T-AA-9 | GOOD 2022-3CS A 03/22/2024 . |MBS PAYDOMN . 14,548 . 07/20/2049 . [1.F FE .
..38237V-AA-4 | GOOD 2023-1GS A .. 03/20/2024 . | MBS PAYDOUN . 67,040 . 02/22/2055 . [1.F FE .
.. 39530L-AH-4 | GPMF 2007-AR2 2A1 ....ooevveiieiiiiiiiiii [ . 03/25/2024 . | MBS PAYDOMN ... ... 99,606 . 05/25/2037 . [1.A FM .
..40430H-DF-2 | HASC 2006-0PT1 M2 .....evvnnnnnniiin e . 03/25/2024 . | MBS PAYDOUN ... ... 57,767 . 12/25/2035 . [1.A FM .
.. 40430H-EQ-7 |HASC 2006-NCT 1A ...ooooeiiiiiinni [ . 01/25/2024 . | MBS PAYDOUN ... .. 20,299 . 11/25/2035 . [1.A FM .
..41165A-AB-8 | HVMLT 2007-5 A1A ....ovvvvmminiiniiiiiiiiiiiiiiiiins [ eeeeen . 03/19/2024 . | MBS PAYDOUN ... . 09/19/2037 . [1.A FM .
..41165B-AC-4 |HVMLT 2007-6 2A1A ...eevvvvvevinnenrnnnenenennnnnens [ eeeenn . 03/19/2024 . | MBS PAYDOUN ... . 08/19/2037 . [1.A FM ...
- 411707-AD-4 | HNGRY 2018-1A A2I1 ...ooooevriiiiii [ . 03/20/2024 . | MBS PAYDOUN ... . . 06/20/2048 . (2.B FE ....
..411707-AH-5 | HNGRY 2020-1A A2 . |- 03/20/2024 . |MBS PAYDOMN ... ...100 |. 12/20/2050 . [2.B FE ....
..42217K-BB-1 | WELLTOWER OP LLC .... . |- 03/27/2024 . | SEAPORT GLOBAL ........... ...108,99 |. 03/15/2043 . 2.A FE ....
..42824C-AY-5 | HP ENTERPRISE CO . 03/27/2024 . [ JP MORGAN SECURITIES . ..3,500,000 ..3,715,49%5 |. .3,691,726 100,630 |. 10/15/2045 . [2.B FE ....
..432838-AB-9 | HGVT 2022-1D B . . 03/20/2024 . | MBS PAYDOUN ... 233,214 233,476 [.0000enn232,732 [ e 482 | e 482 i Lo 283214 s e e e .. 1,575 |. 06/20/2034 . [1.G FE ....
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..43283G-AB-8 |HGVT 2022-2A B ......oevvvviviiiiiiiiiiiiiiiiiieeeees [ oo . 03/25/2024 . | MBS PAYDOMN ... 1,3% |... 3,485 |. 01/25/2037 . |1.F FE ....
.. 43285H-AB-4 |HGVT 2020-AA B .....ovvvnniiiiiiiiiiiiiiiiiii [ oo . 03/25/2024 . | MBS PAYDOUN ... . 02/25/2039 . [1.F FE ....
..432017-AA-0 | HGVT 2023-1A A ..oovvviiiiiiiiiennnenneeneeennennenes [ eeeeenn . 03/25/2024 . | MBS PAYDOMN . 01/25/2038 . [1.A FE .
..43720@-AA-5 | 300 ENTERPRISE WAY, LLC (HOME DEPOT) ......... [..eeeen . 03/15/2024 . | SINKING FUND PHT ... . 03/15/2025 . [1.F ........
..4378K-AB-8 |HOF 2022-1 A2 ...ooovviviiiiiiiiiiiiiiiiiicieeeeeeens [ . 03/01/2024 . | MBS PAYDOMN ... . 07/25/2067 . [1.E FE .
. 45254N-PU-5 | IMM 2005-5 A1 ...oeeniiin [ . 03/25/2024 . | MBS PAYDOUN ... . 08/25/2035 . [1.G FM .
.. 45254T-SM=7 | IMSA 2005-2 AT ...evvvveviieiriennnirneneneeennnnnnns [ eeeeenn . 03/25/2024 . | MBS PAYDOMN ... . 03/25/2036 . [1.A FM .
.. 45257B-AD-2 | IMSA 2006-4 A2C ........ccvvvviiiiiiiiiiiiiiiiiiiins [ . 03/25/2024 . | MBS PAYDOUN ... . 01/25/2037 . [1.A FM .
..45660N-F7-5 |RAST 2004-A3 A7 ....covvvvviiiiiiiiiiiiiiiiiiicieens [ . 03/01/2024 . | MBS PAYDOUN ... . 06/25/2034 . [1.A FM .
..45661E-AF-1 | INDX 2006-AR2 2A1 03/25/2024 . | MBS PAYDOUN ... | . 02/25/2046 . [1.A FM ....
..456652-AG-1 | IMJA 2007-A1 A7 .. 01/24/2024 . |PIPER SANDLER & CO . (51,246) |. .. . 08/25/2037 . [1.AFM ....
..45667W-AA-6 | INDX 2006-FLX1 A1 03/25/2024 . | MBS PAYDOUN ... | . 11/25/2036 . [1.A FM .
..46591K-AC-7 | JPMMT 2019-8 A3 ....oovvvviiiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | MBS PAYDOUN ... . 03/25/2050 . [1.A ........
..4659IN-BIi-6 | JPMMT 2020-LTVI B3A ...oooeeeennnee [ . 03/01/2024 . | MBS PAYDOUN ... . 06/25/2050 . [1.A ........
..46591T-BT-0 | JPMMT 2020-2 B2A ....oooeeiininnnnii [ . 03/01/2024 . | MBS PAYDOUN ... . 07/25/2050 . [1.A ........
.. 46592X-CC-6 | JPMMT 2021-13 B2 .....cooeeeeeeneieee [ . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2052 . [1.G ........
.. 46592X-CF-9 | JPMMT 2021-13 B3 .....oooeeiiiinnii [ . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2052 . [2.B ........
.. 465978-AN-4 | JPMMT 2023-1 AdB ..o [ . 03/01/2024 . | MBS PAYDOUN ... . 06/25/2063 . [1.A ........
..46616V-AA-8 |HENDR 2012-TA A ...ooooirnnnnini [ . 03/15/2024 . | MBS PAYDOUN ... . 02/16/2065 . (1
..46617A-AB-1 |HENDR 2012-3A B ...cceeeeieiiieiiiiiieeeiieeeeeee [ . 03/15/2024 . | MBS PAYDOUN ... . . 09/15/2067 . (1
..46617F-AC-8 |HENDR 2013-1A B .. 03/15/2024 . | MBS PAYDOMN . , 240,158 |. . . K | . 04/15/2069 .
..466247-VD-2 | JPMNT 2005-S2 2A11 . 01/24/2024 . | VARIOUS ... 18,537 15,892 |. . K . . . 15,875 .(2,919) |. . . 09/25/2035 .
..466247-VH-3 | JPMMT 2005-S2 2A15 . 03/01/2024 . | MBS PAYDOMN . 2,431 2,762 |. .(4)] . . K 2,758 | . . 09/25/2035 .
..46627M-AV-9 | JPALT 2005-S1 2A10 . . |- 02/01/2024 . | MBS PAYDOUN . 13,329 |. K . . X 13,328 K . . . 12/25/2035 .
..46641B-AJ-2 | JPMCC 2013-C16 B . weeeeen |- 02/0172024 . | MBS PAYDOMN . . 2,441,587 |. ) . K . 2,441,587 K . . 12/15/2046 .
..46645G-AG-3 | JPMMT 2015-6 A7 .....oevvvvvvvnrnnnninninniniiiinins [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ...52,064 |.... . 10/25/2045 .
..46648C-AH-7 | JPMMT 2017-1 A8 ...ovvvnniiiniiniiiiiiiiiiiiiiiiiies [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... ..283,115 |.... . 01/25/2047 .
..46648H-AG-8 | JPMMT 2017-2 A7 ...ovvvvviriniiinnininnnnniiiiiinins [ oo . 03/01/2024 . | MBS PAYDOUN ... . 05/25/2047 .
..46649C-AG-8 | JPMMT 2018-4 A7 ......eevvvvvverniiiininiiiiniinnins [ eeeeenn . 03/01/2024 . | MBS PAYDOMN ... . 10/25/2048 .
.. 46649K-AC-9 | JPMMT 2018-5 A3 ...oovvvviiiiiiiiiiiiieiiiiieieeeens [ . 03/01/2024 . | MBS PAYDOUN ... . 10/25/2048 .
..46650H-AE-8 | JPMMT 2019-1 A5 ...oovvvviiiiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | MBS PAYDOMN ... . 05/25/2049 .
..46650H-AK-4 | JPMMT 2019-1 A10 . 03/01/2024 . | MBS PAYDOUN . . 05/25/2049 .
..46650J-AG-9 | JPMMT 2018-6 1A7 . 03/01/2024 . | MBS PAYDOMN . . 12/25/2048 .
..46650M-AG-2 | JPMMT 2018-8 A7 .. 03/01/2024 . | MBS PAYDOUN . . 01/25/2049 .
..46651G-AC-3 | JPMMT 2019-7 A3 .. 03/01/2024 . | MBS PAYDOMN . . 02/25/2050 .
..46651T-AB-7 |HENDR 2018-1A B .. 03/15/2024 . | MBS PAYDOUN . . 10/15/2074 .
..46651Y-AC-4 | JPMMT 2019-9 A3 ... [ . 03/01/2024 . | MBS PAYDOUN ... . 05/25/2050 .
..46652F-CA-6 | JPMMT 2020-4 B3 ......oooeeiiiiiiiiie [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2050 .
..466530-BP-9 | JPMMT 2021-14 A15 ... . 03/01/2024 . | MBS PAYDOUN ... . 05/25/2052 .
..46654K-BP-1 | JPMMT 2021-11 A15 ... . 03/01/2024 . | MBS PAYDOUN ... . 01/25/2062 .
..46654K-CB-1 | JPMMT 2021-11 B2 ... . 03/01/2024 . | MBS PAYDOMN ... . 01/25/2052 .
.. 46654K-CE-5 | JPMMT 2021-11 B3 ... . 03/01/2024 . | MBS PAYDOUN ... . . 01/25/2062 .
..46654R-BN-1 | JPMMT 2021-INV8 B3 . . |- 03/01/2024 . |MBS PAYDOMN ... ...46,917 |.... . 05/25/2052 .
..46654T-AF-5 | JPMMT 2021-15 A4 . |- 03/01/2024 . | MBS PAYDOUN ... . 167,017 |.... . 06/25/2062 .
..46654V-AC-7 | JPMMT 2021-LTV2 A3 . 03/01/2024 . | MBS PAYDOMN . . 05/25/2052 .
..46655D-CJ-9 | JPMNMT 2022-2 BT ..... . 03/01/2024 . | MBS PAYDQUN ... . 08/25/2052 .
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.. 46655D-Ch-2 | JPMMT 2022-2 B2 ... [ . 03/01/2024 . | MBS PAYDOUN ... . 08/25/2052 . [1.C ........
..46656D-AN-1 | JPMMT 2023-2 AdB .....coooeiiiiiiiiiiiiiiiiiieieeees [ . 03/01/2024 . | MBS PAYDOUN ... . 07/25/2083 . [1.A ........
..466560-AA-0 | JPMMT 2023-4 1A2 ..o [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2053 . [1.A ........
.. 46656R-AH-3 | JPMMT 2023-3 A3A .cooeeiiiiiiiiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... . , . 10/25/2083 . [1.A ........
..477600-AB-9 | JIMMY 2017-1A A211 ..oevvvviiiiiiiiiiiiiiiiiiiiiins [ e . 01/30/2024 . | MBS PAYDOMN ... ... 42,500 ... 42,500 . . 07/30/2047 . |2.B FE
..477600-AC-7 | JIMMY 2022-1A A2] ..oooveieiieiieieeeeeeeeee [ . 01/30/2024 . | MBS PAYDOUN ... ... 12,500 |... ...12,500 ... 12,458 |.... . 04/30/2052 . |2.B FE
.. 49327M-3E-2 |KEY BANK NA ..o [ . 02/22/2024 . | BARCLAYS CAPITAL ... . 9,678,500 |...... 10,000,000 .9,620,841 . 08/08/2025 . |2.A FE
..50117B-AA-8 |KCOT 2024-1A AT ..oovvviiiiiiiiiiiiiiiiiiiiiiieeeens [ . 03/15/2024 . | MBS PAYDOMN .. 842,583 |........... 842,553 . 02/18/2025 .
..50202K-AA-4 | LCCM 2021-FL2 A .oovvvveiiiiiiiiiiiiiiciiiieieeeees [ . 03/15/2024 . | MBS PAYDOMN . .. 268,975 . 12/13/2038 .
..525221-EE-3 | LXS 2005-8 2A4A .. 03/25/2024 . | VARIOUS ... 32,423 . 12/25/2035 .
..525221-EM-5 | LXS 2005-7N 1A1A . 03/25/2024 . | MBS PAYDOMN . 33,507 . 12/25/2035 .
..525221-GM-3 | LXS 2005-ON 1A1 .. 03/25/2024 . | MBS PAYDOUN . .. 165,866 . 02/25/2036 .
..525226-AG-1 |LXS 2006-12N A3TA ...oooveeiiiiiiiiii [ . 03/25/2024 . | MBS PAYDOMN ... ... 59,363 . 08/25/2046 .
..525220-AE-0 | LXS 2006-10N 1A3A .....oovvvvvvriiiiiiiiriiiiinennns [ oo . 03/25/2024 . | MBS PAYDOUN ... ... 40,047 . 07/25/2046 .
..52524V-AG-4 | LXS 2007-15N 2A1 ...oooviiiiiiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOUN ... ... 52,246 . . 08/25/2037 .
..54246#-AA-5 | LONG BEACH JUDICIAL PARTNERS LLC ......eevvvvnns [oreennn . 12/31/2023 . | SINKING FUND PMT .. 165,336 ..165,335 |.... . 12/31/2047 .
..542514-DB-7 |LBMLT 2002-5 M1 .......eevvvrmmnnnnnnnniniinnnininns [ eeeeenn . 01/31/2024 . . 1,810, 156 .1,837,161 |.... . 11/25/2082 .
..55028B-AG-2 |LUM 2006-7 2A1 ....oevnnniiii [ . 03/25/2024 . | MBS PAYDOMN .. 128,166 ..127,682 |.... . 12/25/2036 .
..55294@-AA-5 |MCH WHALLY, LLC (WALGREENS) .........coovvveeeens [ereenn . 03/10/2024 . | SINKING FUND PMT ........ |.... .. 15,728 ... 75,723 |.... . 12/10/2033 .
..56317W-AB-7 | MMAF 2023-A A2 .......eevviirirnnnininniniiniinininns [ . 03/13/2024 . | MBS PAYDOUN ............... ... 81,268 ...81,115 |.... . 11/13/2026 .
..55354G-AL-4 |MSCI INC ...... 02/29/2024 . | GOLDMAN SACHS & CO . 1,779,260 K .1,795,722 |. . (20,243) |. . 02/15/2031 .
..55400U-AC-7 | MVWOT 2022-1A C 03/20/2024 . | MBS PAYDOUN . .. 335,216 ..336,216 ..335,146 |. ..334,334 |. .335,216 . 11/21/2039 .
..57109K-AB-1 |MFT 2022-1A B .. 03/15/2024 . | MBS PAYDOMN . . 2,008,130 ..2,008,131 ..1,988,160 |. .2,005,410 |. .2,008, 130 . 04/15/2082 .
..57100N-AA-7 | MFT 2022-3A A .. . |- 03/15/2024 . | MBS PAYDOUN . 1,223,537 01,221,649 |. . 1,223,537 . 11/15/2032 .
..57109R-AA-8 | MFT 2023-3A A .. . |- 03/15/2024 . | MBS PAYDOMN . .. 268,723 . 09/15/2033 .
..576433-RU-2 | MARM 2004-9 M2 ........oevvvvviiiiiiiiiiiiiiiiieeeens [ oo . 03/25/2024 . | MBS PAYDOUN ... ... 23,264 . 11/25/2034 .
..576434-TE-4 | MALT 2004-7 3A1 ...eevvrriiiniiiniiiiniiiiiiiiiiinns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ... 56,711 . 08/25/2034 .
..57643A-AA-8 | MASD 2006-2 A ......uvvrrririiniiiiiiiiiiiiiiiiiiiinn [ . 03/25/2024 . | MBS PAYDOUN ... ... 61,006 . 02/25/2036 .
..57643L-NX-0 |MABS 2006-AB1 A4 ........eevmmmmmmmmmnnnnninnninanns [eeeeenn . 03/01/2024 . |MBS PAYDOUN ..o oo e 7,119 . 02/25/2036 .
..585491-BV-4 |MELLO 2021-INV3 B2 ....ccceeeiieeieeieeieieeeeeeees [ . 03/01/2024 . | MBS PAYDOUN ... ... 54,614 . 10/25/2051 .
..585491-BI-2 | MELLO 2021-INV3 B3 ....cooeiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | MBS PAYDOMN ... ... 21,079 . 10/25/2051 .
..585496-EQ-3 | MELLO 2021-MTG1 B3 . 03/01/2024 . | MBS PAYDOUN . 22,132 . 04/25/2051 .
..50020U-26-5 |MLMI 2005-A10 A .. 03/25/2024 . | MBS PAYDOMN . . 02/25/2036 .
..500238-AA-9 | MLMI 2007-HE3 A1 .... 03/25/2024 . | MBS PAYDOUN ... . 04/25/2047 .
..509191-AA-1 | MILEAGE PLUS HLDINGS LLC 03/20/2024 . [SINKING FUND PMT . 06/20/2027 .
..606940-AB-0 | MMAF 2022-B A2 ... 03/09/2024 . | MBS PAYDOUN ... . 09/09/2025 .
..60700K-AC-6 | MMAF 2020-BA A3 .......eevvrvrimniiniiiiiiiiiiiiiins [ eeeeenn . 03/14/2024 . | MBS PAYDOUN ... . 08/14/2025 .
..61691U-BF-5 |MSC 2019-L3 XA ..eovvvvriiiiiiiiiiiiiiiiviieceieeeees [ oo . 03/15/2024 . | INTEREST ONLY PAYMENT .. |.... . 11/15/2062 .
..61744C-GD-2 |MSAC 2004-HE7 M1 ..oooviiiiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOMN . 08/25/2034 .
..61744C-HA-7 | MSAC 2004-HE8 M1 ....ooorrriiriiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOUN ... . 09/25/2034 .
..61744C-IN-4 | MSAC 2005-HE7 M2 ....oooovveiinnnnii [ . 03/25/2024 . | MBS PAYDOMN ... . 11/25/2035 .
..61746W-A7-5 | MSDIC 2003-NC2 M1 ... . 01/31/2024 . . 02/25/2033 .
..61746W-YU-8 | MSDIC 2003-NC1 M1 ... . |- 01/15/2024 . | MBS PAYDOMN . . 11/25/2082 .
..61748H-KA-8 | MSM 2005-4 3A1 .... . |- 03/01/2024 . | MBS PAYDOUN ... . 08/25/2035 .
..61762X-AX-5 | MSBAM 2013-C12 B . 03/01/2024 . | MBS PAYDOMN . . 10/15/2046 .
..617710-CC-3 | MSRM 2020-1 B3 . . 03/01/2024 . | MBS PAYDQUN ... . 12/25/2050 .
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.B1772C-AZ-4 |MSRM 2021-3 B3 ...cooeeeeieiiieeiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... ... 15,014 ...15,014 ...15,012 |.... ..15,014 |.. . 06/25/2051 .
B1772L-BI-0 | MSRM 2021-2 B3 ...oeeeeiieeieeeeeee [ . 03/01/2024 . | MBS PAYDOUN ... ... 24,079 ...24,079 ...24,077 |.... . 056/25/2051 .
..617720-AT-7 | MSRM 2021-6 A9 ......evvvvviiiiiiiiiiiiiiiiciiiieeees [ oo . 03/01/2024 . | MBS PAYDOUN ... .. 32,700 ...32,700 ...82,700 |.... . 09/25/2051 .
..617720-AY-6 | MSRM 2021-6 B3 ........eevvvvvrirriiiiiiiriiiiienenns [ oo . 03/01/2024 . | MBS PAYDOUN ... ...23,405 |.... . 09/25/2051 .
..61945V-AA-9 |MSAIC 2023-TA A .ovvvvviiiiiiiiiiiiiiiiiicieieeeens [ . 03/20/2024 . | MBS PAYDOUN ............... ...52,367 |.... . 06/20/2053 .
..620076-Bli-8 | MOTOROLA SOLUTIONS INC .....evvvvvvvvvvnvnnnnnnnnns [eeeenn . 02/07/2024 . | BOFA SECURITIES INC .... .5,126,064 |.... . 06/01/2032 .
..62890M-AB-0 |NMEF 2022-B A2 .........ccvvvvvviiiiiiiiiiiiiiiiiiens [ eeeeenn . 03/15/2024 . | MBS PAYDOUN ... . 06/15/2029 .
..628900-AB-1 |NMEF 2023-A A2 ........eevvvvvviiririiiieeiiieeenenns [ oo . 03/15/2024 . | MBS PAYDOUN ... . 06/17/2030 .
..62055M-AB-2 |NZES 2021-FHTT A ..oooviiiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOMN . . 07/25/2026 .
..63615#-AD-3 | THE NATL FOOTBALL LEAGUE 03/31/2024 . [MATURITY . . 03/31/2024 .
..63941K-AC-9 | NAVSL 2020-CA A2B 03/15/2024 . | MBS PAYDOMN . . 11/15/2068 .
..63942A-AB-2 | NAVSL 2020-1A A1B 03/15/2024 . | MBS PAYDOUN . . 04/15/2069 .
..64016N-AA-5 |NBLY 2021-1A A2 ........eevvvrmiminninnnnnininnnnnns [eeeeenn . 01/30/2024 . | MBS PAYDOMN ... . 04/30/2051 .
..64016N-AC-1 |NBLY 2022-1A A2 .....ccevvviviiiiiiiiiiiiiiiiiiieens [ . 01/30/2024 . | MBS PAYDOUN ... . 01/30/2062 .
..64110L-AT=3 |NETFLIX INC .ooooeiiiiiiiiiiiiiiiiiiiiieieeins [ . 02/29/2024 . | JEFFERIES LLC . . 11/15/2028 .
..64352V-NK-3 | NCHET 2005-B M1 ...oovvviiviiiiiiiiiiiiiiiiiiieieens [ . 03/25/2024 . | MBS PAYDOUN ... . 10/25/2035 .
..64352V-NZ-0 |NCHET 2005-C M1 ...oooorrriiiiiiii [ . 03/25/2024 . | MBS PAYDOUN ... . 12/25/2035 .
..64352V-PQ-8 |NCHET 2005-D M1 .....cooevniriiiiinn [ . 03/25/2024 . | MBS PAYDOUN ... . 02/25/2036 .
..64828F-C0-3 |NRZT 2018-4A A1S ..oooviiiiiiiiiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOMN ... . 01/25/2048 .
..64828M-BK-2 |NRZT 2017-3A B3 ...covvvviviiiiiiiiiiiiiiiiiiieeenns [ oo . 03/01/2024 . | MBS PAYDOUN ... . 04/25/2057 .
..64828N-AA-3 | NRZT 2017-5A A1 .. 03/25/2024 . | MBS PAYDOMN . . 06/25/2057 .
..64829C-AM-0 | NRZT 2015-1A B4 .. 03/01/2024 . | MBS PAYDOUN . . 05/28/2062 .
..64829G-AP-4 |NRZT 2016-2A B4 .. 03/01/2024 . | MBS PAYDOMN . . 11/26/2035 .
..64820X-BJ-0 |NRZT 2018-5A B3 .. . |- 03/01/2024 . | MBS PAYDOUN . .. 360,406 K . 12/25/2057 .
..64831U-AA-2 | NRZT 2022-NOM4 A1 . |- 03/01/2024 . |MBS PAYDOMN . ..100,378 . 100,376 |. 100,378 . 06/25/2062 .
..65535V-PD-4 |NAA 2005-AP3 A3 ........oooeiiiiiiiiiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... ... 17,095 . A7,077 . ..17,0% |.. . 08/25/2035 .
..65537K-AB-6 |NHELI 2007-1 2ATA ..oovvvviiiiiiiiiiieiicccicieeeees oo . 03/25/2024 . | MBS PAYDOMN ... ... 85,025 ...84,965 |.... . 02/25/2037 .
..65540G-BD-5 |NMRR 2014-4R 3A10 ........eevvmmmmmmmmnnnninniininns [eeneenn . 03/25/2024 . | MBS PAYDOUN ... .. 118,169 . 09/26/2036 .
..669884-AA-6 |NHEL 2006-1 ATA .....ovvviviniiiiiiiiiiiiiiiiiiiiins [ eeeenn . 03/25/2024 . | MBS PAYDOMN ... ... 82,965 . 05/25/2036 .
..670855-AA-3 | OBX 2023-NOMT A1 ... [ . 03/01/2024 . | MBS PAYDOUN ... .. 263,144 . 11/25/2062 .
..67113A-AP-5 | OBX 2019-EXP3 1A8 ....coovevieeiiiiiiiiieee [ . 03/01/2024 . | MBS PAYDOMN ... ... 58,066 . 10/25/2059 .
..67113A-BA-7 | 0BX 2019-EXP3 2A1B . 03/25/2024 . | MBS PAYDOUN . 70,215 . 10/25/2089 .
..67113K-AL-2 | 0BX 2019-EXP2 2A2 03/25/2024 . | MBS PAYDOMN . 20,465 . 06/25/2059 .
..671140-AN-1 | 0BX 2022-INV2 A13 03/01/2024 . | MBS PAYDOUN . 54,538 . 01/25/2062 .
..67116V-AA-9 | 0BX 2022-NOM6 A1 . 03/01/2024 . | MBS PAYDOMN . .. 128,229 . 07/25/2062 .
..67117Y-AA-2 | 0BX 2022-NOM8 A1 . 03/01/2024 . | MBS PAYDOUN . .. 180,652 . 09/25/2062 .
..67181D-AJ-0 | OAKIG 2021-2A AT ...oovviiiiiiiiiiiiiiiiiiieiiiiiees [ eeeen . 03/20/2024 . | MBS PAYDOMN ... . 11/20/2051 .
..67181D-AK-7 | OAKIG 2021-2A A2 ....ooevevviiiiiiiiiiiieeieeeeeeens [ . 03/20/2024 . | MBS PAYDOUN ... . 11/20/2061 .
..67190A-AD-8 | 0AKIG 2021-1A A4 .....oovvviiiiiiiiiiiiiiiiiiiiiiens [ e . 03/20/2024 . | MBS PAYDOUN ... . 01/20/2051 .
..67448L-AA-0 | OBX 2024-NOMT A1 ... [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2063 .
..67448L-AC-6 | 0BX 2024-NOMT A3 ..o [ . 03/01/2024 . | MBS PAYDOMN ... . 11/25/2063 .
..674480-AT-8 | 0BX 2019-EXP1 2A1B .....oooerernnninnns [ . 03/25/2024 . | MBS PAYDOUN ... . 01/25/2089 .
..67448T-BD-6 | 0BX 2020-EXP1 2A1B .... . |- 03/25/2024 . |MBS PAYDOMN ... . 02/25/2060 .
..67448W-BE-7 | 0BX 2020-EXP3 2A2 ... . |- 03/25/2024 . |MBS PAYDOUN ... . . 01/25/2060 .
..67647E-AU-1 | OCMT 2021-5 A19 ..... 03/01/2024 . | MBS PAYDOUN ... K K K K ...335 |. 10/25/2051 .
..69121K-AC-8 |BLUE OWL CAPITAL CORP ... . 03/27/2024 . | GOLDMAN SACHS & CO ...... beieieeieeeeeeeees | 4,854,000 ... 5,000,000 |........ 4,380,000 |........4,794,764 |..........oeee. | 30,631 |oiiiiiiiiiiiins [ 30,631 [ o 4,825,3% |. . 28,605 ...128,125 |. 07/22/2025 .
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..69337B-AH-7 | PHHAM 2007-1 21A ..oooviiiiiiiiiiiii [ . 03/01/2024 . | MBS PAYDOUN ... ... 22,250 ...26,229 ... 22,229 |.... ..22,250 |.. . 02/25/2037 .
..69359Y-BC-0 | PMTLT 2021-INVY A27 ....oooeeeeeneeni [ . 03/01/2024 . | MBS PAYDOUN ... ... 51,631 ...51,631 ...51,629 |.... ..51,631 |.. . 07/25/2051 .
..69374X-AA-8 |PSMC 2019-2 AT ..o [ . 03/01/2024 . |MBS PAYDOUN .....coooeveies |oovnniiiiiiiiinniins ol 7,588 [, 7,588 ...7,588 |.. . 10/25/2049 .
.. 70410D-AC-2 |PHNE 2022-1 A3 .eoeeeeieieeeieeeeeeeeeeeeeeeeee [ . 03/15/2024 . | MBS PAYDOUN ... ... 197,707 . 02/15/2028 .
.. 72703P-AC-7 |PLNT 2019-1A A2 ...ooovvviiiiiiiiiiiiiiiiiiiiiceeees [ . 03/05/2024 . | MBS PAYDOUN ... ....5,000 . 12/05/2049 .
.. 72703P-AE-3 |PLNT 2022-1A A2I1 ooooveeeieieieii [ . 03/05/2024 . | MBS PAYDOUN ... ... 11,250 . . 12/05/2051 .
.. 73316P-CK-4 |POPLR 2005-2 M1 ...ocooeeiiiiiiiiiiiiiiiiiieieeeeees [ . 03/01/2024 . | MBS PAYDOMN ... 428,363 423,903 |.... . 04/25/2035 .
..73316P-DS-6 | POPLR 2005-3 M1 ....ccoeeeiiiiiieiieieieeeeeeees [ . 03/01/2024 . | MBS PAYDOUN ... 523,908 513,619 |.... . 07/25/2035 .
.. 73316P-HP-8 | POPLR 2005-D A5 .....eevvniniiiiiiiiiniiiiiiiins [eeeenn . 03/01/2024 . | MBS PAYDOUN ... ..123,203 . 01/25/2036 .
..73316P-KJ-8 | POPLR 2006-B M1 .. 03/25/2024 . | MBS PAYDOUN ... .. 14.221 . 05/25/2036 .
..73557*-AB-0 | PORT WASHINGTON GEN STATION LLC 03/15/2024 . [SINKING FUND PMT . 110,014 . 06/15/2033 .
..74162F-AB-1 | PRIME 2007-1 A2 ..... 03/01/2024 . | MBS PAYDOUN ... .. 124,495 . 03/25/2037 .
.. TA922N-AB-5 |RALI 2006-QA10 A2 ......coevvvvviiiiiiiiiiiiiiieeens oo . 03/25/2024 . | MBS PAYDOMN ... . 12/25/2036 .
.. T4922W-AA-7 |RALI 2007-QH3 AT ..ooovriiiiiiiiiiiiiiiiieeeeens [ . 03/25/2024 . | MBS PAYDOUN ... . 04/25/2037 .
.. 749230-AF-6 | RAMP 2006-RZ5 M1 ....ooovviiiiiiiiiiiiiiiiieiens [ . 03/25/2024 . | MBS PAYDOUN ... . 08/25/2046 .
..74923L-AB-8 |RALI 2007-Q04 ATA ...oooviiiiieiiiiie [ . 03/25/2024 . | MBS PAYDOUN ... . 05/25/2047 .
.. 749245-AD-8 |RASC 2007-KST Ad ....oooooerrninnin [ . 03/25/2024 . | MBS PAYDOUN ... . 01/25/2037 .
.. 749357-AA-7 | RCKT 2019-1 A1 ..oevvviiiiiiiiiinnniininininninnninns [ oo . 03/01/2024 . | MBS PAYDOUN ... . 09/25/2049 .
.. 749384~CB-7 |RCKT 2021-5 A25 ....ccooeiiiiiiiiiiiiiiiiiieiiieeees [ . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2051 .
.. T4930K-AE-6 | RCKT 2021-6 AS ......eevvvvirriiiiiiiiiiieirereeeeens [ oo . 03/01/2024 . | MBS PAYDOUN ... . 12/25/2051 .
.. T4957E-AF-4 | RFMSI 2006-S5 A6 . 03/01/2024 . | MBS PAYDOMN . . 06/25/2036 .
.. T4957E-AM-9 | RFMSI 2006-S5 A12 03/01/2024 . | MBS PAYDOUN . . 06/25/2036 .
..T4978F-AH-2 | RAAC 2007-SP3 A2 . 03/25/2024 . | MBS PAYDOMN . . 09/25/2047 .
..75114H-AA-5 |RALI 2006-Q05 1A1 . |- 03/25/2024 . |MBS PAYDOUN . . 05/25/2046 .
..75114H-AD-9 |RALI 2006-Q05 2A1 . |- 03/25/2024 . |MBS PAYDOMN . . 05/25/2046 .
..751153-AA-5 |RALI 2006-Q010 AT ...oovvvrriiiiiiiiiiiieiiiiineeees [ oo . 03/25/2024 . | MBS PAYDOUN ... . . .. . 01/25/2037 .
..75115Y-AA-7 |RALI 2007-Q01 AT ..oovviiiiiiiiiiiiieiiiiiccciiiiees [ eeeeen . 03/25/2024 . | MBS PAYDOMN ... ..135,395 |.... .135,860 |.. . 02/25/2047 .
..75156X-AD-3 |RAMP 2006-RZ4 M1 ......oovvviriniiiiiiiiiiiiieieeens [ . 03/25/2024 . | MBS PAYDOUN ... ..321,795 |.... .323,090 |.. . 10/25/2036 .
..75157D-AC-8 |RAMP 2007-RS2 A3 .....cooeeiiiiiiiiiiiiiiiiieiieeees [ . 03/25/2024 . | MBS PAYDOMN ... . ..198,049 ..210,3% |.... 211,518 |.. . 05/25/2037 .
.. 75400Q-DH-1 |RATE 2021-J2 B3 .....ooooeriiiiin [ . 03/01/2024 . | MBS PAYDOUN ... ... 19,625 ... 19,625 ...19,621 |.... ..19,625 |.. . 08/25/2051 .
.. 75410R-DE-3 |RATE 2022-J1 B2 ...ooooeeeriiriiinin [ . 03/01/2024 . | MBS PAYDOMN ... ... 23,712 ..28,712 ...28,700 |.... ..28,712 |.. . 01/25/2052 .
..75574P-AA-0 | RCMT 2022-FL8 A .. 03/25/2024 . | MBS PAYDOUN . .. 203,237 ..203,237 ..202,521 .208,237 . 01/25/2037 .
..755750-AA-4 | RCMT 2021-FL7 A .. 03/25/2024 . | MBS PAYDOMN . . 446 . 446 L. 444 . .46 . 11/25/2036 .
..75970N-BE-6 | RAMC 2005-3 AF4 .. 03/01/2024 . | MBS PAYDOUN . .. 105,262 .. 105,262 . 104,888 |. .106,262 . 11/25/2035 .
..759950-EM-6 | RAMC 2004-4 AF5 .. 03/01/2024 . | MBS PAYDOMN . 87,659 |. . 02/25/2035 .
..761118-UG-1 |RALI 2006-QS2 1A1 03/01/2024 . | MBS PAYDOUN . 26,785 |. . 02/25/2036 .
..76111X-RB-1 |RFMSI 2004-S9 1A23 .......evvvvrvrrrnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 12/25/2034 .
..76112B-25-8 | RAMP 2006-RS2 A3B .......ccceeiiiiiiiiiiiiiiiiiiinn e . 03/25/2024 . | MBS PAYDOUN ... . 03/25/2036 .
..76112B-S0-4 |RAAC 2005-SP1 2A3 .....evvvvmrmnnnninininiiinniiinns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 09/25/2034 .
..76112B-X3-9 | RAMP 2006-NCT M1 ...ooovrriiiiiiiiiiiiiis [ . 03/25/2024 . | MBS PAYDOUN ... . . 01/25/2036 .
. T6112B-ZK-9 | RAMP 2005-RS8 M2 ... [ . 03/25/2024 . | MBS PAYDOMN ... ..2,049 |. 09/25/2035 .
.. 78443C-BH-6 | SLMA 2004-A A3 ......ovvvviiiriininnnnnnnninniiinnnns [ oo . 03/15/2024 . | MBS PAYDOUN ... 1,268 |. 06/15/2033 .
..81743A-AA-7 | SEMT 2019-5 A1 . . |- 03/01/2024 . |MBS PAYDOMN ... . 12/25/2049 .
..81744L-AA-2 | SENT 2007-2 1A1 . |- 03/20/2024 . |MBS PAYDOUN ... . . 06/20/2036 .
..817440-AA-0 | SEMT 2007-3 1A1 .. 03/20/2024 . | MBS PAYDOMN . . 6,567 |. . 07/20/2036 .
..81745J-AA-6 | SEMT 2013-11 A1 ..... . 03/01/2024 . | MBS PAYDQUN ... ... 1,814 |.... . 09/25/2043 .




Zl's04

STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..817460-AG-6 | SEMT 2018-2 A7 ...ovvvnnnnniiniiiis [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... . 02/25/2048 . [1.A ........
..81746W-AN-8 | SEMT 2018-CH3 A13 .......ooeeeirriiin [ . 03/01/2024 . | MBS PAYDOUN ... . 08/25/2048 . [1.A ........
..81748B-AB-8 | SEMT 2019-3 A2 ....oevvvviviiiiiiiiiiiiiiiiciiieeeees [ oo . 03/01/2024 . | MBS PAYDOUN ... . 09/25/2049 . [1.A ........
..81748J-AA-3 | SEMT 2019-4 A1 ...oovviviiiiiiiinininnnnnnnnninnnnnns [ oo . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2049 . (1.A ........
..81748R-CE-5 | SEMT 2020-4 B3 .......cevvvvvvviiiiiiiiiiiiiiiiieeens [ eeeeenn . 03/01/2024 . | MBS PAYDOMN ... . 11/25/2050 . [2.A ........
..81748R-CF-2 | SEMT 20204 B4 .......evvvvvvvviiiiiiiiiieieeiineenns oo . 03/01/2024 . | MBS PAYDOUN ... . 11/25/2050 . |2.C FE
..81748Y-AU-6 | SEMT 2021-6 A19 .......evvvvvreininiiiniiiiiiiinnins [ eeeeenn . 03/01/2024 . | MBS PAYDOMN ... . 10/25/2051 . [1.A ........
..81749C-CH-0 | SEMT 2022-1 B2 .....eevvvvvrreiirrieiieieeireieeneens [ oo . 03/01/2024 . | MBS PAYDOUN ... . 02/25/2052 . [1.G ........
..81761T-AC-9 | SERV 2020-1 A2I1 .oooviiiiiiiiiiiiiiiiiiiiceis e . 01/30/2024 . | MBS PAYDOMN ... . 01/30/2051 . |2.C FE
..817743-AA-5 | SPRO 2019-1A A2 .. 01/25/2024 . | MBS PAYDOUN ... . 10/25/2049 . |2.C FE
..817743-AJ-6 | SPRO 2024-1A A2 02/22/2024 . |BARCLAYS CAPITAL . 01/25/2054 . |2.C FE
..82650T-AC-1 | SRFC 2022-2A C . 03/20/2024 . | MBS PAYDOUN ... . 06/20/2040 . |2.B FE
..82652N-AA-6 | SRFC 2019-3A A ..oooeriiiiiiiiiiiii [ . 03/20/2024 . | MBS PAYDOMN ... . 08/20/2036 . [1.A FE .
..826934-AA-9 |SRFC 2022-3A A ..oooeeiiiiiiiiiii [ . 03/20/2024 . | MBS PAYDOUN ... . 07/20/2039 . [1.A FE .
..83546D-AJ-7 | SONIC 2020-1A A2l 1 ..evveniiiiiiiiin [eeeenn . 03/20/2024 . | MBS PAYDOUN ... . . 01/20/2050 . |2.B FE
..836120-AC-2 | SVHE 2007-NST A3 ....ooooerreiin [ . 03/25/2024 . | MBS PAYDOUN ... 144,113 | . 01/25/2037 . [1.A FM .
..85172F-AM-1 | ONEMAIN FINANCE CORP .......cooevvvriiinninnnnnnnns [oennnn . 02/29/2024 . | BNP PARIBAS ... . 3,558,468 |.... . (15,911) |.... . 03/15/2025 . |3.B FE
..85207U-AH-8 | SPRINT LLC .....evvvrmmmnmniniiiniiiiiiniiniiiniiiiins [ eeeees . 02/29/2024 . | BOFA SECURITIES INC .... . 2,006,040 .2,005,493 |.... . 06/15/2024 . |2.B FE
..86212X-AC-4 |STR 2019-1 A3 ...oovviiiiiiiiiiiiiiiiiiiicececeeeeees [ eeeeen . 03/20/2024 . |MBS PAYDOUN ....coooveeiies oo e 2,813 ....2,807 |.... . 11/20/2049 . [1.C FE .
..86212X-AD-2 |STR 2019-1 A4 .....oovviiiiiiiiiiiiiiiiiiiiiiniiennns [ oo . 03/20/2024 . | MBS PAYDOUN ... ... 22,500 .. 22,448 |.... . 11/20/2049 . (1.C FE .
..86358E-EK-8 | SAIL 2003-BC11 A3 03/25/2024 . | MBS PAYDOMN . 71,8% 71,680 |. . 10/25/2033 . [1.A FM .
..86358E-RB-4 | SAIL 2005-2 M2 . 01/25/2024 . | MBS PAYDOUN . 17,968 17,968 . 03/25/2035 . [1.A FM .
..86358E-RC-2 | SAIL 2005-2 M3 . 03/25/2024 . | MBS PAYDOMN . ..100,741 100,370 |. . 03/25/2035 . [1.A FM .
..B6358E-RX-6 | SAIL 2005-3 M3 . . |- 03/25/2024 . |MBS PAYDOUN . .. 253,393 ..252,902 |. . 04/25/2035 . [1.A FM .
..86358E-Uli-4 | SAIL 2005-HE1 M2 . . |- 03/25/2024 . |MBS PAYDOMN . .. 148,178 ..147,737 | . 07/25/2035 . [1.A FM
..86359A-2G-7 | SAIL 2003-BC10 A4 ...ooeeeeieeeiee [ . 03/25/2024 . | MBS PAYDOUN ... ..150,951 |.... . 10/25/2033 . [1.A FM .
..86359D-LN-5 | SASC 2005-WF3 M3 ...oooviieiiiiiiiiiiiiiiiieeeeeens [ . 01/25/2024 . .1,504,070 |.... . 07/25/2035 . [1.A FM .
..86359D-VD-6 | SASC 2005-0PT1 A3 .....evvvvvmmmnnnnnnniiniiniiiinnn [ eeeeenn . 03/25/2024 . | MBS PAYDOUN . . .. . 11/25/2035 . [1.A FM .
..86360L-AF-3 | SASC 2006-WF2 M2 ........oooeveinnrnnnnnn [ . 03/25/2024 . | MBS PAYDOMN ... .283,006 |.. . 07/25/2036 . [1.A FM .
..86772F-AA-9 | SUNRN 2019-2 A ...evnnnnniiiiiin [ . 01/30/2024 . | MBS PAYDOUN ... ....923 |.. . 02/01/2085 . [1.F FE .
..86790#-AA-7 | SUPER BATH ROUTE 1 LCC (SHANS) ...cooevveeeeeees [eeennn . 03/01/2024 . | SINKING FUND PHT ........ .1, .... 171,003 .... 171,003 |.......... 171,003 |.... ... 171,003 |.. . 07/01/2028 . [2.B ........
..87264A-BB-0 | T-MOBILE USA INC .... 02/22/2024 . | GOLDMAN SACHS & CO 7,058,475 .. 7,216,000 ..6,950,884 |. . 7,024,305 |. . 7,045,095 . 04/15/2025 . |2.B FE
..87264A-BL-8 | T-MOBILE USA INC . 03/27/2024 . | GOLDMAN SACHS & CO ... . 7,344,100 10,000,000 .. 7,235,600 |. .7,285,040 |. .7,308,519 . 02/15/2041 . |2.B FE
..87264A-CV-5 | T-MOBILE USA INC . 02/28/2024 . | JP MORGAN SECURITIES ... |. 4,957,350 ..5,000,000 ..4,954,300 |. . 4,958,427 |. . 4,959,032 . 01/15/2033 . |2.B FE
..87264A-DB-8 | T-MOBILE USA INC . 03/06/2024 . | JP MORGAN SECLRITIES ... |. .. 8,745,480 ..8,500,000 ..8,629,795 |. .8,628,785 |.. .8,628,472 . 117,008 |.. . 01/15/2054 . |2.B FE
SECURITY CALLED at
..88033G-CZ-1 | TENET HEALTHCARE CORP ......ccovvvvveiiiiiiieeeenns [ . 03/05/2024 . | 100.000 . 1,000,000 .... 980,000 |.... . 01/01/2026 . [3.C FE .
..88156Y-AA-0 | TMTS 2006-11 A1 ..oooeeeeeiiiiiiii [ . 03/25/2024 . | MBS PAYDOUN . ... 37,064 . 10/25/2037 . [1.A FM .
..884200-AA-5 | WACK 2022-1 A ...oovvveiniiiiiiiiiiiiniiiiiiiiiiiinns [ eeeeenn . 03/15/2024 . |MBS PAYDOUN .....ooovviiies oo e 1,643 . 01/15/2058 . (1.D PL .
..885220-FE-8 | TMST 2004-2 A1 ...ovvvvvrviiiniiinninnnnnnnnnninnnnns [ oeeeens . 03/25/2024 . | MBS PAYDOUN ... ... 57,239 . 06/25/2044 . [1.A FM .
..88632A-AN-8 | TBMLT 2018-3 A13 .....evvreiiiiiiieniininiiiiiininns [ eeeeenn . 03/01/2024 . | MBS PAYDONN .. 229,541 . 11/25/2048 . [1.A ........
..88947E-AS-9 | TOLL BROS FINANCE CORP ......cccovvvvviiiiiiiiiins [ereeenn . 02/29/2024 . | CITIGROUP GLOBAL ... 2,458,325 . 03/15/2027 . |2.C FE
..89170V-AA-6 | TPMT 2022-1 AT ....ovviiiiiiiiiiineinneeeneeenennnnes [ oeeeenn . 03/01/2024 . | MBS PAYDOUN ... .. 182,303 . 07/25/2062 . [1.A ........
-BYI7TH-AA-0 | TPMT 2019-HY2 A1 ..o [ . 03/25/2024 . | MBS PAYDOUN ... ..528,316 . 05/25/2058 . [1.A Z .....
SECURITY CALLED at
..893647-BE-6 | TRANSDIGM INC. ...eeevvvvviviieiiieiiiiieeiiieeeeeees [ . 03/28/2024 . 1100.000 ..oooeeeeieiiieeeens e e 1,000,000 |........ 1,000,000 |........ 1,027,400 |........ 1,001,320 J..ooveeeeeeeeens eveeennn (1,320) fovvvvvnnnnnnnnnn fooeeeen (1,820) oo e 1,000,000 J..evvvvevevnnnee fovvvviiiiiiiiins foviiiiiiiiiis e 33,507 |. 03/15/2026 . |4.A FE
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..89656C-AA-1 |TRL 2010-1A A .ooooerrrerni [ . 03/16/2024 . | MBS PAYDOMN ... ... (246) | . (246) ... 3,017 |. 10/16/2040 . [1.F FE ....
..89656G-AA-2 | TRL 2021-1A A ..eevenniiiiiiin [ . 03/19/2024 . | MBS PAYDOUN ... L1450 ...125 |. 07/19/2061 . [1.F FE ....
..B9656R-AA-8 | TRL 2022-1A A ....oevvreeninniniiiininniiiiiiiiiiiees [ eeeeenn . 03/19/2024 . | MBS PAYDOUN ... ...364 |. 05/20/2052 . [1.F FE ....
..B9BBOH-AE-2 | TCF 2021-1A A ..eennnniiin [ . 03/20/2024 . | MBS PAYDOUN ... . 03/20/2046 . 1.F FE .
..90278P-BB-5 |UBSCM 2019-C18 XA ..oooovreriiiiiiiiiii [ . 03/15/2024 . | INTEREST ONLY PAYMENT .. |.... . 12/15/2052 . [1.A FE .
..90355D-BH-5 |UNM 2021-INV5 B2 ........cooevennneniinnnes [ . 03/01/2024 . | MBS PAYDOUN ............... . . 01/25/2082 . [1.A ........
..909318-AA-5 |UNITED AIR 2018-1 AA PTT ...evvrviiiienniiininnnns [ eeeenn . 03/01/2024 . | SINKING FUND PHT ... . ... 25,282 |.... . 03/01/2030 . (1.
..90032L-AJ-6 |UNITED AIR 2023-1 A PTT ..oovvvveiiiiiiiiiieieeens e . 02/22/2024 . | JANE ST EXECUTION . . 4,034,880 .4,000,000 |.... . 01/15/2036 . (1.
..91824N-BB-7 |UNM 2021-1 B3 ........evmmmmmmnnnninniininiiiniinnnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... .. 21,970 . 06/25/2051 . (1.
..91836B-AA-3 | VNC 2022-FL5 A . 03/18/2024 . | MBS PAYDOUN ... . 02/18/2039 . (1.
..92204#-AC-1 | VANGUARD EQUIT(AHOLD/GIANT LANDOVER) . 03/01/2024 . [SINKING FUND PMT . 08/01/2024 . (2.
..92204@-AA-7 | VANGUARD LGHTHS(AHOLD/GIANT LANDOVER) 03/01/2024 . [ SINKING FUND PMT . . N . 02/01/2029 . (2.
..924921-AB-5 |VERUS 2022-5 A2 .......eevmmmniinnniiis [ eeeenn . 03/01/2024 . | MBS PAYDOMN .. 107,886 103,621 |.......... 107,858 |.... 107,886 |.. . 04/25/2067 . (1.
..924934-AA-0 | VERUS 2023-5 A1 ..o [ . 03/01/2024 . | MBS PAYDOUN ... 589,875 589,865 |[...........589,875 [.... .589,875 |.. . 06/25/2068 . (1.
.. 92537K-AC-8 |VERUS 2019-4 A3 ...oooiiiiiiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . | MBS PAYDOUN ... 352,834 ..362,222 |.... .352,834 |.. . 11/25/2059 . [1.A ........
..92537K-AJ-3 |VERUS 2019-4 ATB ........ooooeerriinnnnn [ . 03/01/2024 . | MBS PAYDOUN ... . . 11/25/2059 . (1.
.. 92538N-AC-1 | VERUS 2022-4 A3 .......eevmmmniiiniin [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... ... 60,470 . 04/25/2067 . (1.
..92538U-AB-7 | VERUS 2022-3 A2 .....ccovviiiiiiiiiiiiin [eeeenn . 03/01/2024 . | MBS PAYDOUN ... ... 55,628 . . .. . 02/25/2067 . (1.
.. 92538U-AC-5 |VERUS 2022-3 A3 .......evmmmmnniniiiiniiiiiiins [ eeeenn . 03/01/2024 . | MBS PAYDOUN ... ... 65,508 ...65,4% |.... ..65,508 |.. . 02/25/2067 . (1.
..92530A-AA-2 | VERUS 2022-6 A1 .....cooovviriiininiii [ . 03/01/2024 . | MBS PAYDOUN ... ... 74,506 .. 74,499 |.... .. 74,506 |.. . 06/25/2067 . (1.
..92530B-AA-0 | VERUS 2023-1 A1 .. 03/01/2024 . | MBS PAYDOMN . .. 156,184 ..156,184 |. .156, 184 . 12/25/2067 . (1.
..92539G-AC-5 | VERUS 2023-3 A3 03/01/2024 . | MBS PAYDOUN . .. 323,699 ..323,699 |. .323,699 . 03/25/2068 . (1.
..92539L-AC-4 | VERUS 2021-3 A3 03/01/2024 . | MBS PAYDOMN . .. 132,006 ..131,669 |. .132,006 . 06/25/2066 . (1.
..92539T-AC-7 | VERUS 2023-4 A3 . |- 03/01/2024 . | MBS PAYDOUN . .. 208,304 ..208,304 |. .208,304 . 05/25/2068 . (1.
..92530Y-AA-0 | VERUS 2023-7 A1 . |- 03/01/2024 . |MBS PAYDOMN . .. 241,708 ..241,708 |. .241,708 . 10/25/2068 . (1.
.. 92855H-AB-1 | VSLR 2020-1A B .....evvvvvvrrrrnnnnnnnninninninnnnnns [ eeeenn . 01/30/2024 . | MBS PAYDOUN ... . 07/31/2061 .
.. 92022F-2N-7 | WAMU 2005-AR11 A1C3 .o [ . 03/25/2024 . | MBS PAYDOMN ... . 08/25/2045 .
.. 92022F-4V-7 | WAMU 2005-AR13 A1C3 .....vvvvvvmnnnnnnnininiiiniinn [eeeeenn . 03/25/2024 . | MBS PAYDOUN ... . 10/25/2045 .
..92022F-14-8 | WAMU 2005-AR6 2AB3 ........ccooeiiiiiiiiiiiiiiiiens [ . 03/25/2024 . | MBS PAYDOMN . 04/25/2045 .
..92966%-AG-4 | WABASH VALLEY PWR ASSOC .......covvvvvrvvereeennns [eeeenn . 01/30/2024 . | SINKING FUND PHT ... . . . 01/31/2028 .
..03146*-AA-8 | PORT DOCK AND STONE CORP (WALGREENS) ..........[....... . 03/15/2024 . | SINKING FUND PHT ... ...45,182 ...45,185 |.... . . 11/15/2087 .
..93363X-AA-1 | WIMHE 2007-HE4 1A ... 03/25/2024 . | MBS PAYDOUN ... ..247,686 ..246,250 |. .247,686 . 07/25/2047 .
..93364E-AA-2 | WIMHE 2007-HE3 1A . 03/25/2024 . | MBS PAYDOMN . . 118,127 | .119,301 . 05/25/2037 .
..93934F-DF-6 | IMALT 2005-8 3CB1 03/01/2024 . | MBS PAYDOUN . . 4,431 4,44 . 10/25/2035 .
.. 93934F-HC-9 | WIMALT 2005-AR1 A1A . 03/25/2024 . | MBS PAYDOMN . . 12/25/2035 .
..93934J-AD-6 | WIMABS 2006-HE2 A4 03/25/2024 . | MBS PAYDOUN . . 056/25/2036 .
..93034X-AA-1 | WMABS 2006-HES 1A .....ceevvvvvvviiiiiiiiiiiiinienns [ eeeenn . 03/25/2024 . | MBS PAYDOMN ... . 10/25/2036 .
.. 93036H-AH-0 | WMALT 2006-7 A5 ..coooeveeeiiiiiiiieieiieieeeeeeeees oo . 03/01/2024 . | MBS PAYDOUN ... . 09/25/2036 .
..93935Y-AD-2 | WMALT 2006-AR10 A3A ... [ . 03/25/2024 . | MBS PAYDOMN ... . 12/25/2036 .
..94978#-DY-0 |WELLS FARGO BK EQUIP SER A-6J TDCC 06-A ..... [....... . 01/03/2024 . | MBS PAYDOUN ... . 06/29/2030 .
..04978#-EA-1 | WELLS FARGO BK EQUIP SER A-5 TDCC 06-A ....... [....... . 01/03/2024 . | MBS PAYDOUN ... . 01/27/2029 .
..94985F-AA-6 | WFALT 2007-PA2 AT ...oevvvvviiniinnnninninnninnins [eeeeenn . 03/01/2024 . | MBS PAYDOUN ... . 06/25/2037 .
..94089U-AJ-0 | WIFMBS 2018-1 A9 . |- 03/01/2024 . |MBS PAYDOMN ... . 07/25/2047 .
..95001T-AE-5 |WIFMBS 2019-1 AS . |- 03/01/2024 . | MBS PAYDOUN ... . 11/25/2048 .
..95001T-AJ-4 | WiFMBS 2019-1 A9 .. 03/01/2024 . | MBS PAYDOUN ... K . 11/25/2048 .
..95002B-AF-0 | WiFCM 2019-C53 XA .... . 03/15/2024 . | INTEREST ONLY PAYMENT .. |.... . 10/15/2082 .
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..95002F-AA-2 | WFMBS 2019-4 A1 ......eeviiiiiiiiiiiiiiiiiiiiiiinnns [ eeeeenn . 03/01/2024 . | MBS PAYDOUN ... ... 14,041 ... 14,94 ... 14,942 ... (D] 14,941 |.. . 09/25/2049 .
..95002F-BJ-2 |WFMBS 2019-4 B2 .......cevvvviviiiiiiiiiiiiiiiiiinns oo . 03/01/2024 . | MBS PAYDOUN ... ... 63,450 ...63,450 ...63,468 |.... ..63,450 |.. . 09/25/2049 .
..95002T-BK-9 | WFMBS 2020-3 B3 .......ccevvvvviiiiiiiiiiiiiiiiiiens [ eeeen . 03/01/2024 . | MBS PAYDOUN ... ... 15,427 ...15,424 |.... . 06/25/2050 .
..95003B-BK-7 | WFMBS 2020-5 B3 .......cevvvviiiiiiiiiiiiiiiiiiiiins [ . 03/01/2024 . | MBS PAYDOUN ... ... 12,004 ...12,8%8 |.... . 09/25/2050 .
..95003K-BK~7 | WFMBS 2021-INVI B3 ....ooooeriiiieiii [ . 03/01/2024 . | MBS PAYDOMN .. 27,045 ...27,048 |.... . 08/25/2051 .
..95003L-AL-4 | WFCM 2021-SAVE D .....covvvvrrriiiiiiiiiiiieeeeeeens oo . 03/18/2024 . | WELLS FARGO SECWRITY ... |.... 2 803,584 .2,867,204 |.... . 02/15/2040 .
..95058X-AH-1 |WEN 2019-1A A211 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiees [ . 03/15/2024 . | MBS PAYDOUN ... ... 37,674 ...37,674 |.... . 06/15/2049 .
..95058X-AP-3 | WEN 2022-1A A211 ....ooovviiiiiiiiiiiiiiiiiiinins [ . 03/15/2024 . | MBS PAYDOUN ... 22,72 22,722 ... . 03/15/2062 .
..06928*-EZ-6 | FAIRWAYS EQUITIES (VHA INC) .... . 03/15/2024 . | SINKING FUND PHT ... .. 125,051 . 09/15/2033 .
..97651L-CE-9 |WIN 2015-4 B4 ..... 03/01/2024 . | MBS PAYDOUN ... .. 182,981 . 06/20/2045 .
..98920M-AA-0 | ZAXBY 2021-1A A2 . 01/30/2024 . | MBS PAYDOMN . 25,000 K . 07/30/2051 .
..00909D-AA-1 | AIR CANADA 2020-2A PTT 03/29/2024 . | VARIOUS ...... . 3,690,675 .. 3,765,995 ..3,662,430 |. . 3,664,969 . 04/01/2029 .
..31420K-AK-9 | FED CAISSES DESJARDINS . 02/27/2024 . | DEUTSCHE BANK . R R 1,514,205 |........ 1,500,000 |........ 1,499,610 |........1,499,665 |.....ccoeeeeiess |ovvnennnn 1 e o 11 [ s 1,499,677 |.. . 03/14/2028 .
..89352H-AB-5 | TRANSCANADA PIPELINES ... . 02/26/2024 . | GOLDMAN SACHS & CO ...... e 22....3,509,485 L 3,500,000 |........ 3,490,235 |........ 3,493,972 |.covviiiiiiiins fenvnnnnnnnnn B3 [ B3 L 3,494,024 |.. . 03/15/2036 .
..89352H-AD-1 | TRANSCANADA PIPELINES ... . 03/15/2024 . | GOLDMAN SACHS & CO ...... e | 4,651,020 )Ll 4,500,000 |........ 4,566,780 |........4,545,308 |.....oooiiiins |oonnnnnn s (483) | [ (483) [ e 4,544,855 |.. . 10/15/2087 .
..00103C-AA-7 | ACRES 2021-FL1 A .... . 03/15/2024 . | MBS PAYDOUN .. . . .385,848 |.. . 06/15/2036 .
..00176A-BE-4 | AMMC 2012-11A A2R3 . . 01/30/2024 . | MBS PAYDOMN . 462 047 459 665 |. .462,047 . 04/30/2031 .
..00500J-AA-1 | ACRES 2021-FL2 A . . 03/15/2024 . | MBS PAYDOUN . ..561 517 K ..560 49 | , K .561,517 . 01/15/2037 .
..01749T-AL-4 | ALLEG 2016-1A DR . . 03/29/2024 . | MBS PAYDOMN . . 6,400,000 . 6 400 000 . 6 412 800 |. .6,431,193 |. . (31 193) |. .6,400,000 . 01/15/2030 .
..01749T-AS-9 | ALLEG 2016-1A CR2 . 03/29/2024 . | MBS PAYDOUN . . 1,700,000 ..1,700,000 ..1,668,550 |. .1,700,000 |. K .1,700,000 . 01/15/2030 .
..03881E-AA-5 | ARCLO 2021-FL2 A . . 03/15/2024 . | MBS PAYDOMN . ..800,857 . 800,857 . 800,857 |. . 800,857 |. 800,857 . 05/15/2036 .
..04941G-AQ-1 | ATCLO 2013-1A CR . . 03/21/2024 . | MBS PAYDOUN . . 3,915,000 ..3,915,000 ..3,903,285 |. .3,915,000 |. .3,915,000 . 11/17/2027 .
..04966H-AA-4 | ATRM 13A A1 ... . 03/13/2024 . | MBS PAYDOMN . 2,028,940 ..2,028,940 ..2,008,782 |. .2,024,609 |. . 2,028,940 . 11/21/2030 .
..05591X-AA-9 | BRSP 2021-FL1 A .. . 01/20/2024 . | MBS PAYDOUN . .. 105,140 ..105,140 ..105,140 |. ..105,140 |. .105, 140 . 08/19/2038 .
..055983-AA-8 | BSPRT 2022-FL8 A . . 03/15/2024 . | MBS PAYDOMN . ... 783 ....783 LT3 . L7719 . ....783 . 02/15/2037 .
..067620-AC-1 |BABSN LP-3A B .. . 01/20/2024 . | MBS PAYDOUN . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . 07/20/2033 .
..07335Y-AA-4 | BDS 2021-FL10 A . 03/19/2024 . | MBS PAYDOMN . .. 181,201 . 181,201 ..179,842 |. . 180,407 |. 181,201 . 12/16/2036 .
..087630-AA-0 |BTNY2 2018-1A A1 . . 01/30/2024 . | MBS PAYDOUN . .. 290,062 290,062 . 286,001 ..288,407 |. .290,062 . 04/30/2031 .
.. 12232K-AL-4 | BURNH 2016-1A CR . . 03/22/2024 . | MBS PAYDOUN . 1,243,719 .1,2711,282 | ,292,578 . 10/20/2029 .
.. 14310M-Al-7 | CGMS 2014-1A A1R2 . 01/17/2024 . | MBS PAYDOUN . ....1,010 1010 | e, ...1,010 . 04/17/2031 .
.. 14314H-AS-3 | CGMS 2019-3A AR . . 02/20/2024 . | MBS PAYDOMN . .1 610 000 .1,582,024 |. .1,610,000 . 10/20/2032 .
..14987V-AA-7 | CBAM 2019-9A A .... . 01/15/2024 . | MBS PAYDOUN ... ...166,228 |.. . 02/12/2030 .
..15674E-AA-0 | CERB 2021-1A A . 01/15/2024 . | MBS PAYDOUN ... . 04/15/2082 .
..262431-AH-2 | DRSLF 2017-50A AR . . 01/15/2024 . | MBS PAYDOUN .. . 07/15/2030 .
SECURITY CALLED at
..20002A-AC-8 |ELM20 2022-7A BT ....cevvvrvrriiniiiiiineiienennees . 02/08/2024 . 1100.000 ...oooeeereiiiiiinns e s 2,800,000 |........ 2,800,000 |........ 2,800,000 |........ 2,800,000 |.oeeeieiiiiiiees e e e o o 2,800,000 . 10/17/2034 . [1.C FE ..
..20002U-AC-4 |ELM16 2022-3A B .. . 03/12/2024 . | MBS PAYDOMN 10,000,000 |...... 10,000,000 09,932,524 |oooviiiiiiiiiiis e 67,476 [ [ 67,476 | | 10,000,000 |.. . 04/20/2034 . [1.C FE ...
..36190C-AA-5 | GNL QUINTERO SA .. . 01/31/2024 . | SINKING FUND PMT .. 233,436 ..233,436 . N ..233,436 |. .233,436 . 07/31/2029 . [2.A FE ...
..38172F-AS-7 | GOCAP 2017-34A AR2F . 02/05/2024 . | MBS PAYDOMN ... .. 268,144 ..268, 144 265 79 |. ..268,052 |. .268, 144 . 03/14/2031 . [1.A FE ..
..40436V-AE-1 |HLM 11A-17 AR .. . 02/06/2024 . | MBS PAYDOUN ... ... 57,327 ...57,321 ...56,581 |. ...57,278 |. . 05/06/2030 . [1.A FE ..
..48241F-AB-0 |KBC GROUP NV ... . 02/29/2024 . | MORGAN STANLEY & CO 11,058,760 11,000,000 .11,053,310 |. 11,044,328 |. . 01/19/2029 . [1.G FE ..
..48251C-AA-6 | KKR WOLVERINE | LLC . 01/15/2024 . | SINKING FUND PMT .. 48,270 ...48,270 ..48,270 . 01/15/2027 . [1.F Z .....
..50200F-AC-3 |LCM 26A A1 ............ . 01/20/2024 . | MBS PAYDON ...... 76,319 76,319 76,167 K , | . 01/20/2031 . [1.A FE ..
..530439-AN-9 | LLOYDS BANKING GROUP PLC . 03/15/2024 . | GOLDMAN SACHS & CO ..5,424,000 .5,049,654 |. .5,051,487 . (22,788) |. . 12/01/2045 . [2.A FE ..
..53046P-AA-8 | LNCR 2022-CRE7 A . . 03/15/2024 . | MBS PAYDOMN . .585 |. .557 K . 01/17/2087 . [1.A FE ..
..55283L-AA-3 | MAPSL 2019-1A A . 03/15/2024 . | MBS PAYDOUN . ..640,447 |. .640,979 . 03/15/2044 . [2.C ........
..55283T-AA-6 |MF1 2021-FL6 A . . 03/16/2024 . | MBS PAYDOMN . 638 513 ..637,512 |. .638,513 . 07/16/2036 . [1.A FE ..
..55284A-AA-6 | MF1 2021-FL7 A . . 03/16/2024 . | MBS PAYDOUN . .. 487,182 ..486,133 |. 487,182 . 10/16/2036 . [1.A FE .
..55284J-AA-7 |MF1 2022-FL8 A . . 03/19/2024 . | MBS PAYDOMN . ..422,904 , , K 421,911 | .422,904 . 02/19/2037 . (1.A FE .
..55608J-BN-7 | MACQUARIE GROUP LTI . 02/29/2024 . | DAIWA CAITAL MA 2,524,500 . 2 500 000 . 2 500 000 |. .2,500,000 |. .2,500,000 . 06/15/2034 . [1.F FE .
..55820F-AC-2 | MDPK 2020-47A B .. . 02/15/2024 . | MBS PAYDOUN ... . 3,000,000 ..3,000,000 ..2,938,500 |. 2 947,121 |. 3 000,000 . 01/19/2034 . [1.C FE .
.. 55952Y-AP-2 | MAGNE 2014-8A AR2 ... . 03/08/2024 . | MBS PAYDQUN ... .. 47,625 ...47,625 |.... . 04/15/2031 . [1.A FE .
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..55052Y-AR-8 | MAGNE 2014-8A BR2 ..........coeeeeriiiiiinnnniiinns Covee . 03/08/2024 . |MBS PAYDOUN .....ooovvveee oo | 2,500,000 |........ 2,500,000 |........ 2,480,000 |........ 2,500,000 [ooeeeiiiiiiiiins e e e o o 2,500,000 [oiiiiiiiies oo e e 71,266 |. 04/15/2031 . (1.B FE .
SECURITY CALLED at
..56845A-AY-4 | SPEAK 2016-3A CR2 ... . 02/15/2024 . | 100.000 . 1,198,000 01,199,198 |.... . 07/23/2029 . [1.D FE ...
..60162P-AE-2 |MILOS 2017-1A AR . . 01/20/2024 . | MBS PAYDOUN . 96,549 96,206 |. . 10/20/2030 . [1.A FE ..
..602736-AA-8 | MINEJESA CAPITAL B! . 02/13/2024 . | SINKING FUND P 47,034 47,035 |. , . 08/10/2030 . [2.C FE ...
..639057-AF-5 | NATWEST GROUP PLC ... . 02/27/2024 . | GOLDMAN SACHS & CO 1,99, 120 .2,000,000 |. .2,000,000 . 09/30/2028 . 1.G FE ..
..64120K-BE-6 |NEUB 2013-15A A1R2 . . 01/15/2024 . | MBS PAYDOMN .. 14,082 ...14,016 |. .. 14,052 R . 10/15/2029 . [1.A FE ..
..65558R-AD-1 | NORDEA BANK ABP . 02/27/2024 . | MARKETAXESS CORP ... -1 500,465 01,499,250 |.... .1,499,279 |.. 1,186 . 09/22/2027 . |1.F FE ..
..66860P-AA-2 | WOODS 2018-17A A ... . 01/22/2024 . | MBS PAYDOUN ... .. 89,645 .87, ... 89,289 ... ..89,645 |.. . 04/22/2031 . [1.A FE ..
..671025-AL-8 | OCP 2014-5A AR .. . 01/26/2024 . | MBS PAYDOUN . 71,208 70 745 |. 71,010 |. 71,208 . 04/26/2031 . [1.A FE ..
..67110D-AS-6 | OCP 2016-11A AR . . 03/11/2024 . | MBS PAYDOUN . .5,000,000 ..5,000,000 ..4,990,000 |. . 4,991,417 |. .5,000,000 , . 10/26/2030 . [1.C FE ...
. 67707B-AB-6 | OAKC 2017-15A B . 03/29/2024 . | MBS PAYDOUN ... 3,250,000 |........ 3,250,000 |........ 3,168,750 |.... 3,250,000 |.. ...101,212 |. 01/20/2030 . [1.C FE ...
.. 74977R-DR-2 | COOPERATIEVE RABOBANK UA .. Covee . 02/29/2024 . | GOLDMAN SACHS & CO ...... 4,877,750 |........ 5,000,000 |........ 4,887,350 |........ 4,909, 4,012,253 |.. (34,503) 120,901 |. 08/22/2028 . [1.G FE ..
..767201-AL-0 |RIO TINTO FIN USA LTD ... C . 02/22/2024 . | GOLDMAN SACHS & CO . 1,969,160 ..2,000,000 1,930,624 |. .1,930,989 . 38,171 .32,067 |. 11/02/2040 . [1.F FE ..
..830867-AA-5 |DELTA AIR LINES/SKYMILES C . 01/20/2024 . | SINKING FUND PMT .. 249,047 ..249,947 , K .. 240,947 |. .249,947 2,812 |. 10/20/2025 . [2.B FE ..
..83600N-AU-4 | SNDPT 2016-3A CR . C . 02/29/2024 . | MBS PAYDOUN .. . 3,500,000 ..3,500,000 ..3 500 000 |. .3,500,000 |. .3,500,000 .92,780 |. 01/23/2029 . [1.A FE ..
..85572R-AA-7 | STARR 2018-1 A . C . 03/15/2024 . | MBS PAYDOMN . .. 176,303 ..176,303 . 176,630 |. . 176,131 |. .176,303 1,202 |. 05/15/2043 . [1.G FE ..
..87249L-AE-1 |WINDR 2017-4A B C . 02/20/2024 . | MBS PAYDOUN . . 3,000,000 ..3,000,000 ..2,937,000 K .3,000,000 |. .3,000,000 .54,270 |. 11/20/2030 . [1.B FE ..
..88315L-AF-5 | TMCL 2020-1A B . C..... |- 03/20/2024 . | MBS PAYDOUN . .. 102,419 ..102,419 ..102,386 |. . 102,161 |. .102,419 831 |. 08/21/2045 . 2.B FE ...
..88315L-AL-2 | TMCL 2021-1A A . C..... |- 03/20/2024 . |NBS PAYDOUN . .. 104,000 . 104,000 90,898 |. 103,404 |. 104,000 201 |. 02/20/2046 . [1.F FE ..
. 886061I-AA-0 | TBOLT 2017-A A . C . 03/15/2024 . | MBS PAYDOMN . .. 222,204 ..222,204 ..222,195 |. ..221,853 |. .222,204 1,446 |. 05/17/2032 . [2.A FE ...
..89641G-AC-6 | TRNTS 2020-12A B C . 02/08/2024 . | MBS PAYDOUN . . 4,500,000 ..4,500,000 ..4,531,500 |. . 4,531,500 |. .4,500,000 05,109 |. 04/25/2033 . |1.C FE ...
..92331E-AF-3 | VENTR 2017-29A AR ... C . 02/15/2024 . | MBS PAYDOMN . .. 33,410 ...33,410 ... 32,909 |. ... 33,319 |. ..33,410 ...566 |. 09/07/2030 . [1.A FE ..
..(8438N-AB-3 | STAR ENERGY CO ISSUE C . 01/16/2024 . | VARIOUS ...... 2,038,473 ..2,220,000 1,981,350 .2,002,942 |. .2,003,593 .27,850 |. 10/14/2038 . [2.C FE ..
..P4909L-AA-8 | GNL QUINTERO SA .. C . 01/31/2024 . | SINKING FUND PMT .. 335,160 ..335,160 ..341,184 |. ..334,730 |. .335, 160 7,766 |. 07/31/2029 . |2.A FE ..
..P7077@-AF-1 | NASSAU AIRPORT DEVI Co.vvv |- 12/3172023 . | SINKING FUND PMT .. 120,000 . 120,000 . 120,000 |. . 120,000 |. 120,000 | 2,100 |. 11/30/2033 . |3.CPL ..
..Y00130-VS-3 | ADANI PORTS AND SPECIAL C..... . 03/18/2024 . | UBS SECURITIES ..... 1,087,500 ..1,200,000 .. 1,251,732 ........ 1,231,727 |.... , . (2,150) ... ..... 1,229,577 |.. .....(142,077) |.. .31,640 |. 08/04/2027 . [2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 440,481,602 448,443,900 436,206,083 421,125,486 325,632 325,632 442,100,864 (1,619,263) (1 619,263) 8,430,007 XXX XXX
..001690-AD-1 | AIR MEDICAL GROUP HOLDINGS . 03/29/2024 . | SINKING FUND PHT ... 2,573 |.... .2,573 |.. ...65 |. 03/14/2025 . [5.B FE
..02403)1-ANM-2 | AMERICAN AUTO AUCTION (XLERATE) 03/28/2024 . [SINKING FUND PMT . 4,964 .5,000 131 [. 12/30/2027 . |4.C FE
..03836B-AB-5 | ASCENSUS (AQGEN ASCENSUS) .......... 03/28/2024 . [SINKING FUND PMT .94 |. 08/02/2028 . [4.C FE
..09228H-AP-4 | BLACKBIRD MIDCO INC. DELAYED DRAW FUNDED .... |....... . 03/29/2024 . | SINKING FUND PHT ... . 12/19/2030 . [3.B Z .....
..09228H-AQ-2 |BLACKBIRD MIDCO INC. ....evvvvvveveieiiiiiiiiiiinns [eeeenn . 03/29/2024 . | SINKING FUND PMT .. . 12/19/2030 . [3.C Z .....
.. 12505M-AF-3 | OUTFRONT MEDIA (CBS QUTDOOR) .......ceeeeveeiecen foreenn . 01/11/2024 . 1,771,679 ... A, 771 679 |.. . 11/18/2026 . |3.B FE
..12568Y-AD-6 | GENTIVA (KINDRED AT HOME) .....covvvvvvvvviinnnns f[eeeenn . 03/28/2024 . | SINKING FUND PHT ... L2477 |.... .2,500 |.. . 02/11/2028 . |4.B FE
. 16117L-BX-6 | CHARTER COMMUNICATIONS .......evvvvvvvvnmnnnnnnnnns [ ereeenn . 03/29/2024 . | SINKING FUND PHT ... .5,222 |.. . 02/01/2027 . |2.C FE
..22006V-AL-3 | CORPORATION SERVICE COMPANY (CSC/WMB) ........ [....... . 01/23/2024 . | SINKING FUND PHT ... .429,000 |.. . 11/02/2029 . |3.C FE
..26623@-AB-6 | DOXA INSURANCE HOLDINGS LLC DD-FUNDED ........ [....... . 03/29/2024 . | SINKING FUND PHT ... . 12/20/2030 . [3.B Z .....
..266238-AC-4 |DOXA INSURANCE HOLDINGS LLC .... . 03/28/2024 . | SINKING FUND PHT ... . 12/20/2030 . [3.B Z .....
..33718F-AE-0 |FIRST STUDENT/FIRST TRANSIT . 01/03/2024 . [ SINKING FUND PMT . 07/21/2028 . [4.A FE ....
..33937K-AV-6 | FLEXERA SOFTWARE ... 03/28/2024 . [SINKING FUND PMT . 03/03/2028 . 4.C FE ....
.. 33930N-AC-0 |EASTMAN TIRE (FLEXSYS) 03/28/2024 . [SINKING FUND PMT . 11/01/2028 . (4.B FE ....
..37254Y-AB-6 | GEON PERFORMANCE ..........evvmmmmmmmmmmnnnnnnnnnnnn [eeeeenn . 03/29/2024 . | SINKING FUND PHT ... .. . 08/18/2028 . [4.B FE ....
..37987U-AC-6 | PROTECTIVE INDUSTRIAL PRODUCTS (GLOVES) ...... [....... . 01/31/2024 . | SINKING FUND PMT ..3,770 .. . 12/29/2027 . [4.C FE ....
..39843G-AJ-2 | GRIFFON CORP ......cooeieeeiiiiiiiiiiiiieeeees [ . 01/12/2024 . 1,155,381 |.... 1,155,381 |.. . (2,881) . 01/24/2029 . 3.B FE ....
..42351E-AB-2 | HELPSYSTEMS (HS PURCHASER) .........ccceeeeeeeees [oeennn . 03/28/2024 . | SINKING FUND PHT ... 2,549 |.... .2,564 |.. . 11/19/2026 . [4.C FE ....
..42804V-BB-6 |HERTZ ......evvvvmmmmrmnnniniiiniiiniininiiniinnnnnnnns [ eeeeens . 03/29/2024 . | SINKING FUND PHT ... 4,25 | 4,225 |.. . 06/30/2028 . 3.B FE ....
..53216#-AA-3 |LIFE SCIENCE INT (CALIBRESCIENTIFIC) .....ccoe [.ennnn . 03/29/2024 . | SINKING FUND PHT ... 11,031 .. 11,031 |.. . 06/10/2027 . [3.A PL ....
..57767K-AC-2 |MAVERICK 1 LLC ..oovennnniiiin oo . 01/31/2024 . | SINKING FUND PHT ... ...6,378 |.. . 05/18/2028 . [4.C FE ....
.57776D-AE-3 | AMENTUM ..evvvvvvereiiiiiiiiiiieiiiiieiieieeeeeieeieees [ eeeens . 03/28/2024 . | SINKING FUND PMT ........ |ooeeeeeeeeeennenenns Joveeeennnn 2,500 i 2,800 e 2,800 oveeeeennnnn 2,800 fovvvvinivinnnnn fovviiiiiiiiiiies o e Jevevvvieiiiiiies foviiinnnnnn, 2,500 | i e, . 02/15/2029 . [4.B FE ....
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..58063D-AC-7 | MCGRAN-HILL GLOBAL EDUCATION .....cccooaas [eeeenn . 03/29/2024 . | SINKING FUND PHT ... ... 3,756 L3747 . 3,756 |.. ....97 |. 07/28/2028 . [4.B FE ....
..70468B-AC-7 | PELICAN PRODUCTS INC .......evvmvvmmmmmmnnnnnnnnnnn [ereeen . 03/29/2024 . | SINKING FUND PHT ... ....5,000 ....4,982 |.... .5,000 |.. ...125 |. 12/29/2028 . [4.C FE ....
..728190-AN-2 | PLZ AEROSCIENCE (PLAZE INC) .....evvvvvvmvennnnnn [ereeenn . 03/29/2024 . | SINKING FUND PHT ... ... 3,894 .3,871 .3,8% |.. . 08/03/2026 . [4.C FE ....
.. T4772#-AA-5 | QUARTZ HOLDING COMPANY .......ccoovviiiiiiiiiiiins [ereeenn . 03/29/2024 . | SINKING FUND PHT ... ....3,4% .3,425 |.. . 10/02/2028 . [4.B Z .....
..74772#-AB-3 | QUARTZ HOLDING COMPANY REVOLVER ..........eeeunn [erreenn . 03/29/2024 . | SINKING FUND PHT ... ...10,359 ..10,359 |.. . 07/02/2028 . [4.B Z .....
.. 74830X-AH-2 | QUIKRETE HOLDINGS INC ......ccoeeeeeeeeeieneenneens [ . 03/28/2024 . | SINKING FUND PHT ... ....2,500 ...2,500 |.. . 03/18/2029 . (3.B FE ....
..82981M-AC-6 | SITEL WORLDWIDE ......covvvvvvviiiiiiiiiiiiiiiiiiens e . 03/28/2024 . | SINKING FUND PMT ...3,250 |.. . 08/28/2028 . [4.A FE ....
..85350E-AB-2 | STANDARD INDUSTRIES ......ccoeiiiiiiiiiiiiieieeeees oo . 01/12/2024 . 01,942,368 |.... 1,042,368 |.. .(2,422) |.... 16,198 . 09/22/2028 . |2.C FE ....
..89334G-AX-2 | TRANS UNION LLC ...oevnnniiiiiiiiiiiiiiiiin [eeeenn . 01/31/2024 . ..929,172 |.... 029,172 |.. ..2,328 |.... . 11/16/2026 . (3.B FE ....
..89708*-AA-6 | TROPICAL SMOOTHIE CAFE HOLDINGS, LLC . 03/31/2024 . [SINKING FUND PMT 12,378 |. 12,500 . 09/04/2026 . [3.C Z .....
..89787R-AH-5 | TRUGREEN LP .. 03/28/2024 . [SINKING FUND PMT . 2,447 |. . 2,462 . 11/02/2027 . [4.C FE ....
..90932R-AJ-3 |UNITED AIRLINES .. 02/22/2024 . [ SINKING FUND PMT . 1,567,761 |. . 1,561,944 . 04/21/2028 . 3.A FE ....
..92783*-AC-4 |VIRGINIA GREEN ACQUISITION LLC REVOLVER .... |....... . 02/05/2024 . | SINKING FUND PHT ... ...63,326 |.... 63,963 . 12/21/2029 . |3.B Z .....
. 000000-00-0 |QUICK QUACK CAR WASH HOLDINGS, LLC ............ [..ccen . 03/31/2024 . | SINKING FUND PHT ... ... 2,91 2,986 |.. . 10/18/2026 . [3.C Z .....
..C2918P-AE-8 | DHX MEDIA LTD [ . 03/28/2024 . | SINKING FUND PHT ... .2,513 |.. . 03/24/2028 . (4.B FE ....
..08078U-AF-0 |BELRON S.A. oooiiiiiiiiiiiiiiieiiiiceeeeeeeeeen [ . 01/31/2024 . | SINKING FUND PMT . ererereeeenees e (4,899) [ [ (4899) | | 1,959,698 |.. . 04/13/2028 . (2.C FE ....
..39843P-AG-8 | GRIFOLS WORLDWIDE OPERATIONS USA INC . . 01/12/2024 . | VARIOUS ......... .1,153,940 |. . 1,153,940 . (20,194) |. . 11/15/2027 . [3.C FE ....
..49865N-AT-7 | KLOCKNER PENTAPLAST ..........cevvnns . 03/29/2024 . | SINKING FUND PMT .2,4% |. .2,513 | . 02/12/2026 . (4.C FE ....
..N7900L-AC-8 | AMG ADVANCED METALLURGCIAL GROUP . 03/28/2024 . | SINKING FUND PMT .2,485 |. . 2,500 . 11/30/2028 . 3.B FE ....
..Q8800E-AC-0 | COLONIAL FIRST (SUPERANNUATION) . 03/28/2024 . | SINKING FUND PMT .2,500 |. . 2,500 . 12/01/2028 . [3.C FE ....
..RO000X-AC-2 | ADEVINTA .. . 03/28/2024 . | SINKING FUND PHT ... .5,025 |.... .5,025 |.. P .. . 06/26/2028 . 3.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 11,062,039 11,468,082 (23,174) (23,174) 114,017 XXX XXX
2509999997. Total - Bonds - Part 4 529,896,507 538,437,571 527,054,257 479,643,317 299,515 299,515 532,448,374 (2,551,867) |  (2,551,867) 9,554,317 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 529,896,507 538,437,571 527,054,257 479,643,317 299,515 299,515 532,448,374 (2,551,867) | (2,551,867) 9,554,317 XXX
..05580M-79-3 |B RILEY FINANCIAL INC ... | 01/29/2024 . |SEAPORT GLOBAL .. | ..... 139,633.000 |.......2,082,334 ....26.00 |........ 3,490,825 |........3,490,825 |......cevvvvrrrr fovrrvvnninninnnn fovviiiiiiiiiiins o e e 3,490,825 |.. .. (1,408,491) |... (1,408,491) . 43,635 |...
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 2,082,334 XXX 3,490,825 3,490,825 3,490,825 (1,408,491) | (1,408,491) 43,635 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 2,082,334 XXX 3,490,825 3,490,825 3,490,825 (1,408,491) | (1,408,491) 43,635 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 2,082,334 XXX 3,490,825 3,490,825 3,490,825 (1,408,491) |  (1,408,491) 43,635 XXX XXX
.. 11135F-10-1 |BROADCOM STOCK e, | ....... | 01/10/2024 . |VARIOUS .................... | .......... 613.000 |......... 667,809 [.....cccooeiiiiiiins fovinnnnnns 595,260 |........... 684,261 |....... (89,001) [ovvvvvvvvvnnnnns fovvviiiiiiiiiins e (89,001) |.evvvveeriinnnee fovurnnnnnns 595,260 |....ovvvvvniinnn foonnnnn 72,550 |......... 72,550 [.oiiiiviiniiiiiinns Jovenins cevveinn] eeeeiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 667,809 XXX 595,260 684,261 (89,001) (89,001) 595,260 72,550 72,550 XXX XXX
..31338*-11-6 |FED HOME_LOAN BANK CHICAGO B-1 ................. | ....... | 03/01/2024 . |EXCHANGE .................. | ............ 56.501 |............ 5,650 |oieeeeiiiiiiiiiiiins foviiiiinnns 5,650 ..ot 5,650 |oooiiiiiiiiiins oveviiiiiiiiin foveviiniiiiiins foviiiiiiiii e e 5,650 |ooooeeeiiiiiins i feeeiiiiiiiiiiee o, 39 | | e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 5,650 XXX 5,650 5,650 5,650 39 XXX XXX
5989999997. Total - Common Stocks - Part 4 673,459 XXX 600,910 689,911 (89,001) (89,001) 600,910 72,550 72,550 39 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 673,459 XXX 600,910 689,911 (89,001) (89,001) 600,910 72,550 72,550 39 XXX XXX
5999999999. Total - Preferred and Common Stocks 2,755,793 XXX 4,091,736 4,180,736 (89,001) (89,001) 4,091,735 (1,335,941)[ (1,335,941) 43,674 XXX XXX
6009999999 - Totals 532,652, 300 XXX 531,145,992 483,824,053 (89,001) 299,515 210,514 536,540,109 (3,887,808) | (3,887,808) 9,597,991 XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 04/03/2023 |. 04/01/2024 |. 1,000 ..4,124,510|.. .4,124.51 ..224,373 |.. .468,7%5 244,421 |. 100/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 04/04/2023 |. 04/02/2024 |. 1,000 . 4,100,600 |.. 4,100.60 ..224,303 |.. .497,305 273,003 100/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 04/05/2023 |. 04/03/2024 |. 2,800 11,453,064 |.. .4,090.38 ..627,628 |.. . 1,399,689 772,061 100/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC 21GI19DL770X0HC3ZE78  |. 04/06/2023 |. 04/05/2024 |. 19,704,006 |.. ,089,637 |.. .2,291,139 ,201,502 |. 100/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 04/10/2023 |. 04/08/2024 |............ 900 |........ 3,698,199 .........4,109. 11 [.........203,401 |...oeneeeemnnns [oeeeemmeieeeeeenn [ee . 443,465 | oo onnee.. . 443,465 | 240,064 |. ...|100/96 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/18/2023 |.04/08/2024 |..........2,800 |...... 11,633,636 ...103,127 |. ...199/% ..........
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 04/11/2023 |. 04/09/2024 |..........1,200 |........ 4,930,728 ...321,504 |. ...|100/96 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 04/12/2023 |.04/10/2024 |..........3,500 |...... 14,321,825 . . 1,818,078 |...... 1,049,712 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 04/13/2023 |. 04/11/2024 |..........1,400 |....... 5,804,708 ......... 4,146.22 |.. JUTRN I 660,183 |... eeee... 660,183 [......... 350,792 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/14/2023 |. 04/12/2024 |..........4,800 |...... 19,860,672]......... 4,137.64 |.. PN RN 2,340,882 |...covunnnn fennnnn 2,340,882 |...... 1,280,322 |. .[99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/14/2023 |. 04/12/2024 |..........3,000 |...... 12,621,450 ]|......... 4,207.15 |.. J IO 1,254,225 e 1,254,225 (. 715,504 |. 99/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coceevennnnn 21GI19DL770X0HC3ZE78  |. 04/17/2023 |. 04/15/2024 |............ 900 |....... 3,736,188 ]|......... 4,151.32 .. ... 440,502 ....440,502 |.........242,484 |. 99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/14/2023 |. 04/15/2024 |. .4,179.02 941,172 396,400 |. 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBUT1  |. 04/19/2023 |. 04/16/2024 |. .4,154.52 .384,544 212,713 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... .. 21GI19DL770X0HC3ZE78 |. 04/20/2023 |. 04/17/2024 |. . .4,129.79 . .607,494 348,308 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 04/21/2023 |.04/19/2024 |..........5,200 |...... 21,494,304 |......... 4,133.52 |...... 1,135,974 [ foeviiieniieiennn [0 2,693,029 | e o 2,693,029 |...... 1,557,085 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/24/2023 |. 04/22/2024 |..........1,400 |........ 5,791,856 |......... 4,137.04 |.........306,968 ...408,501 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......ocevrennnnn 21GI19DL770X0HC3ZE78  |. 04/26/2023 |. 04/23/2024 |..........2,200 |........ 8,923,178 (......... 4,055.99 |.. ...814,999 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coeeeeennnn 21GI19DL770X0HC3ZE78  |. 04/27/2023 |. 04/24/2024 |..........1,500 |........ 6,203,025 |......... 4,135.35|.. . ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/28/2023 |. 04/25/2024 |..........3,200 |...... 13,342,336 |......... 4,169.48 |.........693,801 |...coevueririinnn feeienniniiiniinns e 1,528,263 [ e [ 1,528,263 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 05/02/2023 |. 04/26/2024 |..........1,300 |........ 5,355,4541......... 4,119.58 |.. ... 675,068 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/10/2023 |. 04/26/2024 |..........3,000 |...... 12,412,920 |......... 4,137.64 |.. ....321,491 ... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 05/03/2023 |.04/30/2024 |..........1,700 |........ 6,954,275 |.......... 4,090.75 |.. ....988,697 .199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... 21GI19DL770X0HC3ZE78  |. 05/05/2023 |. 05/01/2024 |. 22,749,375|.. .3,006,610 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 05/08/2023 |. 05/02/2024 |. ..3,310,49% |.. 442,726 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 05/09/2023 |. 05/06/2024 |. . 4,119,170|.. .557,182 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index 21GI19DL770X0HC3ZE78  |. 05/10/2023 |. 05/07/2024 |..........2,400 |........ 9,930,336 FRRR I 1,320,828 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 2IGI19DL770X0HC3ZE78 . 05/11/2023 |. 05/08/2024 |..........1,200 |........ 4,956,744 TR 676,027 |... 676,027 ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/12/2023 |.05/09/2024 |..........7,800 |...... 32,167,824 JUTPRN IO 4,436,341 | .ooovvnnnns fennnnn 4,436,341 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/15/2023 |.05/10/2024 |..........2,700 |...... 11,167,956 PN RN 1,631,811 [.ceeeeeeins | 1,631,811 ... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 05/16/2023 |. 05/13/2024 |..........2,200 |....... 9,041,780 . JUTPRN IO 1,344,681 [..ooeeennns |oeenee 1,344,681 |......... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 21GI19DL770XO0HC3ZE78 . 05/17/2023 |. 05/14/2024 |..........2,400 |........ 9,981,048 (......... 4,158.77 |.. PN RN 1,388,400 [..oeeeeens | 1,388,400 [......... 868,396 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/15/2023 |.05/14/2024 |..........3,100 |...... 13,040,460 ......... 4,206.60 |.. J IO 1,645,967 [..ooovveenn |oenee 1,645,967 |...... 1,104,858 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 05/18/2023 [. 05/15/2024 |..........1,200 [....... 5,037,660 (......... 4,198.05 |.. ....642,337 |... .[99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/15/2023 |. 05/15/2024 |. 15,039,504 |.. 4,177.64 843,167 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 05/19/2023 |. 05/16/2024 |. 23,055,890 |.. .4,191.98 . 2,958,804 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 05/22/2023 |.05/17/2024 |. 14,674,205 .. .4,192.63 . 1,869,641 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/26/2023 |. 05/17/2024 |. 12,616,350 |.. .4,205.45 .325,768 ...199/%
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/24/2023 |. 05/20/2024 |. ..3,292,192|.. .4,115.24 487,792 ...|99/%
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 05/25/2023 |. 05/21/2024 |..........2,200 |........ 9,132,816 4,151.28 (......... 484,089 |..ooeennniiii [ [0l 1,262,452 | L 1,262,452 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 05/26/2023 |. 05/23/2024 |..........5,000 |...... 21,027,250 ......... 4,205.45|......1,087,109 [....oeeeemneeees foeemmnneeeeeennnn [0 2,663,611 | oo [t 2,663,611 ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 05/30/2023 |. 05/24/2024 |..........2,600 |...... 10,934,352|......... 4,205.52 |........552,185 [oeniciiiiiens e [ 1,384,051 | 1,384,051 ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 05/31/2023 |. 05/28/2024 |..........1,000 |........ 4,179,830 |......... 4,179.83 ..t e 220,695 |.eeeeeeeeeeeeen [ feeeeennn . ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 06/01/2023 |. 05/29/2024 |..........3,000 |...... 12,663,060 |......... 4,221.02.........638,218 [....ooeeiviieees |evinnieneiiiennn [ 1,582,832 | o 1,582,832 |... ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeerennnnn 21GI19DL770X0HC3ZE78  |. 06/02/2023 |. 05/30/2024 |..........1,500 |........ 6,423,555 4,282.37|......... ....716,903 |... .[99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 07/03/2023 |. 05/30/2024 |. ..3,118,913].. .4,455.59 ..250,79% |.. 577,423 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL .. ES7IP3U3RHIGC71XBU11 . 06/05/2023 |. 05/31/2024 |. ..9,829,717].. .4,273.79 474775 .. .1,108,826 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 06/06/2023 |.06/03/2024 |. 20,562,480 .. .4,283.85 .993, 168 . 2,325,839 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 06/07/2023 |.06/04/2024 |. 21,337,600 .. .4,267.52 026,339 . 2,488,838 99/96
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 06/13/2023 |. 06/04/2024 |..........2,500[...... 10,922,525|......... 4,369.01.........186,357 |...oovvennnnnninnn oo o280, 163 | e [ 280,153 . [99/9% ..
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 06/12/2023 |. 06/06/2024 |. 15,620, 148 |... 4,338.93 ..731,023 |.. 1,512,363 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 06/13/2023 |. 06/07/2024 |. 23,592,654 .. .4,369.01 1,104,136 |.. .2,176,932 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 06/14/2023 |. 06/10/2024 |. ..6,9%,144|.. .4,372.59 ..330,918 |.. .660,634 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... .. 21GI19DL770X0HC3ZE78 . 06/15/2023 |. 06/11/2024 |. 11,064,600 |.. .4,425.84 ..521,143 |.. 917,680 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 06/16/2023 |.06/13/2024 |.... 15,433,565 |......... 4,409.59 |.. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 06/15/2023 |. 06/14/2024 |.... 17,433,390 |......... 4,470.10 |.. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index 21GI19DL770X0HC3ZE78  |. 06/15/2023 |. 06/14/2024 |.... 14,403,456 |......... 4,501.08 |......... . ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index ES7IP3USRHIGC71XBUT1  |. 06/29/2023 |. 06/17/2024 |.... 39,567,960 ......... 4,396.441......1, PN RN 3,630,158 [..evuneens [onnnns 3,630,158 |...... 1,861,470 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index G5GSEF7VJP5170UK5573  |. 06/20/2023 |. 06/20/2024 |.... 15,360,485(......... 4,388.71 .. J IO 1,440,401 [..oeeinnns |oenee 1,440,401 |........ 686,201 |. ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 21GI19DL770X0HC3ZE78  |. 06/22/2023 |. 06/21/2024 |.... 8,763,780 |......... 4,381.89 [.. .. 840,160 | ... ... 840,160 |.........415,117 |. .[99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 06/23/2023 |.06/21/2024 |.... 8,696,660 |......... 4,348.33 |.. ...906,542 ....906,542 |.........489,102 |. 99/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 07/03/2023 |.06/21/2024 |..........3,500 |...... 15,594,565 |......... 4,455.59 |.. ...304,442 ... 394,442 1).........125,011 | 99/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 06/26/2023 |.06/24/2024 |. .4,328.82 .486,544 277,895 |. 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO09  |. 06/27/2023 |. 06/27/2024 |. .4,378.41 641,742 99/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 06/28/2023 |. 06/28/2024 |. .4,376.86 .656,548 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 06/30/2023 |. 06/28/2024 |........ 10,000 |...... 44,503,800 |.........4,450.38 |...... 2,069,427 |......cceevrrvrnnn [oorrriinnnnniinis 100000 3,650,570 | eneecenns e 3,650,570 |...... 1, ...199/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 07/05/2023 |.07/01/2024 |..........1,200 |........ 5,336,184 ....471,953 |... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [.07/06/2023 |.07/02/2024 |..........2,100 |........ 9,264,339 ........906,518 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.07/07/2023 |.07/03/2024 |..........6,800 |...... 29,912,860 e 137,313 [ e |40 2,983,017 [ [ 2,983,017 ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1 | 07/11/2023 |. 07/05/2024 |..........1,200 |........ 5,327,112)ccuennns 4,439.26 |.. . ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....oeeeeennnn 21GI19DL770X0HC3ZE78  |. 07/12/2023 |. 07/08/2024 |..........1,000 |........ 4,472,160 ......... 4,472.16 |.. JUTRN PO 378,287 | ... 378,287 |... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 07/13/2023 |. 07/09/2024 |..........3,600 |...... 16,236, 144{......... 4,510.04 |.. P A 1,222,360 [.eevuneens fonnnns 1,222,360 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 07/14/2023 |. 07/11/2024 |..........1,900 |........ 8,560,298 (......... 4,505.42 |.. .. 681,046 |... ... 681,046 |... .|98/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 07/21/2023 |.07/11/2024 |. . 9,072,680 .. .4,536.34 .223,816 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBUT1 | 07/14/2023 |. 07/12/2024 |. 17,377,400 |.. .4,573.00 .1,117,035 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11 | 07/17/2023 |. 07/15/2024 |. 10,854,696 |.. .4,522.79 .835,683 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 07/14/2023 |.07/15/2024 |..........3,900 |...... 17,746,833 (......... 4,550.47 |.. ... 836,011 ... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ........ JUKC32MCHID 171265206  |. 07/19/2023 |. 07/16/2024 |..........1,000 |........ 4,565,720 ....304,031 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coveerennnnn 21GI19DL770X0HC3ZE78  |. 07/20/2023 |. 07/17/2024 |............ 900 |........ 4,081,383 ....297,008 |... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 07/21/2023 |. 07/18/2024 |..........5,800 |...... 26,310,772 ,925,107 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 07/25/2023 |. 07/19/2024 |..........2,000 |........ 9,134,920 614,212 |... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index .. 21GI19DL770XO0HC3ZE78 . 07/28/2023 |. 07/23/2024 |..........1,800 |........ 8,248,014 . ....538,489 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 07/31/2023 |.07/25/2024 |............ 800 |....... 3,671,168 ]......... 4,588.96 |.. ... 232,482 ... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 08/01/2023 |. 07/26/2024 |..........2,500 |...... 11,441,825(......... 4,576.73 |.. ... 730,192 |... .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 08/04/2023 |.07/26/2024 |. . 8,956,060 |.. .4,478.03 .208,919 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 08/02/2023 |. 07/29/2024 |. 15,796,865 .. .4,513.39 . 1,295,364 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 08/04/2023 |. 07/30/2024 |. 13,434,090 |.. .4,478.03 1,234,894 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 08/07/2023 |. 08/01/2024 |. ..5,873,972|.. .4,518.44 .496,612 ...|98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 08/08/2023 |. 08/02/2024 |. 13,048,202 .. .4,499.38 ..661,544 |.. . 1,187,748 ...|98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 08/09/2023 |. 08/05/2024 |..........2,600 |...... 11,616,046 |......... 4,467.71 |.........580,802 P A 1,113,843 (... , 113,843 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 08/10/2023 |. 08/06/2024 |..........2,000 |....... 8,937,660 .4,468.83 |.........437,945 ceee foennnn...862,183 ] ... 862,183 ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 08/11/2023 |. 08/08/2024 |..........5,500 |...... 24,552,275 (......... 4,464.05 |......1,227,614 P A 2,486,162 | ... ,486,162 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/12/2024 |..........1,000 |........ 4,489,720 |......... 4,489.72|.........221,792 ... 444,869 | ... ... 444,869 |... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 08/18/2023 |.08/12/2024 |..........2,300 |...... 10,050,333 ......... 4,369.71 |.. ...246,030 | ... ....246,030 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/13/2024 |..........2,200 |........ 9,763,292 4,437.86 |.........494,999 |..oooeiiiiin e | 1,084,387 [.oeeeeennn |oeeee 1,084,387 |... .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ... JUKC32MCHID 171265206  |. 08/16/2023 |. 08/14/2024 |. 11,451,258 (.. .4,404.33 ..585,159 |.. ,402,640 . 1,402,640 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  |. 08/15/2023 |. 08/14/2024 |. 17,653,818 .. .4,526.62 ..666,345 |.. ,635,705 .1,635,705 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 08/17/2023 |. 08/15/2024 |. ..6,555,540|.. .4,370.36 ..342,19 |.. ...853,441 .853,441 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 08/15/2023 |.08/15/2024 |. 16,136,064 |.. .4,482.24 ..508,154 |.. 716,234 716,234 98/96
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 08/18/2023 |. 08/16/2024 |..........3,200 |...... 13,9883,072]......... 4,369.71].........750,891 ,825,557 | ... ,825,557 .[98/96 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 08/21/2023 |. 08/19/2024 |. ..6,599,655|.. .4,399.77 ..345,822 |.. .822,927 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 08/22/2023 |. 08/20/2024 |. 14,917,670 |.. .4,387.55 L T172,735 .. . 1,873,762 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 08/23/2023 |. 08/21/2024 |. . 7,984,818].. .4,436.01 ..407,226 |.. 904,995 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 08/25/2023 |. 08/22/2024 |. 20,706,837 |.. .4,405.71 1,074,685 |.. . 2,552,654 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 08/28/2023 |. 08/23/2024 |..........1,800 |........ 7,979,958 |......... 4,433.31].........396,604 ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 08/29/2023 |. 08/26/2024 |..........2,500 |...... 11,244,075(......... 4,497 .63 |.........552,084 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 08/30/2023 |. 08/27/2024 |..........2,300 |...... 10,384,201 |......... 4,514.87 |.........504,672 ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coceevennnnn 21GI19DL770X0HC3ZE78  |. 08/31/2023 |. 08/28/2024 |..........1,500 [....... 6,761,490 (......... 4,507.66 |.. . N ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 09/05/2023 |.08/28/2024 |..........2,600 |...... 11,691,758 |......... 4,49.83 |.. e 27,014 ... 84,216 | ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 09/01/2023 |. 08/29/2024 |..........6,000 |...... 27,094,620 (......... 4,515.77 | 1,289,704 | [ 100000 2,606,652 [ ceveeneens [ 2,606,652 |...... 1,316,948 |. .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 10/27/2023 |.08/30/2024 |..........1,000 |....... 4,117,370 ......... 4,117.37 |.. ....1,193,807 98/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 09/06/2023 |. 09/03/2024 |..........2,100 |........ 9,377,508 ......... 4,465.48 |.. ... 1,067,269 |... 98/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11 | 09/07/2023 |. 09/04/2024 |. .4,451.14 .929,950 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 09/08/2023 |. 09/05/2024 |. . .4,457.49 . 3,131,555 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11 | 09/11/2023 |. 09/06/2024 |. .6,731,190]|.. .4,487.46 723,141 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 09/12/2023 |. 09/09/2024 |..........2,800 |...... 12,493,320 4,461.90 [.........599,679 |..evvenniiiiii [ [0 1,470,851 |l 1,470,851 |... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 09/13/2023 |. 09/10/2024 |..........5,000 |...... 22,337,200 |......... 4,467 .44 |...... 1,063,251 [ceeeeeenneeees foeeenneeeeeenenn [0 2,648,197 | o [t 2,648,197 ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 09/15/2023 |. 09/11/2024 |..........6,000 |...... 26,701,920 (......... 4,450.32|......1,257,660 [....coeevrnnnnenns foovennnnnnnninnnns [0 3,292,974 | i e 3,292,974 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 09/19/2023 |. 09/13/2024 |..........2,100 |........ 9,332,295 ......... 4,443.95 (... 444217 |oeeeeeeeece oo [ 1,167,592 | e 1,167,592 |......... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 09/15/2023 |. 09/13/2024 |..........4,200 |...... 18,878,244 (......... 4,494.821......... . veeenn..280,746 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 09/15/2023 |. 09/13/2024 |..........3,400 |...... 15,282,388 (......... 4,494.821........ 621,888 PR PO 1,721,286 | ..oeeeennn o 1,721,286 |...... 1,099,398 |. ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 09/20/2023 |. 09/16/2024 |..........2,500 |...... 11,005,500 |......... 4,402.20 |.........523,862 PN RN 1,622,473 [.eveeeeenn [ 1,622,473 |......... 998,611 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeeeennnn 21GI19DL770X0HC3ZE78  |. 09/21/2023 |. 09/17/2024 |..........3,900 |...... 16,887,000 ......... 4,330.00 |.. J IO 2,644,043 | ...ooonnnns fennnnn 2,644,043 |...... 1,794,627 |. .|98/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 09/29/2023 |. 09/17/2024 |. 11,148,930 (.. .4,288.05 .279,436 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 09/22/2023 |. 09/19/2024 |. 20,304,282 .. .4,320.06 .3,277,951 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 09/25/2023 |. 09/20/2024 |. ..9,976,112].. .4,337.44 .1,551,119 1,042,338 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 09/26/2023 |. 09/23/2024 |..........2,900 |...... 12,393,237 |......... 4,273.53 |.. PR PO 2,187,195 [.ooeeneeees fonnnes 2,187,195 |...... 1,524,157 |. ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ........ JUKC32MCHID 171265206 |. 09/27/2023 |. 09/24/2024 |..........3,000 |...... 12,823,530 |......... 4,274.51 .. PN RN 2,269,307 | .eevvrnnnnn feunnnn 2,269,307 |...... 1,581,965 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 09/28/2023 |. 09/25/2024 |..........3,100 |...... 13,329,070 JUTPRN IO 2,256,276 | ..ccvvnnnns feunnnn 2,256,276 |...... 1,557,833 |. ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 09/29/2023 |. 09/27/2024 |..........2,500 |...... 10,720,125 PN RN 1,841,208 [..oeeeenns | 1,841,298 |...... 1,293,500 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/02/2023 |. 09/30/2024 |..........3,000 |...... 12,865,170 . JUTPRN IO 2,287,972 | coevvin [ 2,237,972 |...... 1,570,270 |. ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/03/2023 |. 10/01/2024 |..........1,300 [........ 5,498,285 |......... 4,229.45 |.. PN RN 1,057,563 [.eveeneeens [ 1,057,553 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/05/2023 |. 10/03/2024 |..........2,700 |...... 11,497, 113......... 4,258.19|.. J IO 2,145,476 | ..covvvnnns fennnnn 2,145,476 ...|98/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 10/11/2023 |. 10/04/2024 |..........2,670 |.......... 598,881 e 22430 [oeee 12,796 [ [ [ 22,922 | [ 22,922 .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ... JUKC32MCHID 171265206  |. 10/06/2023 |. 10/04/2024 |. 18,095,700 |.. .4,308.50 3,116,158 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 10/09/2023 |. 10/07/2024 |. . 8,671,320|.. .4,335.66 1,448,760 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 10/10/2023 |. 10/08/2024 |. 11,767,248 |.. .4,358.24 1,910,897 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 10/11/2023 |. 10/09/2024 |. ..3,939,255|.. .4,376.95 619,738 ...|98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 10/12/2023 |. 10/10/2024 |. 10,439,064 |.. .4,349.61 ..530,304 |.. 1,735,502 ...|98/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |..........2,200 [.......... 492,472 022385 [ 10,524 | [ [ 19,783 | [ 19,743 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 10/13/2023 |. 10/11/2024 |..........6,000 |...... 25,966,680 ......... 4,327.78 |...... 1,334,687 4,471,929 |...... 3,137,241 . ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 10/16/2023 |.10/11/2024 |..........6,000 |...... 26,241,780 |......... 4,373.63 |...... 1,346,203 4,204,039 |...... 2,857,836 |. ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/17/2023 |. 10/11/2024 |..........6,000 |...... 26,239,200 |......... 4,373.20|...... 1,330,327 4,206,552 |...... 2,876,224 |. ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/27/2023 |. 10/11/2024 |..........2,600 |...... 10,705,162]......... 4,117.37 |........ 176,151 ATA e e 278,474 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/18/2023 |. 10/14/2024 |..........6,000 |...... 25,887,600 |......... 4,314.60 |.. 872,083 e [ | 4,641,483 |....oouenns [ennnnn 4,641,483 .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/13/2023 |. 10/15/2024 |. 17,921,346 |.. .4,371.06 .809,835 ....809,835 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO09  |. 10/13/2023 |. 10/15/2024 |. 16,610,028 |.. .4,371.06 2,733,741 .2,733,741 98/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 10/26/2023 |. 10/18/2024 |. ....884,920|.. 221.23 .44,681 ..44,681 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 10/19/2023 |. 10/18/2024 |. 25,668,000 |.. .4,278.00 4,881,630 .4,881,630 98/96
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ... JUKC32MCHID 171265206 ). 10/27/2023 |. 10/22/2024 |..........2,800 |...... 11,528,636 ......... 4,117.37 .. i T 2,783,831 [ e [t 2,783,831 ...... 2,134,769 |. .[98/96 ..




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 2 4 5 6 7 8 12 18 20 21 22 23
Current
Description Year Initial

of Item(s) Cost of Credit Hedge

Hedged, Un- Total Adjustment Quality |Effectiveness|

Used for Type(s) Date of discounted Foreign to Carrying at Inception

Income of Maturity | Number Premium Exchange Value of and at

Generation Risk(s) Exchange, Counterparty Trade or of (Received) Change in Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Paid B./A.C.V. ltem Exposure (b)

S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 10/30/2023 |. 10/25/2024 |. 98/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I170UK5573 |. 10/31/2023 |. 10/28/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 10/31/2023 |. 10/28/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL .. ES7IP3U3RHIGC71XBU11 . 11/01/2023 |. 10/29/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC ....ccvvennneeenn 21GI19DL770X0HC3ZE78  |. 11/02/2023 |. 10/30/2024 |.... ...|98/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/02/2023 |. 10/31/2024 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 11/03/2023 |. 11/01/2024 ...|98/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/07/2023 |. 11/04/2024 |.... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 11/07/2023 |. 11/04/2024 |.... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 11/08/2023 |. 11/05/2024 |.... .98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index .. 21GI19DL770X0HC3ZE78 |. 11/09/2023 |. 11/06/2024 |.... 98/96 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/10/2023 |. 11/08/2024 |.... 98/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 11/10/2023 |. 11/08/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3VEC598 |. 11/21/2023 |. 11/08/2024 |. 98/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/14/2023 |. 11/12/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 11/13/2023 |. 11/12/2024 |.... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 11/14/2023 |. 11/13/2024 ...|98/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/17/2023 |. 11/14/2024 ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 11/15/2023 |. 11/14/2024 |.... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 11/17/2023 |. 11/15/2024 |.... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |ABN AMRO CLEARING  549300U16GALU3V6C598 |. 11/15/2023 |. 11/15/2024 |.... ...|98/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 11/15/2023 |. 11/15/2024 |.... ...198/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/21/2023 |. 11/18/2024 |.... .|98/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 11/20/2023 |. 11/18/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 11/21/2023 |. 11/19/2024 |. 98/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I170UK5573 |. 11/22/2023 |. 11/21/2024 |. 98/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 11/22/2023 |. 11/22/2024 |.... ...|98/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 11/28/2023 |. 11/25/2024 |.... ...198/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/29/2023 |. 11/26/2024 |.... ...|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ........ ES7IP3URHIGC71XBU11 |. 11/28/2023 |. 11/26/2024 |.... ...198/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 11/29/2023 |. 11/27/2024 |.... ...|97/% ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 12/01/2023 |. 11/29/2024 |.... ...197/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC ....ccevvnnneeenn 21GI19DL770X0HC3ZE78  |. 11/30/2023 |. 11/29/2024 |.... ...|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 12/01/2023 |. 11/29/2024 |.... .|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 01/02/2024 |. 11/29/2024 |. 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UK5573 |. 12/06/2023 |. 12/02/2024 |. 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/04/2023 |. 12/02/2024 |. 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3VEC598 |. 12/14/2023 |. 12/02/2024 |. ...|97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/05/2023 |. 12/03/2024 |. ...|97/9
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 12/07/2023 |. 12/04/2024 |.... ...197/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/06/2023 |. 12/04/2024 |.... ...|97/% ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 12/08/2023 |. 12/05/2024 |.... ...197/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/08/2023 |. 12/06/2024 |.... ...|97/% ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |, 12/12/2023 |. 12/09/2024 |.... ...197/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/11/2023 |. 12/09/2024 |.... .|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UK5573 |. 12/12/2023 |. 12/10/2024 |. 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO09  |. 12/13/2023 |. 12/11/2024 |. 97/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UK5573 |. 12/15/2023 |. 12/12/2024 |. 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBUT1  |. 12/15/2023 |. 12/12/2024 |. 97/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index | BARCLAYS BANK GSGSEF7VJP5170UK5573 ). 12/18/2023 |. 12/13/2024 |.... . [97/9% ..
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1 2 4 5 6 7 8 10 12 13 15 16 18 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Foreign to Carrying at Inception
Income of Maturity | Number Index Premium Current Exchange Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Received (Received) Year Change in Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Code | Fair Value B./A.C.V. ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KBIHIDSPRFMYMCUFXT09 |. 12/18/2023 |. 12/13/2024 |. .4,740.56 .2,169,116 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3VEC598 |. 12/15/2023 |. 12/13/2024 |. .4,766.38 .766,909 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/15/2023 |. 12/13/2024 |. .4,780.54 1,733,596 97/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 12/19/2023 |. 12/16/2024 |. .4,768.37 .503,112 97/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/20/2023 |. 12/17/2024 |.... ...|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 12/20/2023 |. 12/17/2024 |.... ...197/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/22/2023 |. 12/19/2024 |.... ...|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 12/22/2023 |. 12/19/2024 ...197/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 12/28/2023 |. 12/23/2024 ...|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 12/26/2023 |. 12/23/2024 |.... . .|97/% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.01/17/2024 |. 12/23/2024 |............ 700 |........3,516,492(......... 5,023.56 |.. 96/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC .......ouvvvnnnns 21GI19DL770X0HC3ZE78  |. 12/28/2023 |. 12/26/2024 .4,783.35 (.. 97/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 01/02/2024 |. 12/27/2024 |. 230.85 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UK5573 |. 12/29/2023 |. 12/30/2024 |. .4,769.83 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KBIHIDSPRFMYMCUFXT09 |.01/02/2024 |. 12/31/2024 |. .4,742.83 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 01/05/2024 |. 01/02/2025 |.... ... 229.97 |.. ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/03/2024 |. 01/02/2025 |..........3,500 |...... 16,466,835]......... 4,704.81 |.. ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |ABN AMRO CLEARING  549300U16GALU3V6C598 |. 01/23/2024 |.01/02/2025 |..........4,500 |...... 21,890,700 ......... 4,864.60 |.. ...196/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index .. 21GI19DL770X0HC3ZE78 . 01/04/2024 |.01/03/2025 |.... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 01/05/2024 |.01/03/2025 |.... ...196/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/09/2024 |. 01/06/2025 |.... . ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 01/08/2024 |. 01/06/2025 |..........2,200 |...... 10,479,788 |.........4,763.54 [.c..coovrrrnnnnns |oeennnn 478,926 [ |0nnn 1,106,789 | el e 1,106,789 |... ...196/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 | 01/09/2024 |. 01/07/2025 |..........2,500 |...... 11,891,250 |.........4,756.50 [....ceeeemmunnenes Joeennnnnn536,205 [ [ 1,201,848 | e 1,291,348 |... .|96/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |CIBC ......... .. 21GI19DL770X0HC3ZE78 . 01/10/2024 |. 01/08/2025 |. .933,831 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/12/2024 |. 01/09/2025 |. ..25,214 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |.01/11/2024 |.01/09/2025 |. 724,876 .1,689,994 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 01/12/2024 |. 01/10/2025 |.... 988,783 |... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 01/16/2024 |. 01/13/2025 |..........2,800 [...... 13,344,744 ].........4,765.98 [......ccvvvrnneres |eennnnnn892,507 [ |nnnn 1,425,422 | il |, 1,425,422 ... ...196/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 01/19/2024 |. 01/14/2025 |.... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 01/18/2024 |.01/14/2025 |.... . ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 01/19/2024 |.01/15/2025 |..........3,000 |...... 14,519,430 (......... 4,839.81 .. . ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |ABN AMRO CLEARING  549300U16GALU3V6C598 |. 01/16/2024 |.01/15/2025 |..........3,800 |...... 18,291,832 ......... 4,813.64 |.. . 714,392 ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 01/16/2024 (. 01/15/2025 |..........3,600 |...... 17,380,584]|......... 4,827.94 |.. 631,397 |... ,643,287 ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC .......ouvvnnnnns 21GI19DL770X0HC3ZE78  |. 01/22/2024 |. 01/17/2025 |.... .4,850.43 |.. 380,662 |... ... 788,838 |... .|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 01/25/2024 |. 01/20/2025 |. 231.08 ..29,809 ..29,303 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 01/23/2024 |. 01/21/2025 |. .4,864.60 447,446 912,628 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 01/30/2024 |. 01/24/2025 |. 231.35 ..21,784 ..21,005 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 01/26/2024 |. 01/24/2025 |. .4,890.97 107,357 .211,306 ...|96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL .. ES7IP3U3RHIGC71XBU11 [. 01/30/2024 |.01/27/2025 |. . .4,924.97 152,723 277,426 ...|96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 01/31/2024 |.01/29/2025 |..........1,200 |....... 5,814,780 (......... 4,845.65 |.. ...558,997 |... ...196/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/02/2024 |. 01/30/2025 |.... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 02/01/2024 |. 01/30/2025 |.... ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/02/2024 |. 01/31/2025 K . s ...|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/07/2024 |. 02/03/2025 28071 [ [ 73,070 |... . ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 02/05/2024 |. 02/04/2025 |..........3,000 |...... 14,828,430 (......... 4,942.811.. 665,797 [ceeeeeeeennnens e 1,176,211 [ | 1,176,211 |... .|96/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 02/06/2024 |. 02/05/2025 |. .4,954.23 611,748 .1,065,445 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9  |. 02/07/2024 |. 02/06/2025 |. .4,995.06 .503,202 .807,212 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I170UK5573 |. 02/12/2024 |. 02/07/2025 |. 230.62 ..21,222 .. 22,516 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/08/2024 |. 02/07/2025 |. . .4,997.91 724,047 1,161,968 96/96
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 02/09/2024 |. 02/10/2025 |..........7,300 |...... 36,694,253 ]|......... 5,026.61 |....ciiiiiinnnnns |ooens 1,618,217 |ovveeniiiinnnnn [0 2,432,463 | oeeen | 2,432,463 |... .[96/96 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 02/28/2024 |.02/10/2025 |. 25,348,800 |... .5,069.76 .492,015 .541,233 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 02/12/2024 |. 02/11/2025 |. ..9,039,312].. .399,538 .606,937 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 02/15/2024 |. 02/12/2025 |. ..1,332,898 .. ..28,523 .. 33,058 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 02/13/2024 |.02/12/2025 |. 12,382,925|.. .570,234 .983,053 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |[. 02/14/2024 |.02/13/2025 |..........1,500 |........ 7,500,930 ....534,776 |... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 03/22/2024 |. 02/13/2025 |..........1,000 |........ 5,234,180 ... 425,29 |... ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |..........2,000 |...... 10,059,460 . . ........ 668,612 ... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/14/2025 |..........7,500 [...... 37,541,775 |......... 5,005.57 [euvvueiiiiinnnns oo 1,685,626 [.......cevnvvvvenn [20000. 2,639,545 | il | 2,639,545 |... ...196/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 02/15/2024 |. 02/14/2025 |..........3,300 |...... 16,764,099 556,489 |... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 02/15/2024 |. 02/14/2025 |..........3,000 |...... 15,240,090 ... 887,887 |... .|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/21/2024 |. 02/18/2025 |..........9,100 |........ 2,088,632 96/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/21/2024 |. 02/19/2025 |..........1,300 [........ 6,476,340 96/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/22/2024 |. 02/20/2025 |. 12,717,575 .. 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/23/2024 |. 02/21/2025 |. .2,070,810|.. 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/23/2024 |. 02/21/2025 |. 12,722,000 |.. 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJPSI70UKS573 | 02/27/2024 |. 02/24/2025 |..........3,500 [.......... 803,320 ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 02/26/2024 |. 02/24/2025 |..........1,500 |........ 7,604,295 ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......ocevrennnnn 21GI19DL770X0HC3ZE78  |. 02/27/2024 |. 02/25/2025 |..........2,500 |[...... 12,695,450 ...196/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 02/28/2024 |. 02/26/2025 |..........1,000 |....... 5,069,760 ...|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/01/2024 |. 02/27/2025 |........ 16,000 |........ 3,696,480 ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/01/2024 |. 02/28/2025 |..........3,600 |...... 18,493,488 ...|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/07/2024 |. 03/03/2025 |........ 10,400 |........ 2,408,744 ...196/96 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 03/04/2024 |. 03/03/2025 |..........2,000 |...... 10,261,900 .|96/9% ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/05/2024 |. 03/04/2025 |. 10,157,300 |.. 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/06/2024 |. 03/05/2025 |. 11,740,948 (.. 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index 21GI19DL770X0HC3ZE78  |. 03/07/2024 |. 03/06/2025 |. 12,893,400 |.. 96/96
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index G5GSEF7VJP5170UK5573  |. 03/12/2024 |. 03/07/2025 |..........6,300 |........ 1,456,812 oo |oennnnn 32,081 ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/08/2024 |. 03/07/2025 |..........8,500 |[...... 43,551,365 P A 2,525,500 |... ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ........ JUKC32MCHID 171265206  |. 03/11/2024 |. 03/10/2025 |..........2,500 |...... 12,794,850 ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/12/2024 |. 03/11/2025 |..........4,000 |...... 20,701,080 ...196/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/15/2024 |. 03/12/2025 |..........9,400 |........ 2,158,898 ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/13/2024 |. 03/12/2025 |..........3,500 |[...... 18,078,585 . . . . ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoveeeennnn 21GI19DL770X0HC3ZE78  |. 03/14/2024 |. 03/13/2025 |..........2,500 |...... 12,876,200 |......... 5,150.48 |.. 609,044 |... ....118,326 |... ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 03/27/2024 |.03/13/2025 |..........4,000 |...... 20,993,960 ]|......... 5,248.49|.. 435,092 |... ....436,285 |... .|96/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/19/2024 |. 03/14/2025 |. . 1,889,280 .. 230.40 ..40,241 ..45,607 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/15/2024 |. 03/14/2025 |. 28,143,9%|.. .5,117.09 . 1,353,726 1,695,415 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 03/15/2024 |. 03/14/2025 |. 18,088,910 |.. .5,168.26 .531,975 .577,352 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 03/15/2024 |. 03/14/2025 |. 19,122,562 .. .5,168.26 .797,089 .1,008,377 ...|96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 03/18/2024 |. 03/17/2025 |. 11,328,724 .. .5,149.42 .542,646 .644,3% ...|96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 03/19/2024 |.03/18/2025 |..........2,200 |...... 11,392,722]......... 5,178.51 .. 546,851 |... ... 608,018 |... ...196/9 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/22/2024 |. 03/19/2025 |.........12,200 |........ 2,824,422 ... 231.51 .. ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/20/2024 |. 03/19/2025 |..........2,000 |...... 10,449,240 |......... 5,224.62 |.. ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/21/2024 |. 03/20/2025 |..........1,000 |........ 5,241,530 |......... 5,241.53 |.. . s . ...|96/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/22/2024 |. 03/21/2025 |..........5,500 |...... 28,787,990 ......... TP R 1,338,642 [cevvniiiiiiinn oo 1,350,966 [....ccevvns |oennne 1,350,966 ... ...196/9 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 03/25/2024 |. 03/24/2025 |..........1,000 |........ 5,218,190 .5,218.19 (.. .|96/9% ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/27/2024 |. 03/25/2025 |. ..3,482,850|.. 96/96
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 03/26/2024 |.03/25/2025 |. 13,529,308 |.. 96/96
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 03/28/2024 |. 03/26/2025 |..........7,000 |...... 36,780,450......... 5,254.35 .. [ PP 1,702,935 |... ......1,691,196 |... .. (11,739)]. e [96/96 ...l
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 115,509,096 41,120,498 349,963,758 [ XXX 349,963,758 | 193,334, 165 XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 115,509,096 41,120,498 349,963,758 | XXX 349,963,758 | 193,334,165 XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 115,509,096 41,120,498 349,963,758 | XXX 349,963,758 | 193,334,165 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 115,509, 096 41,120,498 349,963,758 | XXX 349,963,758 193,334, 165 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps XXX XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 115,509,096 41,120,498 349,963,758 | XXX 349,963,758 | 193,334,165 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 115,509, 096 41,120,498 349,963,758 | XXX 349,963,758 193,334, 165 XXX XXX

Description of Hedged Risk(s)

(a)l Code I
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 17,685,023 17,685,023 17,685,023 17,685,023
BARCLAYS BANK GSGSEF7VJPS170UK5573 . |... Y 89,303,529 |.... 76,037,983 |... 76,037,983 .
CIBC ..ceenn ... 2IGI19DL770XOHC3ZE78 . Y. 35,957,890 . 35,957,890 .... 35,957,890 |... . 35,957,890
RBC CAPITAL . ... ESTIP3USRHIGC71XBU11 . Y. 114,666,214 114,666,214 |... ... 114,666,214 | ... 114,666,214 |...
TRUIST BANK . ... JJKC32MCHIDI 71265206 . Y. 10,640, 355 . 10,640,355 |... ... 10,640,355 |... . 10,640,355 |...
WELLS FARGO ... KB1H1DSPREMYMCUFXT09 . |... Y 94,976,293 |... ... 94,976,293 |... 94,976,293 ... 94,976,293 |...
0299999999. Total NAIC 1 Designation 89,303,529 332,278,735 256,240,753 332,278,735 256,240,753

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 89,303,529 349,963,758 273,925,776 349,963,758 273,925,776
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 349,963,758
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK G5GSEF7VJPSI70UKS573 .. [ Tre@sUry...ceeueuueeeeeeeneaeeeeeenee e e e eeeie e eeeennas 912828-X8-8 ........ US TREASURY GOVERNMENT .....eeeeeeeeeeeeeeeeiee s e eeeeee e e e e eeeee e e e eernnneeeeeennnnees [ennneeeeennnnaeeeees 12,246,754 |eveeeeeeeeeeeee 13,009,000 ... 05/15/2027 ...|....... Voo
BARCLAYS BANK G5GSEF7VJPSI70UK5573 .. | Treasury.... 912810-SC-3 ........ US TREASLRY N/B ... 28,905,480 |[.... 36,079,000 |.. ... 05/15/2048 ........... Vieenne
BARCLAYS BANK .. . G5GSEF7VJP5170UK5573 .. | Treasury. .. |91282C-DJ-7 ... US TREASURY GOVERNMENT . 43,809,008 .. 53,589,000 |.. ... 11/15/2031 .. V..
BARCLAYS BANK .. G5GSEF7VJPSI70UK5573 .. | Treasury. . [91282C-GM-7 US TREASURY N/B ... ,342,287 .4,581,000 |.. 02/15/2033 .. v

0299999999 - Total

89,303,529

107,258,000




STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

ABN AMRO Clearing ........ccccoceee. Chicago, L .o foree e o e s e 6,777,397 |.......... 5,910,584 |........... 7,414,745 |.
The Bank of New York Mellon .. New York, NY ... foovin o fommmen e e o (51,608,351)........ (60,492,008)|........ (17,406,771)|..
Federal Home Loan Bank of
Chicago .ovveeeeeeerreeeececeeerereeees Chicago, L .o foroe e e e s e 7,017,854 |............ 4,015,383 |............ 3,654,543 |.
JPMorgan Chase Bank ............... New York, NY ..o oo o s e e e, 4,836,924 |.......... 10,541,836 |........... 8,505,441 |..
KeyBank National Association
................................................. Cleveland, OH .. ..6,276,354 |.. .5,605,465 |..
The Northern Trust Company ... Chicago, IL ..ccooovovivvvinnns oo 18,481,046 |..........44,818,565 |......... 78,803,311 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 45,375 45,375 45,375
0199999. Totals - Open Depositories XXX [ XXX 493,204 (8,173,401) 10,387,535 86,622,110
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 493,204 (8,173,401) 10,387,535 86,622,110
0499999. Cash in Company's Office XXX | XXX XXX XXX

0599999. Total - Cash

493,204

(8,173,401)

10,387,535

86,622,110

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......

|F|RST AMERICAN TREASURY OBLIGATIONS .....utseiieeistiititetisiit ettt ettt ettt e e e

8209999999.

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

381410-23-2 .......

|GOLDMAN SACHS FINANCIAL SQUARE ...eieiiiutttiitttstttt ettt ettt ettt ettt ettt ettt et e et e e e et e e e e e

.............................. 30,422,772

.................................. 259,882

................................. 185,088

8309999999.

Subtotal - All Other Money Market Mutual Funds

30,422,772

259,882

185,088

30,422,772

259,882

185,088
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