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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ...t [ 571,364,725 |..ooeeeeicccreiees o 571,364,725 |....coccoeeee. 530,282,000
2. Stocks (Schedule D):
2.1 Preferred stocks ... ..1,000,000 1,000,000 |... 1,000,000
2.2 Common stocks ...
3. Mortgage loans on real estate (Schedule B):
B0 I =] 1= o T SO SO PO PTEROR TP
3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 4] T =T (ot =Y O R SO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvevieieienieieieieeeieieseeenes [eeeseseeseieseeieseseseeeesieses [orterinieiinte ettt steerees eeeeeiesseieseseeseese s eenees [eeeeeseeesesees e eae s eaenens
4.3 Properties held for sale (less $ ..o,
=T a oW o] = g o1 OO APPSR RO OTRORP RO RPN
5. Cash($ oo (121,529) , Schedule E - Part 1), cash equivalents
[ J 11,729,652 , Schedule E - Part 2) and short-term
investments ($ ..o , Schedule DA) ......ccoooovvveveveens fooeiiiice, 11,608,124 [ o 11,608,124 |..cooveie 9,595,424
6. Contract loans (including $ premium notes) ...... 7,186,294 21,871 e 7,158,422 |...ocvn 6,245,896
7. Derivatives (Schedule DB) ....
8. Other invested assets (Schedule BA)
9. Receivables fOr SECUNMLIES ...........ciiiiiiiiiiieiiieeee e [ [ [ [
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...coovoviveveuceeeieieicieieieiens foeeereneeeneas 607,039,746 |.....cocveveen. 27,871 | 607,011,874 |............... 563,010,681
13. Title plantsless § ..o charged off (for Title insurers
14.  Investment income due and accrued .. 6,637,125 6,637,125 |...coovovinee 6,162,764
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|....................... 307,647 | 10,197 [ 297,450 |.oooveviieieiae 276,776
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccoeeveveiiieieueeeeceeeeeee s [eeeeeeeeeeens 8,539,587 |.eoeeeeeeeeeeeeeeeeeees e 8,539,587 | 8,298,686
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ )
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coiuiiiiiiiiiiiieieeieeieeeeee o [oeesie s sesiees [oreeies e s [oeeie s
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccvvcevrvvins reeiimniiiiiiicciceiciis o o oo
16.3 Other amounts receivable under reinsurance CONracts ...........ccccevvveees foveiiiiiiiiiiiiiiiiiiiiiis o oo [
17.  Amounts receivable relating to uninsured plans ............ccccoeoieiiiiiiiiniineins e [ [ o
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-......ccceceueeene 1,540,802 .o o 1,540,802 |..coovee 1,900, 126
18.2 Net deferred tax asset ...21,357,460 |................. 14,347,109 | 7,010,351 | 7,056,611
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and software
21.  Furniture and equipment, including health care delivery assets
(B e ) et [ 130,735 | 130,735 [ [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ................c.ccceveeveeevies fooerneieiiiics 6,186 [.ovveeeeeeeeieeeeeeees [ 6,186 [.ooeeiiecie 845
24. Healthcare ($ cooeoeverrereeeeceeeeenes ) and other amounts receivable ...... [....ccccccoeenne. 1,923,316 |.ocovvneee 1,880,948 |..ocoovvves 42,368 | 31,759
25. Aggregate write-ins for other than invested assets ... o oo oo e
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvveuiuevereirieieeeieieiseeseie e e 647,482,603 |................ 16,396,861 |................ 631,085,742 |................ 586,738,248
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo | ) ) OO PSR USROS
28. Total (Lines 26 and 27) 647,482,603 16,396,861 631,085,742 586,738,248
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 234,431,358 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................cccccooeveinennen. Modco Reserve) . 234,431,358
2. Aggregate reserve for accident and health contracts (including $ 286,279,874 |...
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................c.ccceeone...... Modco Reserve) ... |.oooovveceennn. 464,601
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, LiN€ 4.4, COL. B) .....ccuiiiiiiiiieieiieeeeeee et 2,805,792
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
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 $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. 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
LT discount; including $ ...234,172 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiiiiiiiiee ettt et se e sa e b e e b et e e e e eneeeneeeneeeneenneeaes

9.2 Provision for experience rating refunds, including the liability of $ accident and health

experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........ccccccevvreinnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
LI and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
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 (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18. Amounts held for agents' account, including $ ..534 agents' credit balances
19. Remittances and items not allocated
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 valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates .............ccccoeeiiriiiiiinnnn,
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

2,858,157 2,956,209

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ....

550,601,615 510,017,945

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) .

550,601,615 510,017,945

29. Common capital stock .
30. Preferred capital stock ....
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

2,000,000 2,000,000

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) ........ 78,484 128 74,720,303

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 80,484,128 76,720,303

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 631,085,742 586,738,248

DETAILS OF WRITE-INS
2501.  Unclaimed funds
2502.
2503. et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 2,858,157 2,956,209

2,858,157 2,956,200

3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 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 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1 less
(O] N IO O SO SO SO TETETSOESOSO STTTTETOEOSOUSOTSOTOSO TSRS OSSO SOUPPUOPERUTPRPRTPRUPTPRUN! RSRRRRRRON 87,898,275 |....ocvvnnnn. 78,586,962
2. Considerations for supplementary contracts with life contingencies 105,863 ... 393,173
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) 27,302,974 |.....ccvvnnne. 25,910,956
4. Amortization of Interest Maintenance Reserve (IMR, Line 5) ..633,329 | 620,601
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEAERMA ...........ccouiiiiiiiiiiiiii ettt et ettt s e e saeesaeeneenesneeana|eabe et e et e st e s s s seesreesreeans [oeessessseesre e st e e reereeaeenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 9,150,000 315,000
9. Total (Lines 1 to 8.3) 125,090,441 105,826,692
10. Death benefits 20,835,719 | 22,295,118
11.  Matured endowments (excluding guaranteed annual pure endowments) ... 79,128 |.. ...82,031
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operatlons Summary Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16, GrOUP CONVEISIONS ...euviiuiiiuiiiuieitteittesteesteesteesteesseasseassesseesseesseesseesseeaseanseaasesssesheesssesbeebeenbeenbeenseenseesseeseesheesbeesbeenseenseenseessesnnesnns |obnentnenteenteenteenbeebeenenene
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts 40 494 710 21 966 354
20.  TOLaIS (LINES 10 10 1) ..vviuiriiiiiiiiietetetet ettt sttt bttt sttt bt s et st e bbb e b e s e st e s e s e b e b et e s ese st s e s s e b e b esesene e ssssesesebesesenensssssnnesesdoaeteteterennnnns 92,085,548 |................. 71,508,160
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt e bt b e b h et et h et h et bt e bt a et et b ettt nenen
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6)
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 1,878,608 2,349, 142
25. Increase in loading on deferred and uncollected premiums .. 899,444 |... (49,790)
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 118,521,663 98,677,059
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 6,568,778 |.....cccvvvenee 7,149,633
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) 6,568,778 |...ccccovvvennn 7,149,633
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 1,682,697 594,057
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.cuiuiiiiiiiieietetceeeeeeee ettt s ettt s s s s s s s ettt 4,886,081 |..ccvvvrinnne 6,555,577
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ (1,609,897) (excluding taxes of $ .....cccovevvurrrnncen 12,105 transferred to the IMR) 70,296
35. Netincome (Line 33 plus Line 34) 4,956,377 |.ooovverernnn 6,555,577
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccoeueiiiieiereieiieieee e 76,720,303 70,943,203
37. Netincome (Line 35) 4,956,377 |.ooovverernnn 6,555,577
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax .(740,294))... .(653,141)
41. Change in nonadmitted assets 388,847 826,589
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ...ttt see e e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES .........ooiiiiiiiiieie ettt s se e e e e e sseesne e e [
50. Capital changes:
50.1 PRI IN .veieetiieteieteiete ettt ettt ese e se e eses e et e e e s ese s es e s es e s s ese s e s et eseae et en s eseae s eA e s ese s ese s ese s esensesentesenseseneesenesesesesenseses ernte ettt [t
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........ccccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccvcveueveueueuieeieie e 3,763,825 5,777,099
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 80,484,128 76,720,303
DETAILS OF WRITE-INS
08.301. Legal recoveries from settlements with third parties ....
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECIEA NEt OF FEINSUIANCE .......o.vuiueeeeeeiiceceeeeee e ceeaeeeee s sseeeeeee e e ssesesese e saessseeesesesesesesesasnassesesesesnassesesesessnnns [crriricueureneas 86,780,428 |....cceuevnne 78,783,559
2. Net investment income 26,537,968 |................. 25,201,609
3. Miscellaneous income 9,150,000 319,066
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 122,468,396 104,304,234
5.  Benefit and [0SS related PAYMENTS ............cceuiieiiiiiiieietetetceee ettt ettt ettt es e s s et e s s et esesees s ssasesesesesesnss s ssesesesesesessanssans [oesesssssesesess 51,100,037 |.ccovevennn. 50,736,116
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooiiiiiiiiiiiiiieieeieeee e o [
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS .............cccooveieveveueuiicciciete et fere e eeeneeees 25,439,883 |...ccveenee 26,856,728
L T 1Yo U= o IS o= o IR (o o] 03] o] o [=Y £ Y TP RPN
9. Federal and foreign income taxes paid (recovered) net of $ ................. (1,597,792) tax on capital gains (losses) ............... (274,419) 1,134,446
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 76,265,501 78,727,291
11.  Net cash from operations (Line 4 minus Line 10) 46,202,895 25,576,943
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS ...t R R R R R R R e R R R R R e R R R R R e e R e ane s
12.2 Stocks ...
2R (T4 (o= o =N (o= g T OO AT P KOO
D Y= It (< OO AP KOO
12.5 Other INVESTEA @SSEES ... .eiiuiiiiiiitieitie ittt b ettt ettt e bt e at e saeesh e e ehe e bt e bt e mbeemeeembeemseemeesaeesaeesaeesbeenbeebeennafoesbessteesteetssa s s assassaess [resensiessessreesae s sre e sneeere e
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ...............cccocoiieieieieieeceeeeeeie et e [P | (260)
12.7 MiISCEIIANEOUS PrOCEEAS ... .eiueiiuieitieitie ittt e bt e ettt st e s it e sheesbeeebe e et e e bt am bt ea et ea et eae e ehe e eh e e ebe e bt ea b e embeembeemsesanesaeesaeesbeesbeanbeans
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....coovoviviueueuieieeeeieie ettt ettt essssss s s s st essss s esssssens oeneneseseseseais 11,209,648 |................ 21,731,548
13. Cost of investments acquired (long-term only):
TR0 T =TT o TSRS TRSSRRSSTSTSRTI NERURTTRR 53,460,727 |.ceerennee 45,401,945
BT (o o1 (OO AT OP KOO
IR 1Y (T4 (o= o =N (o= o T OO AP T O P KOO
T Y= T (< O OO AP U T KON
13.5 OLNEI INVESTEA BSSELS ......cuveueiriceeeeteeresesceceetetreseesseeteeseseseseeeteeseeesesseeseeseeeseseeeeeessaeseeeeeeesseaereseEesesesaesnsesesesasaesnsesesessssnneaosisietsussssasssecasasessesininnes [ooeurernanirieaenns 1,000,000
13.6 MiSCEIIANEOUS @PPIICALIONS ... .coiuieitiitieii ettt sttt ettt ettt eat e ae e sh e e sbe e bt e bt ea bt enbeeasesseeseeesbeesbeesbeenbeebeeneeannennne
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 53,460,727 46,401,945
14. Netincrease/(decrease) in contract loans and premium notes 915,689 409,741
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] (43,166,769) (25,080,137)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrpIUS, [€SS trEASUNY STOCK ..........c.ciuiiiiiieitieii ettt sttt ettt se e sae e aeesbeesbeesbeebeamnesmsesneess [sreenssnsse s s e s s sbessreesnes [oeesressre et s
SR = To T ot Yo i (T Lo ST RO PP NPT
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends t0 STOCKNOIAETS .............cciiiiiiiiii e bbb b bbb e b r e aesre s [se e b e s b e s e s e bbb ens [seebesse e
16.6 Other cash Provided (APPHEA) .........cueuiriiriirieieeieter ettt sttt ettt ese e st s ss bbb e s ese e se st esesebebesese s sessesesesesenese s sssaee (1,027,900) 736,378
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne (1,023,426) 1,132,549
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) .......ccccceceuevvirveerererrernnnnn. 2,012,700 1,629,355
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......oucvivviiieeectet ettt ettt ee ettt s st b s e s bbb s s e st b b st s s s bbb ss e st b b s s e s b et st ss et s e b s s s nsebe b s ebeben e e s 9,595,424 |........co. 7,966,068
19.2 End of year (Line 18 plus Line 19.1) 11,608, 124 9,595,424
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Capitalized INTEIEST ...ttt s et a et e s et e s e e s bt s s e e s e et e s es e ns et et s esenanans [eresetntseneaeeseeea e ne e neen 8 |




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... |..cceoeveinnnns 87,898,275 |.ooeeieis 52,795,809 [....coorieiiine, 4,674 | 24,321,929 [ooooieiieeee o 10,775,864
2. Considerations for supplementary contracts with life contingencies ............... ... 105,863 |... XXX . XXX .. .... 105,863 |... . XXX .
3. Netinvestmentincome ..........cccccooiiiiiiiiiiiiiiicc e, .. 27,302,974 |... ...6,188,941 |. 1,353 .4,054,539 |... . 13,569,683 |.
4. Amortization of Interest Maintenance Reserve (IMR) 633,329 | 166,369 |-.oveveeeecieeeeeene 30 |ereireeeene 108,965 |..oveveeeeieisieesieeseene [ 357,96
5. Separate Accounts net gain from operations excluding unrealized gains or losses ......
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ..............ccoooiiiiiiiiiiiiiiee s
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........ccccercueiiiiiierireeniie e
8.2 Charges and fees for deposit-type contracts ....

8.3 Aggregate write-ins for miscellaneous income . 9,150,000 9,150,000
9. Totals (Lines 110 8.3) ..c.eovvveevrveirieiriciireene 125,090,441 59,151,118 12,638,458
10.  Death benefits B 20,835,719 |..covenne 20,835,265
11.  Matured endowments (excluding guaranteed annual pure endowments) .

.79,128 |.

12, Annuity DeNEfits ......coouiiiiiiiiieee e

13.  Disability benefits and benefits under accident and health contracts

14.  Coupons, guaranteed annual pure endowments and similar benefits ..........ccccoovevviies oiiiiiiniiiii s

15.  Surrender benefits and withdrawals for life CONTACES ...........corerueueueieeninrrsieeeeeees oeeereneiienes 8,426,510

16.  GIOUPD CONVEISIONS ...eeiieeiiiieiieaeaaaeeeeaaeaaaeeeeaaeaaannseeeaeaaaanseeeaeeaaanseeeaesaannssneeseaanssnneees |essosseeessssisseeeeesannnneeees e

17.  Interest and adjustments on contract or deposit-type contract funds .30,

18. Payments on supplementary contracts with life contingencies ............ JO RO .. 104,397 |

19. Increase in aggregate reserves for life and accident and health contracts .. 40,494,710 ,250, 175 17,624,435 14,619,466

20.  Totals (LINES 1010 19) ...cuiuiuiiiiiiiiicicee it e 92,085,548 |.......ocvevueee 31,871,373 [ 1,108 [ 25,007,681 [.coeeeeeeieeccciienns e 35,205,386 |.......cceeee XXXt [ [

21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only)

7,628,273 |...

...5,073,817 |. .1,464,345 |...

22. Commissions and expense allowances on reinsurance assumed ..............c.ccvevveeeveens [oereeeeeieseseseenens 1,71 | 1,637 |.
23. General insurance expenses and fraternal expenses....................... .. 16,028,080 |... ..11,731,507 |.
24. Insurance taxes, licenses and fees, excluding federal iNCOMe taxes ...........coceveeeveees |overereineeniens 1,878,608 |.....cccvvvnn 1,785,293
25. Increase in loading on deferred and uncollected premiums .. 899,444 | 899,766
26. Net transfers to or (from) Separate Accounts net of reiNSUraNCe. .........ccccovcveirviieriiies foeiiiiiiiiiiiniiniieeiiies [ e o
27. Aggregate write-ins for deductions ............ccocceiiiiiiiiiennnen. .
28, TotalS (LINES 20 10 27) ..eveuiuiiiieeeeteieieeeesesestete ittt sees 118,521,663 51,363,393 853 27,026,086 38,503,523 1,627,807
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNe 28) ........ceeveueriruerieieisieeeieresieesieeseeenes Jooeeeseeieennens 6,568,778 |.....coovverrnee T, 787,725 | 5,204 | 1,565,210 [oovvveeeeeccccene [ (13,800,012) |-.vveveeeeieeeeeeee [, 11,010,657 [
30. Dividends to policyholders and refunds to members ...........ccccceiiiiiiiiiiniicnieeeeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......ccccecerieuerierereseesieesieenienes [rereeeenieieinenns 6,568,778 |.....coovverrnee T, 787,725 | 5,204 | 1,565,210 [oovvveeeeeccccene [ (13,800,012) |- [, 11,010,657 [
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns 1,682,697 2,224,721 1,224 383,204 (3,490,612) 2,564,159

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) 4,886,081 5,563,004 3,979 1,182,006 (10,309,400) 8,446,492
34. Policies/certificates in force end of year 100,240 91,366 1 1,369 7,504 XXX
DETAILS OF WRITE-INS

08.301. Legal recoveries from settlements with third parties ... fos 9,150,000 [.eveeeeeeeeeeeeeeeeeeeeee oo e e e e o 9,150,000 J.oeoveeeeeeee e
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........oovoviieiiiiiiiis fooriiiiiiiie s oo e [ e e i | [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 9,150,000 9,150,000
2701.
2702.

2703, et e e eeaanee
2798.  Summary of remaining write-ins for Line 27 from overflow page ..........cccceveviiiiveirins fomeoiiiii e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

Universal Life
With Secondary

9

Variable

10

Credit Life

1"

Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ................. .52,795,809 42,871,548 |... .. 1,047 ... ..9,923,214 |...
2. Considerations for supplementary contracts with life contingencies .. D.9.0 I XXX ovvvvvvvenideveee et XXXt XXX b XXX e b XX XK
3. Netinvestment income 6,188,941 |... 5,160,263 |... .. 1,028,646 |...
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccoeververenenens [ooeeeneniennnns 166,369 [....oooeeeiciiies ool 137,918 | | I SV ISR USRS 28,450
5.  Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous iNCOME ............ccceeeeeiiinieeeenn.
9. Totals (LiNes 110 8.3) ...uiviiiiiiiiiiiiie it 59,151,118 48,169,729 1,079 10,980,310
10, DEath DENETILS ..ottt .20,835,265 .18,903,456 1,931,794
11.  Matured endowments (excluding guaranteed annual pure endowments) . ... 19,128 ... 79,128
12.  Annuity benefits XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX...
13.  Disability benefits and benefits under accident and health contracts ...
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group CONVEISIONS ........uvvvvvvvvrrrirriririniineennnnennennns
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies ...................
19. Increase in aggregate reserves for life and accident and health contracts ... 8,250,175 5,310,148 (102) 2,940,129
20.  Totals (LINeS 1010 19) ..eeviuiiiiiiiiiiii e |onneeeeaees 31,871,373 |eeeiiieieieieeie e 26,075,545 |...cveeieiiiiens (8B) |- veenveenveerenieniene feerierierierereeies e 5,795,915 [ o e [ [
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 5,073,817 |... 3,158,217 |...
22. Commissions and expense allowances on reinsurance assumed .. .
23, General iNSUFANCE EXPENSES .......ceviereerreerseeiseesseesseesessesssesseesseesseesses 11,731,507 |... 1,825,174 |...
24.  Insurance taxes, licenses and fees, excluding federal income taxes 1,785,293 155,407
25. Increase in loading on deferred and uncollected premiums .... ..899,766
26. Net transfers to or (from) Separate Accounts net of reinsurance. .
27.  Aggregate write-ins for deductions ................eeeiiiiiiiiiiiiiiiii
28.  Totals (LINES 20 10 27) weuveevieieeieeireeieeieesiiesieesseesteeseesresneesseesaeesseenaees 51,363,393 41,671,288 9 9,692,097
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..........cccocueves foreeireeiinnns TT87,725 o e 6,498,442 |...oooeeiene 1,070 [eneeeeeeeieeeieen oo s 1,288,213 [ o s [ [
30. Dividends to policyholders and refunds to members ...........cccccccevvinieenenn.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |-ssereereens T087,725 | o 6,498,442 |.....cooiins 1,070 oo o [ 1,288,213 |- [ [ [ [
32.  Federal income taxes incurred (excluding tax on capital gains) .................. 2,224,721 1,932,048 243 292,430
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) 5,563,004 4,566,394 827 995,783
34.  Policies/certificates in force end of year 91,366 82,117 9,249
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...............
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........cccoeriiiiiiiiiiiiiiiics O O O O Ul RN
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) .... 3,886
10, Death Denefits .........ccooiiiiis | 855 LT e 8B4 | s [ [ oeeeeee s neieies [reee et
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts .
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28. Totals (Lines 20 to 27) . 853 549 305
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (LiNe 9 MINUS LiNE 28) ........cervrueirieirieinierinieeneerenesieesienessesessesessesessesensens frosmsesnnnnennnens 0, 204 oo 1,622 [ 3,581 e e [ e [ o
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus LiN€ 30) ........ccceovruerirueririerinieinieeneeresesenseenesesesnenens froesesenennneninnennns 0,204 | 1,622 [ 3,581 o [ o i o e
32. Federal income taxes incurred (excluding tax on capital gains) .. . 1,224 411 813
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) 3,979 1,211 2,768
34. Policies/certificates in force end of year 1 1
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1

Line 1

c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts 24,321,929 ...24,321,929
2. Considerations for supplementary contracts with life contingencies ....
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ..
7. Reserve adjustments 0N reiNSUrANCE CEABM .........uuuiiiiiiiiiiiie ittt e et e e e e e e e e e s e abe et e e e e e bbb e e e e e anbaneeeeaas
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNS ............ foueeriiiiiiiiii e e i i e |
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3). 28,591,296 28,391,363 173,607 26,326
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts
16.  GroUP CONVEISIONS ....eevviiiuiiiieeeiiiiiiieeeeaniieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds ...
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .... 17,624,435 17,608,536 15,900
20. Totals (Lines 10 to 19) .. 25,007,681 .. 24,821,335
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES ........ccuuurreeiiiiuiirieeeiniieeeeesaaiereeeesannes
24. Insurance taxes, licenses and fees, excluding federal income taxes ..
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 27,026,086 26,834,350 177,911 13,826
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 1,565,210 [ooeeeeeeenne 1,557,014 [ o e e (4,304) e 12,500
30. Dividends to policyholders and refunds t0 MEMDETS ..........uiiiiiiiii e e e s e e eneaeees .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) .................... 1,565,210 [ooeeeeeeenne 1,557,014 [ o e e (4,304) e 12,500
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 383,204 381,343 (977) 2,838
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) 1,182,006 1,175,670 (3,327) 9,662
34. Policies/certificates in force end of year 1,369 1,346 13 10
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiie et sneesnneesne |resiiessiteeesnessieessreeesnes |oriee e e srees [eree e e [eee e e e [rree e [ree e [eee e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUIANCE CEABM ........c.uuuiiiiiiiiiiiie ittt e ettt e e e et e et e e bt et e e e e e bttt e e e e e e abb e et e e s e aasbeeeeeeeanbbeeeeeeannaneees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES .........c.. foueeiiiiiiiiiiiiii s fe e e i e | |
8.2 Charges and fees for deposit-type CONMTACES .........c..iiiiiiiiiiii i s be e ste e s s aeesbeessans |senteeensneeetesessseeenanessseees [onseeenssesenaeeeeseeesssesenseeees [sreeesasesessseseseeesssesesaneeens [oreeeseeenteeenssesenteeeseeeens [oeeenuee e et e e et e e e e e e e e [eeeere e e et e e e enae [eere e e e
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3) .
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUP CONVEISIONS ....ceeviiiuiiiieeeiiiiiieeeeesiieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONtINGENCIES .........ccuiiiiiiiiiiiiiii g gl [ e [ e [
19. Increase in aggregate reserves for life and accident and health contracts ....
20.  Totals (LINES 100 19) .iiiiiiiiiiiiiiiiiiieee ettt e e s ssnreeee s s snnneeeesssnnneeeesssnnneeeessnnnneeeeeeeeee R . B BN | N NN . BN BN ...
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed ...........cccceeeerrniiveeeerinsiieeeeesensieeeeeessnsveeeeeeee R ... NGRS . WA ... |....... B B NN ... B ...
23.  General iNSUranCe EXPENSES .......cccurureeeiiniirreeeiaiiiereessasirrreessanssnreessassnneeessssssneeesssssssneeessssssnneeesssnsnneeeseee ... N ... NGy N ... .. .
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions .....
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ..
30. Dividends to policyholders and refunds to members .
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ............................................................................................................................................................................................................................................................
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......oouuuiiiiiiiiiiiiee et
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)
34. Policies/certificates in force end of year
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE ........ueiiiiiiiiiiieie ettt e e e sreeenne |oesreseseessineessnesssseessnees | eireeesines e e e s e s s e e e seees [oeteee e e ee e e ee e s e e sra e e [eree e s ee e e e s e e [eree e e [ree e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts ...10,775,864 |... ... 2,205,124 |. ... 7,884,237 |.
2. Considerations for supplementary contracts with life contingencies .. . .
3. Netinvestment income ...13,569,683 |... ...13,487,745 |.
4. Amortization of Interest Maintenance Reserve (IMR) . 357,965 |... 355,776 |.
5. Separate Accounts net gain from operations excluding unrealized gains or
losses

6. Commissions and expense allowances on reinsurance ceded ...
7.  Reserve adjustments on reinsurance ceded ...........ccccoiiiiiiiiiiiiiiiiiiiiiiiices e [ e o e L L L L L L [

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts 20,581,103
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .

24,703,512 2,301,622
XXX L XXX...
L XXX
L XXX... .|
.1,738,199 |.

18.  Payments on supplementary contracts with life contingencies XXX . L XXX e | . PUTTTTY . . . . . e . - X N . .
19. Increase in aggregate reserves for life and accident and health contracts ... 14,619,466 (10,735), 14,570,404 59,797
20. Totals (LINes 1010 19) ..coiiuiiiiiiii i e 35,205,386 |.ecuveerieiiiiiiien foreeeenienieiieien o 1,727,464 ..o [ o [ [ [ [ [ 33,300,437 |..coveeenee. 168,485
21.  Commissions on premiums, annuity considerations and deposit-type

contract funds (direct business only) ... 1,090,111 |...

22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions

1,664,788 |
27136 |

314,082 | .
27844 |

2,138,000 |..
70,012

28.  Totals (LINeS 20 10 27) ....uuiiiiiiiiiiiii e 38,503,523 2,151,158 35,860,647 491,718
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) (13,800,012)].vvveeeeeeeiriieeeeees feereeeeiieeeeeeecieeee foeeieeeeeeee 150,464 |..ooooeeiieeeeeeiies e eeeeiiieeeees feeeeeeeeieeee e e o e e [, (14,132,888)|............... 182,413

30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..

(13,800,012)..vevvveiieiiieiens e o 150,464 [ [ [ [ o o e [ (14,132,888)|...cvevennnne 182,413

32.  Federal income taxes incurred (excluding tax on capital gains) (3,490,612) 34,156 (3,566,176), 41,408
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) (10,309,400) 116,308 (10,566,712), 141,004
34.  Policies/certificates in force end of year 7,504 1,302 5,058 1,144
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8

9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year ..... .132,051,550 |.... . 111,493,831 |....

2. Tabular net premiums or considerations ..... 26,485,180

3. Present value of disability claims incurred ...........ccccoovoniniiinines [oeminininieieiee

4. Tabular iNErESt .......ccovueviieiicicieiceie e | 5,647,965

5. Tabular less actual reserve released ............ccocevvveviiviiiiiniinicnies foeninnieiiniinienis [ f s e [ f s [ e e [

6. Increase in reserve on account of change in valuation basis ......... | v o e [ [ [ e o [ [ [

6.1 Change in excess of VM-20 deterministic/stochastic reserve over

NEt PreMIUM FESEIVE .....cocuiiiiiiiiieiiiesiie sttt siee e [reenieeienie e e XXX vevveees e e foeviiii s e e s e, XXX foreeiii e

7. Otherincreases (net) . .

8. Totals (Lines1t07) ... R R 164,184,695 ..o [ 136,303,934 | 1,307 oo e [ 27,879,454

9. Tabular cost .........ccccoeviennne ...15,129,919 |... e 12,220,457 ... 2,908,586 |...
10. Reserves released by death ............cccoooveiveiiiiiciciceieeiceieens oo 5,494,559 |..ooiiiiins e 5,359,836 |....covveirieriieiriies [ o [ 134,923
11. Reserves released by other terminations (Net) .........cccccovveveveeeins foererceeens 3,258,492 | [ 1,919,861 | [ [ [ 1,338,631 | oo oo [ [
12.  Annuity, supplementary contract and disability payments involving

life CONtINGENCIES .......ooiiiiiiiieee e [ neiieieeieeis [ [ [ [ [ [ s [ e [ [
13.  Net transfers to or (from) Separate Accounts ............ccccceeeiicnninne
14.  Total Deductions (LINES 910 13) ......cccoeueveiriieriereieieieeieieiesesieinas 23,882,970 19,499,954 876 4,382,140
15. Reserve December 31 of current year 140,301,725 116,803,979 431 23,497,315
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year .............c.cccoccvueues |reeeenes 105,593,981 [.ovoviviieccices [ 88,504,576 |.....cceveririiicies oo e [ 17,089,405 [..ovoeeiccceeies e [ oo o
17. Amount Available for Policy Loans Based upon Line 16 CSV 98,157,033 82,624,783 15,532,250

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @
(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations ...

3. Present value of disability claims incurred

4. Tabular interest

5. Tabular less actual reserve released

6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)

8. Totals (Lines1t07) ..

9. Tabularcost ...................

10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life

contingencies
13. Net transfers to or (from) Separate Accounts
14.  Total Deductions (LINES 910 13) ...c.eoviiieicreieeceeeeeeeee et 4,081 1,213 2,868
15. Reserve December 31 of current year 24,580 22,099 2,481
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YT ...........c.cevveveveveuereaeeeeeeeeeieeenens [ 19,806 |..oooveeeveennee 19,806 |..oveeeeeeeeeeeeeeeeeeeeee oo eeeeeeees oo eenens |eeeeeee e eneeee oo e eeeeen eeeeeeeeeeeeeeeeeeneeens |oeeee e
17.  Amount Available for Policy Loans Based upon Line 16 CSV 19,806 19,806

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included 0N ... page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

17

Amount Available for Policy Loans Based upon Line 16 CSV

1. Reserve December 31 Of PriOr YEAN .......c.cceiiriririeieieieieiie sttt sssssesesesesesessssssesesesesenesssssssesesesesssssssssssssesesenes |rorenenenneneneees 10,480,618 [ooiiiiiiiii 79,008,366 [o..nvoeeieciciiiiiiiccs [ oo [ 1,474,252
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
L - 1o TU = 01 (= (=] TR
5. Tabular [€ss aCtUal rESEIVE FMEIEASEM .........cc.eiiuiiiiiii ittt e e bt e bt e bt e bt e bt e et e eheeeheeebe e beebeeabeenseanneensesneeaneenbeens
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (Net) ......ccccoeoereiiieiieieeeeeeee e
8. Totals (Lines 1t07) ...
9. Tabular cost .......cccceevviienns
10. Reserves released by death ............c.cccceeee.
11.  Reserves released by other termiNatioNS (NEt) ...........iiiiiiiiii ettt ees
12.  Annuity, supplementary contract and disability payments involving life contingencies
13. Net transfers to or (from) Separate Accounts .
14, Total DedUCHONS (LINES 90 13) ...oiiiiueiiieiiiiicieieieieeeeeete ettt e s bbbt s st s st s s bbbt ns st b b s s s b st s s s s s s s 7,501,742 7,337,142 164,599
15.  Reserve December 31 of current year 94,105,053 92,614,902 1,490, 151
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAI ..........ccccveviieiuereieiieeseteteteiseessae et sssssse st ssssssse st sss s sesesesessssnsesesesessssnsssesesssns |rescsesesssnsncns 75,708,539 |......covvnene 75,708,539 |....ooieiieiicirieirceinis oo [ [ [

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

® N OEWN =

©

10.
1.
12.
13.
14.
15.

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

RESEIVE DECEMDET 31 Of PHIOI YEA ... .ottt ettt a e e bttt e bt e s b e e st e ea e e eaeeea e e ea e e eb e et e e a b e embeenseeneeen s e eaeesaeenneenaeennean
Tabular net premiums or considerations
Present value of disability claims incurred ..
Tabular interest
Tabular less actual reserve released .....
Increase in reserve on account of change in valuation basis
Other increases (net)
Totals (Lines 1t0 7) .....
Tabular cost
Reserves released by death
Reserves released by other terminations (net)
Annuity, supplementary contract and disability payments |nvoIV|ng life cont|ngenC|es
Net transfers to or (from) Separate Accounts
Total Deductions (Lines 9 to 13)
Reserve December 31 of current year

17.

16.

Cash Surrender Value and Policy Loans
CSV Ending balance DECemMDET 31, CUIMTENT YEAI ........eiiuiiiiiiiiiiiaie ettt ettt ettt e e et aeeehee e beeeb e e st e e bt e beenbeenbeenseannesneas
Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds ... 262,941
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ... 422,539
17. Net investment income (Line 10 minus Line 16) 27,302,974
DETAILS OF WRITE-INS
0901. Miscellaneous investment income .. .(185) ..(185)
0002, e oo a e ae e R e e ReeaeeaesaeeaeeaeeRe e Rt e aeeae e Rt e ReeaeeReeaeeaeeaeeaeeaeeaeeaeeaeeaeeaeeae e e eaeeaeeaeeae e e ean e e e e eneeeeean [oeeeee e e e e e e e e e e e ea
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

............... 393,516 amortization of premium and less $

amortization of premium and less $

...................................................... amortization of premium and less $ ..o

........................... for company’s occupancy of its own buildings; and excludes $ ........................... interest on encumbrances.

accrual of discount less $ amortization of premium and less $

........................... accrual of discount less $ ..........c.cccceveueeeee. @mortization of premium.

investment expenses and $

segregated and Separate Accounts.

(h) Includes $

........................... interest on surplus notes and $ ........................... interest on capital notes.

............... 288,550 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government DONAS ........cccociieiiiriienieinieniens [oresieniniiiicsiceiieeiienies [oreeiieeiie e seenies [oreeeseee s enies [oeeite e [
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. (963,088) (516,612) (1,479,700)|...
1.3 Bonds of affiliates .... . .
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,

above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 5 6

3 4 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
FIRST YEAR (other than single)
1. Uncollected 104,401 ,
2. Deferred @and GCCIUET .........c.oiiiiiiiiiiiii ittt e bttt b ekt b bt b e bt e bt b e bttt eb e bt nbe et [er e 2,846,952 |..ooieeiieiieinne 2,846,952
3. Deferred , accrued and uncollected:
LG T 1T USRSV URURURURURURUY ITURURORTRUR 2,951,354 | 2,943,590
3.2 REINSUMANCE @SSUMEA ..ottt sttt e bt ettt e et eaeesseesbeesbee st ebeenseensesnnesseesneesneenseenseens|onesnesineninesteenbeenbeereeane
3.3 REINSUIANCE CEARM ......ooiiiiiiiiiii ittt ettt ettt beesbe e bt e bt e b e e nesena e et ..
3.4 NEt (LINE T+ LINE 2) 1.ttt et e et e e e e e s eeeseseeaseeeeseeseeseesseanesneaneasesseasennnns ebestesienienieneeas 2,951,354 |.ooiiiiiiiis 2,943,590
4. Advance ,
L g TN 0 I - USSR RURURTRURRN 2,892,664 |......cocevevene 2,916,145
6. Collected during year:
L =Y SRR RSRTRRURTIY ITPRPRORRR 7,978,426 |..ocovveviiiiine 6,940,555 [....oeiieieiiiiiiieiririnine [ o [ 1,037,871
6.2 Reinsurance assumed
6.3 REINSUIANCE CEARM ..ottt ettt ettt e ae e ae e s heesbeeebe e be e bt enbeemseensesmeesseesbeesseennfoestnentee st e st e e bt eneeneene e [oenteneen e s e e e seesaeenreens .. R
. 7,978,426 6,940,555 |.. 1,037,871 |.
7. 10,871,089 |..oovvievieiiiiins 9,856,699 1,014,390
8. Prior year (uncollected + deferred and accrued - adVaNCE) ............coerieriiiiiiieniiiieriee e e 2,240,005 |....ocoviiinne 2,268,804 ... [ [ [ (28,799) [+ e
9. First year premiums and considerations:
L T 1T RSO UR U URURURURURURUY SETURORORPROR 8,631,084 |.ooeeiiine 7,587,896 1,043,189
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)
SINGLE
10. Single premiums and considerations:
10.1 Direct ....oovvvrvinenne 24,519,632 ..24,314,299 |.
10.2 REINSUIANCE @SSUMEA ......eiiuiiiiiiiiiiatie ettt et ettt ettt s ae e bt e e be e bt e bt e bt eaeeeaseeaeeeaeeebeesbeenbeenbeenneennesnnaoresbeenbtenbeetteaeeneseneeanes
10.3 REINSUFANCE CEUABM ...ttt ettt ettt e b et sbe e s bt e beebees [oeeebeesre e st e st e s e e |
10.4 Net 24,519,632 24,314,299
11.  Uncollected 490,132 [oviiiiiiciiiie 410,229
12. Deferred and accrued 15,780,763 |.....cocovereennee. 15,778,095
13. Deferred, accrued and uncollected:
I TRt T =Y USSR PR URUSURURURURIN NUSURURURPRO 16,233,493 ..o 16,153,590
13.2 REINSUIANCE @SSUMEA .......iiuiiiiiiiiiiiie ettt sttt ettt ettt ae e it e s bt e bt et e e be e bt e bt eneesnnesnnesneesbeenbeens [oreenesneninesines ... 37,401 ...34,734
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
14. Advance
15, LINE 13.4 = LINE 14 oottt ettt e et e et et e e st e Rt e Rt eReeReeR e e Rt e Rt ene e Rt eReeneereeneeneeneeneeneeneanen [ereeieeie s 15,592,862 |..ccvvvveeeriienns 15,713,522
16. Collected during year:
16.1 Direct 54,214,526 |.....covevreens 44,519,855
16.2 Reinsurance assumed
16.3 Reinsurance ceded 138,618 [ooeveeeiieiciis 138,618
54,176,507 |.. .44,477,5% |..
17. 69,769,369 |.. .60,191,118 |..
18.  Prior year (uncollected + deferred and accrued - advance) 15,021,810 15,188,538
19. Renewal premiums and considerations:
19.1 Direct 54,792,021 |.ooeiiiienne 45,051,796
19.2 Reinsurance assumed ...94,156 |.. ...89,402 |..
19.3 REINSUFANCE CEUARBM ......ouiiiiiiiiiiiiei ettt ettt b ettt n e nesine s [ereenesassee s 138,618 138,618
19.4 Net (LINE 17 = LINE 18) ..o ittt ettt ettt ettt eese st e seeseeseeseeseeseeseeneeneeneeneaneaneas 54,747,559 45,002,579
TOTAL
20. Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed

20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

87,898 275

52,845,026

138,618
52,795,809

...89,402 |..

24,321,929

24,321,929

10,775,864
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 REINSUIANCE @SSUMET .....couiiitiiiieitieie ettt et e st e ste e te e bt esbeeseeeaeesaeeeaeesaeesbeeabeebeenbeenseeneesneesneesaeenaeennean
24.3 Net ceded 18SS @SSUMEM ......c..ooiuiiiiiiiiiieie ettt
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, LINE B) .........ccoiiiriiiiiiiiiiiiieeeee e
26.2 Reinsurance assumed (Page 6, LiNE 22) ...........coiiiiiiiiiiiiee e
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
.......................... 1711 e 1837 [ B8 [ e [ B e e
(1,711) (1,637 (68) (6)
1,711 1,637 68 6
........................ (1,711 e (1,837 [ (B8) [ e [ (B) [ e
................... 5,338,307 [ 4,488,113 e [ [ e 890, 187 |
................... 1,483,361 v 19,015 | oo 1,484,345 s [ [ e
...................... 806,611 [ovvceiciiiree BB6,688 [ o o 239,923 [ o
7,628,273 5,073,817 1,464,345 1,090, 111




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment

Fraternal

Total

2.

3.11 Contributions for benefit plans for employees
3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

Salaries and wages ...

plans

plans

Legal fees and expenses ..
Medical examination fees ..
Inspection report fees
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment
Rental of equipment ..
Cost or depreciation of
software
Books and periodicals ...
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees ....
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
.......................... recovered)
Agency conferences other than local meetings ....
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere

8,607

9.3 Aggregate write-ins for expenses .. 2,070,719 473,662 2,936,366
10.  General expenses inCUIMed ..........cocoovveninnnne |, 12,262,264 oo o 2,138,009 . @) ... 16,449,263
11.  General expenses unpaid Dec. 31, prior year .... .... 716,231
12.  General expenses unpaid Dec. 31, current year ... ...138,822 |....
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv.
CUITENE YEAI ..uuniiiiiiieeeeccei et
15.  General expenses paid during year (Lines 10+11-
12-13+14) 2,125,652 1,352,807 421,183
DETAILS OF WRITE-INS
09.301. Investment advisory fees to affiliate .... .391,974 |...
09.302. Data processing and other consulting fees .
09.303. .o
09.398. Summary of remaining write-ins for Line 9.3 from
LYY Lo T o T g O O P O Y
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 2,070,719 473,662 391,984 2,936,366
(a) Includes management feesof § ... to affiliates and $  .eeeeriiiiiiiiee e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $ 7.0ther c.oueeeeeeeeeeeeeeans $
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ...
2. State insurance department licenses and fees
3. State taxes on premiums ...........ccceeeiiennns
4. Other state taxes, including $
for employee benefits 950,702 |.... 951,456
5. U.S. Social Security taxes . 296,787 |.... 339,750
6. Al other taxes ........cceevuvnn. 2,667 3,018
7. Taxes, licenses and fees incurred ... .. 1,808,596 |. 1,879,964
8. Taxes, licenses and fees unpaid Dec. 31, prior year X 12,479
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 38,005 39,570
10.  Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 1,782,623 1,852,873
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1through 4 ......c.ciiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and UNP@IG ........eeeeie e L e
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .........ccccccvvvvvvvvvinicn R . BN ... B ... QA SN ... B B ...
13.  Provision for deferred dividend contracts .................... N NG .. BN ... B ............ DAL .. DN N . DN ... DN . .............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15. Total Lines 10 through 14 ..o L N N Y B N o [,
16.  Total from prior year .......ccccceeeveeevviieeeeeenniineeeeeee SR .. NG ..... . ...... . B ...... . G ...
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

5
Credit
(Group and
Individual)

Group

0100001. 1958 CSO 3.00% NLP .... . 187,545 |... . 187,545 |...
0100002. 1958 CSO 3.00% NJM ...
0100003. 1958 CSO 3.50% CRWM ..
0100004. 1958 CSO 4.50% NLP
0100005. 1958 CET 3.00% NLP
0100006. 1958 CET 3.50% NLP ...
0100007. 1980 CSO 4.00% CRWM ..
0100008. 1980 CSO 4.50% CRVM
0100009. 1980 €SO 5.00% CRUM ....cvovvvreeererereiriecrcrereeiiens fooreereeinennnn 1,223,985 oo
0100010. 1980 CSO 5.50% CRWM ..
0100011. 1980 CSO 6.00% CRWM .. BT o | .
0100012. 1980 CET 4.00% NLP .... 195,814 195,814 |...
0100013. 1980 CET 4.50% NLP .... 490,545 . 490,545 |...
0100014. 1980 CET 5.00% NLP .... 39,102 ...39,102 |...
0100015. 1980 CET 5.50% NLP .... ... 47,298 |.. .. 47,298 |..
0100016. 2001 CSO 3.00% CRWM ....oeoveeeriieeieieeeeeeeeies [ 2,127,458 | [ 2,127,458 |...
0100017. 2001 CSO 3.50% CRWM .. ...68,104,494 |.. ...68,104,494 |...
0100018. 2001 CSO 4.00% CRWM .. ...29,345,269 |... ...29,345,269 |...
0100019. 2017 CSO 3.50% CRWM ...oovviieciereieeeeeceeeeis oo 5,131,889 | [ 5,131,889
0100020. 2017 CSO WM-20 3.25% NPR ......ocooevevereiieicieieieiens foreieiiiiicieinns 1,635,725 | oo 1,635,725
0100021. 2017 CSO WM-20 3.00% NPR .......cooevevererriieiereiiiens e 1,591,837 | o 1,591,637
0100022. Anticipated Mortality > 2017 CSO VM-20 3.00%

NPR s |t 3,050,026 | e 3,050,026
0199997. Totals (Gross) 139,457,662 139,433,097
0199998. Reinsurance ceded 92,098 92,098
0199999. Life Insurance: Totals (Net) 139,365,565 139,341,000
0200001. 2000A 5.50% Deferred 2000 .........ccccovvveveeereeeies fooreeriieiieicinen 326,252 | oot XXX e | 326,252
0200002. 2000A 5.25% Deferred 2001-2002 ............. .5,008,340 .5,008,340
0200003. 2000A 4.75% Deferred 2003, 2007-2008 ... 955,182 ... 955,182
0200004. 2000A 5.00% Deferred 2009 ... 1,607,437
0200005. 2000A 4.50% Deferred 2010 ... 1,947,268
0200006. 2000A 4.25% Deferred 2011 ....... 2,079,622
0200007. 2000A 3.75% Deferred 20122013 .....ococoveveiviees foeriviiicicine 3,020,624
0200008. 2000A 4.00% Deferred 2014 ......ocoooveveveveiieens e 767,060
0200009. 20121AR 3.75% Deferred 2015-2016, 2019 .. .6,745,249
0200010. 20121AR 3.50% Deferred 2017-2018 .........ccccoeee foeeriviriirrnnnae 4,076,522
0200011. 20121AR 3.25% Deferred 2020, 2022 ........cccccooe foorerrirerrnnnes 20,606,218
0200012. 20121AR 3.00% Deferred 2021 .......cocoevevvvcveens fveriiiiiciiinae 7,664,611
0200013. 20121AR 4.25% Deferred 2023 ...... 22,604,127
0200014. 1983a 8.75% Immediate 1990-1991 ......coccveevieis fovrereiiiciiieae 259,383
0200015. Deposit Admin. Funds at Various Rates 1982 ... [...cccoovnnen.n. 206,390
0299997. Totals (Gross) 77,874,284 77,874, 284
0299998. Reinsurance ceded XXX
0299999. Annuities: Totals (Net) 77,874,284 XXX 77,874,284

0300001.
0300002.
0300003.
0300004.
0300005.
0300006.

2000A 4.5%
2000 |AM 4.5%
2012 |AR 3.75%

2012 1AR VM-22 Non-Jumbo 3.50%-3.99% 2018
2012 1AR VM-22 Non-Jumbo 4.00%-4.49% 2022 ... |.

2012 1AR VM-22 Non-Jumbo 4.50%-4.99% 2023 ...

0399997.

Totals (Gross)

1,230,769

1,230,769

0399998.

Reinsurance ceded

0399999

. SCWLC: Totals (Net)

1,230,769

1,230,769

0400001.
0400002.
0400003.
0400004.
0400005.
0400006.
0400007.
0400008.

1959 ADB with 1980 CSO 3.50%
1959 ADB with 1980 CSO 4.50% ..
1959 ADB with 2001 CSO 3.00% ..
1959 ADB with 2001 CSO 3.50% ..
1959 ADB with 2001 CSO 4.00% ..
1959 ADB with 2017 CSO 3.50%

1959 ADB with 2017 CSO VM-20 3.00% NPR ...

1959 ADB with 2017 CSO VM-20 3.25% NPR

0499997.

Totals (Gross)

798,395

798,395

0499998.

Reinsurance ceded

0499999

. Accidental Death Benefits: Totals (Net)

798,395

798,395

0500001.
0500002.
0500003.
0500004.
0500005.

1952 Disability with 1958 CSO 3.00%
1952 Disability with 2001 CSO 3.50%
1952 Disability with 2001 CSO 4.00%
1952 Disability with 2017 CSO 3.50%

1952 Disability with 2017 CSO VM-20 3.25% NPR

0599997.

Totals (Gross)

0599998.

Reinsurance ceded

0599999.

Disability-Active Lives: Totals (Net)

0699998.

Reinsurance ceded

0699999.

Disability-Disabled Lives: Totals (Net)

0700001.

0700002.

For excess of valuation net premiums over
corresponding gross premiums on respective

policies

Additional Actuarial Reserves — Asset /

Liability Analysis

160,108

15,000,000

160, 108

15,000,000

0799997

. Totals (Gross)

15,160, 108

15,160, 108

0799998.

Reinsurance ceded

0799999.

Miscellaneous Reserves: Totals (Net)

15,160, 108

15,160, 108

9999999.

Totals (Net) - Page 3, Line 1

234,431,358

234,406,778

24,580

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
a mortality risk are Life Insurance $

Accidental Death Benefits $

Miscellaneous Reserves $ .......c.ccoovvvvvinininninnnns .

; Annuities $

. Dlsablllty Active Lives $

12

; Supplementary Contracts with Life Contingencies $
; Disability - Disabled Lives $




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2 If not, state which kind is issued.
non-participating
2.1 Does the reporting entity at present issue both participating and non-participating contracts?......
2.2 If not, state which kind is issued.
NON=PATETCTPATING ©.vvitieieie ettt ettt ettt b et s e s e et s e s e b et e s e s e se s e e s s et et et et e s e st s e st s e b et es e s e e s e s sttt esnan et annee
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceiiiiiiiiiiiie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
Two contract forms have a preferred loan structure where the charge i 3% ..o
6. Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? ......... Yes[ ] No[X]

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

9.2 State the amount of reserves established for this DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ATE RESERVE

EXHIBIT 6 - AGGREG

Total

Comprehensive

2

Individual

Medicare

Supplement Vision Only

Dental Only

Federal
Employees
Health Benefits
Plan

Title XVIII
Medicare

Title XIX
Medicaid

S FOR ACCIDENT AND HEALTH CONTRACTS ©

Credit A&H

1"

Disability
Income

12

Long-Term
Care

Other Health

© XN OAWN =

ACTIVE LIFE RESERVE
Unearned premium reserves
Additional contract reserves (b)
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Reserve for rate credits
Aggregate write-ins for reserves ..
Totals (Gross)
Reinsurance ceded
Totals (Net)

............. 958,532
203,622,747
........ 19,500,000

122,243
............. 478,991

............. 801,692
...... 202,836,594
........ 19,500,000

228081279

............. 601,234

...... 223,138,286

............. 341,760

224,081,279

601,234

223,138,286

341,760

CLAIM RESERVE

Present value of amounts not yet due on claims
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Aggregate write-ins for reserves
Totals (Gross)
Reinsurance ceded
Totals (Net)

........ 62,198,594

62,198,594

62,198,594

TOTAL (Net)

286,279,873

285,336,880

TABULAR FUND INTEREST

10,630,783

19,608

10,599,741

11,433

0601.
0602.
0603.
0698.
0699.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 6 from overflow page
TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)

1301.
1302.
1303.
1398.
1399.

Summary of remaining write-ins for Line 13 from overflow page ....
TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.




Gl

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEfOrE FBINSUIANCE .............cccvciviiieeeeeceeeeeeee ettt ettt ettt a ettt a s s e s s et e s e tesessssss s esesesesesesssnasssesesesesesesnanans [eeeeeesenereienennns 460,127 [ o | 460,127 [ [
2. DEpPOSIts rECEIVEA QUIMNG thE YEAT ......c.cvviieiveieieiieeectete ettt ae et s sttt e e s s sttt s s s s s s s s s e st s e s s s e st s se e s s e bt es e e s e st ses e s es e b et st en et ebese st snsnsesesasansnns [sessenececueenensnaen 73,936 [--eeececeeerieieeerierininens [oerereeeeereneeee s [ 73,936 |..veeececeeeeeeeeceeeeeeens e
3. Investment earnings credited to the account
4. OhEr NEE CHANGE IN FTESEIVES .......o.euivivviiceitetete ettt ettt e ettt ss s e b ettt s s s e s e st se e s s s ettt e s s s et s e s s s e bt s et e s e s e st et s b s e s e s s s s e s s e st s s e s esebesas s nsesesesesanns|oessecscsssseasasecacaseneaes 912 [ o [ 12 [ e
LT o= ToT =T Lo o (L= o g Fo T To e R T T o] Y= O O O O U SO
LS U =Y T Lo et g T T OO SO OO OO RSOOSR RO RO
7. Net surrender or withdrawal payments
F T O (o T=Y T (=T B (=T o (o R o o 0 ) IS T=T 0T T= (=Y At oTo oL SO OO OO RO RSO RO
9. Balance at the end of current year before reinsurance (LINES 14+2+3+4-5-8-T-8) () ........cveveveueueueeiieieieietetesesesesese e sesesesesssses st e sesesesssesssesesesesesessnnens |oestesesressssereiees 464,607 |...ooeecccerrries e [ 464,601 [ovoveiiieeeeeees [
10. Reinsurance balance at the beginNINg Of the VAT .........c.o ettt ettt et e e e e et e et e st e st e st e st e steste st e stestessenne [oeeseeseeseeseeseeseeseeseeseeeess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseesesseeseesness [oeeseeseeseeseeseeseeseeseeseeseens [seeseeseeseeaeeaeeseeseeae e eaene
11.  Net change in reinsurance assumed
R (=1 e oL TR T I (=T g TS U =T Tor o= L= O S O OSSO SO PP PUOPPRI RO RN
13.  Reinsurance balance at the end Of the YEar (LINES 1O+ TT=T2) ...ttt ettt ettt et e he e s bt e bt e bt e a et eaeeaaseeaeesheesbeeabeebeenbeenseansesnsesnnesnees [sreensesnsssisnaienasnaenssennses [seesseessessseansesiaesiessenaies [oesesssessiesseesseessesnsesisess [oessesnsesisesieesessessrenssness [oereeesessseesseensnsnsssiessienas |orsesnsesesaesaesssesssesnseanns
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 464,601 464,601

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiieee e B
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee B
Reported as Dividend Accumulations or Refunds (captured in column 5) .........ccccoooiiiiniiiniennne B,
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoviinininnnnnnnns B

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
Due and unpaid:
PRt T O O O O O O O PO AT PPN
1.2 REINSUrANCE @SSUMEM ....cc.eviieiiiieiieeeiieeeieeecieeeeteeesteeesseeesneeessseesnnnees [eeesnneesineeesneessneessneesnine [oerneesssreesneeesneessnneesinee |orireeesneessnneesineessneessnes |ooneeesseeesneessnnessneessnees [oseessnneesneessneesoneeesneens [oreessnneenireessseesseeesireeen [oeeesneessneeesreessreessrneess [reesreeeseree s e e s e ennnee e
G I oY g ST = T oY =Y o o O O O O O PO AP PT PPN
7 = A A O S S S SRR S URRRY
In course of settlement:
2.1 Resisted .......ccceveenn D20t B 1 =Y ot ) AT RO RO RO OO ST OO O TT O PP TP PR OPRTOPRPN
Bt 17 =T E T =T g Lot B T T = O O O O O O PP NPT
B =T ET W =T g Tt R ot =Yo [T ) AP P RSO R RO OO ST SO OO PO OU PSP ISP OPRTTOPRTRTRPRN
2.14 Net () J () J (D) cevverveeeeeeeeeeiienies [oeeieeieeseeee s oeersesses s [ o
2.2 0ther ..o 220 DIFECL ..
2.22 Reinsurance assumed
B B =11 E T = oo [T O O O O O O PO NPT
224 N .. ne e e [eeeeee e 944,392 [ (b) weveveeenee 735,004 [ (D) wooeeeeeereeirereirieine (D) e e (<) R 209,387 | oo
Incurred but unreported:
B DIMBCE ittt n e [een e 4,512,732 | 1,902,575 |oeeeeeccee A 47T oo oo 2,595,974 oo e
3.2 REINSUIANCE @SSUMEA ...ttt [eoeseeneseseeseeeseieaens 5,764 | 473 [ 1,160 | o [ 431 | o
3.3 REINSUIANCE CEABT ......ceeveeeeeeeeeeeeeeeeeeeeee et eeean et en e [eerereesese e 7 N 2,277 oeeeeeeeeeeeeeeeeeeeeees oot eeeees e [ eees [ et
BUA N o[ 4,516,219 | (b) .cvvvveenee. 1,904,471 | (b) wevvevevrinnnee 1,167 | (B) woveveriieene 47T | [() NP 2,596,404 |...c.ooieeeeeeeeees [
TOTALS ... BT DIFECE ..t [ 5,435,937 .o 2,616,415 | A P T4 ATT | o 2,805,338 |.o.ooeeeeeeeerees [
4.2 REINSUrANCE @SSUMEA .......c.eovieeeeeeeeeeeeeeeeeeeeeeeee e seeeeeeneaensannans |oeeesseseseeeseeseeas 26,951 | 25,337 oo 1,160 oo e [ A53 | [
4.3 REINSUIANCE CEABM .....oveviiiiieieice e [eeeseieieee e 2,277 oo, 2277 oeeeeeeeeeeeeeieinieieies |t [oereee st [ [ et
4.4 Net 5,460,611 | (a) 2,639,475 | (a) 1,167 14,177 2,805,792

in Column 2 and $

in Column 3.

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $ Group Life $
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $

.............................................................. , and Individual Annuities $ ..o
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 3

Total Individual Life (a) Group Life (b)

4
Individual
Annuities

5

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

1. Settlements During the Year:
T DIFECL bbb ettt
1.2 REINSUIANCE @SSUMEA .....cutiiiiiiiiiiiieieet ettt ettt st e sb e e sb e e b e b e e e eaee e
1.3 Reinsurance ceded .....

2. Liability December 31, current year from Part 1:
b B =T PR T U O TP PO TP PR PP PPPPN
2.2 REINSUFANCE @SSUMEA .......oiuiiiiiiiiieitieite ettt ettt ettt sa e bbb et sae e sae e e ne s
2.3 Reinsurance ceded .....

3. Amounts recoverable from reinsurers December 31, CUMTENt YEAI ..........ccoccvriririiiiininineeesese e oo
4. Liability December 31, prior year:
AT DHTECE ...ttt bbbttt b ettt [ran et 4,958,750
4.2 REINSUIANCE @SSUMEA ......oueuiiiiieeiieieieeesieie ettt sttt sttt se e e e st esesesese e e s sesesesene e e |eseie e eeeeeneneacaeas 19,874 |....
4.3 Reinsurance ceded .

5. Amounts recoverable from reinsurers December 31, Prior YEar ............cuviiiiiiiiniieieeeee e

................... 1,560,906

................... 2,805,338

..20,017,119 ...

6. Incurred Benefits
L2 =T SRS U PP PS PSP URUPURPTY RSSO 42,724,901
6.2 Reinsurance assumed
6.3 REINSUIANCE CEABM ......ouiiiiiiiiii et

6.4 Net 43,128,315

................... 1,567,381

1,632,364

.64,983 |...

20,581,103

........................ 21,203 inLine1.1,$ reeeeeeieenenennn. 19,128
T 21,203 inLine6.1,and $ ..cccvovrcrrcrcnnnn. 79,128
inLine 1.1, $
inLine6.1,and $ «coeeeeveeeeeeeeee e

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Includes § oo 320,260 premiums waived under total and permanent disability benefits.
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EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

16.

17.
18.1
18.2
19.
20.
21.
22.
23.
24,
25.
26.

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):

2.1 Preferred stocks

2.2 COMMON STOCKS ...t
Mortgage loans on real estate (Schedule B):
3.1 First liens

3.2 Other than first IENS. .......co.ei ittt b e bbb be e e

Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........cciiiiiiiii e
4.2 Properties held for the production of INCOME...........cccuiiiiiiiiiiiecececeee e
4.3 Properties held for sale

Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments

(SCREAUIE DA) ..ttt b bbb bbb bbbt bbb bbb bbb ne s
Contract loans
Derivatives (Schedule DB)

Other invested assets (Schedule BA)

Receivables for securities

Securities lending reinvested collateral assets (Schedule DL)

Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 1 to 11) ..
Title plants (for Title insurers only) ...

Investment income due and accrued

Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection

15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....

15.3 Accrued retrospective premiums and contracts subject to redetermination

Reinsurance:

16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies

16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon

Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care and other amounts receivable

Aggregate write-ins for other than invested assets

Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(Lines 12 to 25)

From Separate Accounts, Segregated Accounts and Protected Cell Accounts
Total (Lines 26 and 27)

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page

Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page ....

Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

The financial statements of Bankers Conseco Life Insurance Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the New York Department of Financial Services (“Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of New York for
reporting the financial condition and results of operations of an insurance company and determining its solvency
under New York Insurance Law. The Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted
as a component of prescribed and permitted practices by the State of New York.

The State of New York may adopt certain prescribed accounting practices that differ from those found in NAIC SAP.
As required by New York, the Company uses continuous CARVM reserving methods for its deferred annuity contracts
versus curtate CARVM reserving methods required by NAIC SAP. If curtate reserving methods were used for
contracts issued beginning January 1, 2001, surplus would be increased by $499,127 and $304,818 as of

December 31, 2023 and 2022, respectively. Additionally, net income for the years ended 2023 and 2022 would be
increased by $194,309 and $48,973, respectively. Using curtate CARVM reserving methods for deferred annuity
contracts would not have caused the Company’s risk-based capital to trigger a regulatory event. 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 New York is shown below:

SSAP  F/S F/S

# Page Line# 2023 2022
NET INCOME
(1) Bankers Conseco Life Insurance Company, State of
New York basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 4,956,377 $ 6,555,577
(2) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (194,309) (48,973)
(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 $ 5,150,686 $ 6,604,550
SURPLUS
(5) Bankers Conseco Life Insurance Company, State of
New York basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 80,484,128 $ 76,720,303
(6) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (499,127) (304,818)
(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 $ 80,983,255 $ 77,025,121

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and
assumptions that affect the reported amounts. It also requires disclosure of contingent assets and liabilities at the
date of the financial statements. Actual results could differ from those estimates.

C. Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity
considerations with mortality risks are recognized as income when received. Health premiums are earned ratably
over the terms of the related insurance and reinsurance contracts or policies. Expenses incurred in connection with
acquiring new insurance business, including acquisition costs such as sales commissions, are charged to operations
as incurred.

In addition, the Company uses the following accounting policies:
(1) Short-term investments and cash equivalents are stated at amortized cost, which approximates fair value.

(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.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern, continued

©)
4)

®)
(6)

)

®)

©

Unaffiliated common stocks are carried at fair value.

Redeemable preferred stocks are stated at amortized cost, except those rated NAIC class 4 or lower quality,
which are carried at the lower of amortized cost or fair value. Perpetual preferred stocks are carried at fair
value, not exceeding any currently effective call price.

Mortgage loans on real estate are stated at the amortized unpaid balance, excluding accrued interest.

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.

The Company does not utilize anticipated net investment income as a factor in the premium deficiency reserve
calculation.

Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and
loss reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are
necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount reported. The methods for making such estimates
and for establishing the resulting liabilities are continually reviewed and any adjustments are reflected in the
period determined.

The Company has not modified its capitalization policy from the prior period.

D. Going Concern

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

2. Accounting Changes and Corrections of Errors

5.

During 2023 and 2022, the Company did not record any material changes in accounting principles or corrections of errors.

Business Combinations and Goodwill

A

During 2023, the Company did not acquire any other company accounted for as a purchase.

During 2023, the Company did not merge with any other insurance company.

During 2023, the Company did not participate in an assumption reinsurance agreement.

During 2023, the Company did not recognize any impairment losses.

The Company has no goodwill.

Discontinued Operations

During 2023, the Company had no discontinued operations.

Investments

A.

Mortgage Loans including Mezzanine Real Estate Loans

The Company has no investment in mortgage loans.

Debt Restructuring

The Company has no investments in restructured debt.

Reverse Mortgages

The Company has no investment in reverse mortgages.

Loan-backed Securities

(1M

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.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued

(2) The Company did not record any other-than-temporary impairments (“OTTI”) in the current year 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.

(3) The Company did not recognize any OTTI in 2023 as a result of an expected shortage of discounted future cash

4)

flows to recover the amortized cost of the security on loan-backed bonds, structured securities and beneficial
interests owned at December 31, 2023.

Loan-backed bonds, structured securities and beneficial interests owned at December 31, 2023 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 $ 122,039
2. 12 Months or Longer $ 5,377,809

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

1. Less than 12 Months $ 6,822,881
2. 12 Months or Longer $ 58,306,424

(5) 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.

Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company has no open repurchase agreements or securities lending transactions at December 31, 2023.
Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no repurchase agreement transactions accounted for as secured borrowing at December 31,
2023.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no reverse repurchase agreement transactions accounted for as secured borrowing at
December 31, 2023.

Repurchase Agreements Transactions Accounted for as a Sale

The Company has no repurchase agreement transactions accounted for as a sale at December 31, 2023.
Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company has no reverse repurchase agreement transactions accounted for as a sale at December 31, 2023.
Real Estate

The Company has no investments in real estate.

Low-Income Housing Tax Credits (‘LIHTC”)

The Company has no investments in LIHTC.
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NOTES TO FINANCIAL STATEMENTS

Investments, continued

L.

Restricted Assets

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

Current Year

1 2 3 4 5 6

Percentage

10

Total
Total G/IA Separate S/A Assets

General Supporting | Account (S/A)] Supporting Increase/
Account S/A Activity Restricted G/A Activity Total Total From | (Decrease)
Restricted Asset Category (G/IA) (a) Assets (b) (1 plus 3) Prior Year | (5 minus 6)

Total
Nonadmitted
Restricted

Total Admitted

Restricted (5
minus 8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets
(c)

Admitted
Restricted to
Total Admitted
Assets (d)

a.  Subject to contractual
obligation for which
liability is not shown $ —|$ —|$ —|$ —1$ —1$ —|$

b.  Collateral held under
security lending
agreements — — — — — —

c.  Subject to repurchase
agreements — — — — — —

d.  Subject to reverse
repurchase
agreements — — — — — —

e.  Subject to dollar
repurchase
agreements — — — — — —

f. Subject to dollar
reverse repurchase
agreements — — — — — —

g. Placed under option
contracts — — — — — —

h.  Letter stock or
securities restricted as
to sale - excluding
FHLB capital stock — — — — — —

i.  FHLB capital stock — — — _ _ _

j. On deposit with states 415,044 — — — 415,044 415,067

(23)

415,044

k. On deposit with other
regulatory bodies — — — — — —

I. Pledged collateral to
FHLB (including assets
backing funding
agreements) — — — — — —

m. Pledged as collateral
not captured in other
categories — — — - — —

n.  Other restricted assets — —_ — — _ _

0. Total Restricted Assets
(Sum of a through n) $ 415,044 | $ —13 —1$ —|$ 415,044 |% 415,067 |$

$

415,044

(a) Subset of column 1 (c) Column 5 divided by Asset Page, Column 1, Line 28

(b) Subset of column 3 (d) Column 9 divided by Asset Page, Column 3, Line 28

(2) The Company did not have any assets pledged as collateral not captured in other categories at December 31,

2023.

(3) The Company had no other restricted assets at December 31, 2023.

(4) The Company had no collateral received and reflected as assets at December 31, 2023.

The Company held no working capital finance investments at December 31, 2023.

The Company had no offsetting assets and liabilities reported net in accordance with SSAP No. 64, Offsetting and

Netting of Assets and Liabilities at December 31, 2023.

The Company had no investments in 5GI securities at December 31, 2023 and December 31, 2022.

Short Sales

The Company had no short sale transactions as of December 31, 2023.

Prepayment Penalty and Acceleration Fees
General Account Separate Account
(1) Number of CUSIPS 6
(2) Aggregate Amount of
Investment Income $ — $

Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not have a share in any cash pools as of December 31, 2023.

Joint Ventures, Partnerships and Limited Liability Companies

A

The Company has no investment in joint ventures, partnerships or limited liability companies that exceeds 10% of its

admitted assets.

During 2023, the Company did not recognize any impairment write-downs for its investments in joint ventures,

partnerships or limited liability companies.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investment Income

A.

All due and accrued investment income with amounts that are over 90 days past due is non-admitted, with the
exception of accrued interest on mortgage loans in default which is non-admitted after 180 days if deemed collectible.

The Company has no investment income due and accrued that was non-admitted as of December 31, 2023.

The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

1. Gross $ 6,637,125
2. Nonadmitted —
3.  Admitted $ 6,637,125

The aggregate deferred interest.
Amount
Aggregate Deferred Interest $ —

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
Amount

Cumulative amounts of PIK interest included
in the current principal balance $ 58,785

Derivative Instruments

The Company has no investment in derivative instruments at December 31, 2023.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes

A. The components of the net deferred tax asset (“DTA”) recognized in the Company’s financial statements are as
follows:

1

@ -0 o o0 T o @ -~ 0 a0 T o

@ -~ 0 2 o0 T o

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

19.6

December 31, 2023

Ordinary Capital Total
23,530,299 $ — $ 23,530,299
23,530,299 — 23,530,299
14,347,109 — 14,347,109
9,183,190 — 9,183,190
2,172,839 — 2,172,839
7,010,351 $ — 3 7,010,351

December 31, 2022

Ordinary Capital Total
22,948,197 $ 1,212,289 $ 24,160,486
22,948,197 1,212,289 24,160,486
13,828,854 1,212,289 15,041,143
9,119,343 — 9,119,343
2,062,732 — 2,062,732
7,056,611 $ — $ 7,056,611

Change

Ordinary Capital Total
582,102 $ (1,212,289) $ (630,187)
582,102 (1,212,289) (630,187)
518,255 (1,212,289) (694,034)
63,847 — 63,847
110,107 — 110,107
(46,260) $ — 3 (46,260)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

(2) The adjusted gross DTA admitted was determined from the following calculations (the Company has no federal
income taxes paid in prior years that are recoverable through loss carrybacks):

December 31, 2023

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — 3 — 3 —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: 7,010,351 — 7,010,351

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 7,010,351 — 7,010,351

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 11,021,067
c. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liabilities 2,172,839 — 2,172,839
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 9,183,190 $ — 9,183,190

December 31, 2022

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — $ — —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: 7,056,611 — 7,056,611

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 7,056,611 — 7,056,611

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 10,449,554
c. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liabilities 2,062,732 — 2,062,732
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 9,119,343 $ — 9 9,119,343

Change
Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — — —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: (46,260) — (46,260)

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date (46,260) — (46,260)

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 571,513
c. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liablilities 110,107 — 110,107
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 63,847 $ — 3 63,847

(3) The following amounts were used to determine the recovery period and threshold limitations used in 9A(2)

above:

2023 2022
a. Risk Based Capital Ratio used to determine Admitted Deferred Tax Assets 968 % 1152 %
b. Total Adjusted Capital used in 9A(3)a. $ 77,351,960 $ 72,700,770
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

(4) Impact of Tax-Planning Strategies
a. The Company did not utilize any tax-planning strategies during 2023 or 2022.
December 31, 2023 December 31, 2022 Change
Ordinary Capital Ordinary Capital Ordinary Capital
. Adjusted Gross DTA $23,530,299 $ —  $22,948,197 $1,212,289  $582,102  $(1,212,289)
2. % of Adjusted Gross DTA
Attributable to the Impact of
Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
3. Net Admitted Adjusted
Gross DTA $9,183,190 § —  $9119,343 § —  $63847 § —
4. % of Net Admitted Adjusted
Gross DTA Admitted
Because of the Impact of
Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
b. The Company did not utilize reinsurance related tax-planning strategies.
B. The Company has recognized all deferred tax liabilities as of December 31, 2023.
C. The major components of current and deferred income taxes are as follows:
(1) Current Income Tax 2023 2022 Change
a. Federal $ 1,682,697 $ 594,057 $ 1,088,640
b. Foreign tax — — —
c. Subtotal (1a+1b) 1,682,697 594,057 1,088,640
d. Federal income tax on net capital gains (losses) (1,597,792) (119,345) (1,478,447)
e. Utilization of capital loss carry-forwards — —
f. Other — —
g. Federal and foreign income taxes incurred
(1ct1d+1e+1f) $ 84,905 $ 474,712 $ (389,807)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes, continued

December 31

(2) Deferred tax assets: 2023
a. Ordinary

Discounting of unpaid losses $ —

Unearned premium reserve —

Policyholder reserves 15,691,612

1.

© NS OA®DN

9.

10.
1.
12.
13.

99.

®© Qo T

1.
2.
3.
4.

99.

Admitted ordinary deferred tax assets (2a99 — 2b — 2c)
Capital

2022

Investments

Deferred acquisition costs 7,133,870

Policyholder dividends accrual

Fixed assets

Compensation and benefits accrual

Pension accrual

Receivables - nonadmitted

Net operating loss carry-forward

Tax credit carry-forward

Other 704,8

17

$ —

15,394,283

7,016,612

537,302

$

167,515

Subtotal (sum of 2a1 through 2a13) 23,530,299

Statutory valuation allowance adjustment
Nonadmitted

14,347,109

22,948,197

13,828,854

582,102

518,255

9,183,190

9,119,343

63,847

Investments

Net capital loss carry-forward
Real Estate

Other

1,212,289

(1,212,289)

Subtotal (2e1+2e2+2e3+2e4)

Statutory valuation allowance adjustment
Nonadmitted

1,212,289

1,212,289

(1,212,289)

(1,212,289)

Admitted capital deferred tax assets (2e99 — 2f — 2g)

Admitted deferred tax assets (2d + 2h) $ 9,183,190

$ 9,119,343

63,847

(3) Deferred tax liabilities:

a. Ordinary

1.

SIF NN

99.

Investments $ —
Fixed Assets —
Deferred and uncollected premium 1,855,778
Policyholder reserves —
Other 317,061

$ —

1,800,847

261,885

54,931

55,176

Subtotal (3a1+3a2+3a3+3a4+3a5) 2,172,839

b. Capital

1.
2.
3.

99.

Investments —
Real Estate _

Other _

2,062,732

110,107

Subtotal (3b1+3b2+3b3) —

c. Deferred tax liabilities (3299 + 3b99) 2,172,839

2,062,732

110,107

(4) Net deferred tax assets/liabilities (2i — 3c) $ 7,010,351

$ 7,056,611

$

(46,260)

The change in net deferred income tax from December 31, 2022 to December 31, 2023 is comprised of the following:

Change in net DTA $ (740,294)
Tax effect of unrealized gains (losses) —
Change in net deferred income tax $ (740,294)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

D. The provision for federal income taxes incurred is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference for the
year ended December 31, 2023 were as follows:

G.

H.

Effective
2023 Tax Rate
Provision computed at statutory rate $ 1,068,212 21.0 %
Dividend received deduction (4,134) (0.1)%
Amortization of interest maintenance reserve (132,999) (2.6)%
Tax-exempt income (41,794) (0.8)%
Non-admitted assets (64,089) (1.3)%
Other 3 — %
Total federal income tax expense (benefit) $ 825,199 16.2 %
The federal income tax expense (benefit) is comprised of the following:
Tax on gain from operations $ 1,682,697 331 %
Tax on current year capital gains (losses) (1,597,792) (31.4)%
Change in net deferred income tax 740,294 14.5 %
Total federal income tax expense (benefit) $ 825,199 16.2 %

(1) At December 31, 2023, the Company had no remaining operating loss carry-forwards.

)

©)

(1)

@)

The Company had no income taxes incurred in the current and prior years that will be available for recoupment
in the event of future net losses.

At December 31, 2023, the Company had no protective tax deposits on deposit with the Internal Revenue
Service under Section 6603 of the Internal Revenue Service Code.

The Company files a consolidated federal income tax return with its ultimate parent, CNO Financial Group, Inc.
(“CNQO”), and its subsidiaries, of which five are life insurance companies.

The method of allocating tax expense among the companies comprising the consolidated life group and the
affiliated nonlife companies is subject to a written tax sharing agreement approved by the Board of Directors.
The allocation between the companies is based upon separate return calculations with current credit for net
losses incurred by a company, subject to certain limitations. Pursuant to the tax sharing agreement, the
Company may recoup income tax sharing payments paid in prior years in the event it incurs a loss. If sufficient
tax sharing payments were not made in the prior years, such loss is carried forward as an offset to future net
income subject to income tax sharing payments. Where the tax payments made by the Company exceed the
taxes paid to the Internal Revenue Service by the ultimate common parent, such excess shall be held in escrow
until recouped through a carryback by the Company or the expiration of the statute of limitations. At

December 31, 2023, the escrow balance was zero. Intercompany tax balances under the tax sharing agreement
are settled quarterly. The federal income tax recoverable at December 31, 2023 and 2022 of $1,540,802 and
$1,900,126, respectively, was due from Conseco Life Insurance Company of Texas (“Conseco Life of Texas”).

The IRS is conducting an examination of the 2016 through 2018 consolidated federal tax returns of CNO, which
is the Company's ultimate parent. The outcome of tax audits cannot be predicted with certainty. If such tax audits
are not resolved in a manner consistent with our expectations, we may be required to adjust our provision for
income taxes.

The Company has no federal or foreign tax loss contingencies for which it is reasonably possible that the total liability
will significantly increase during 2024.

The Company had no liability for the Repatriation Transition Tax under the Tax Cuts and Jobs Act.

The Company did not recognize an Alternative Minimum Tax Credit as a current year recoverable or Deferred Tax
Asset.

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A,B., &C.

None

D. The Company’s gross receivable and payable balances with related parties are settled monthly. Such balances,
excluding intercompany tax balances, consist of the following:

December 31, 2023 December 31, 2022
Receivable Payable Receivable Payable
Parent $ — 3 — 3 — 3 —
Affiliates 6,186 1,411,322 845 1,797,618
Total $ 6,186 $ 1,411,322 § 845 $ 1,797,618
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties, continued

1.

12.

E. Under an investment advisory services agreement, 40|86 Advisors, Inc., an affiliate, manages the Company’s
investments for which expenses totaled $998,694 and $997,611 in 2023 and 2022, respectively.
CNO Services, LLC (“CNO Services”), also an affiliate, provides certain administrative services to the Company. The
agreement stipulates that fees for such services will be 100% of direct and directly allocable costs plus a reasonable
charge for overhead. Expenses under this agreement totaled $10,649,539 and $11,844,141 in 2023 and 2022,
respectively. The expenses under this agreement are allocated to the appropriate expense classifications on Exhibit
2 and 3 as if they had been borne directly by the Company.
Bankers Life and Casualty Company (“Bankers Life”), an affiliate, provides paymaster services for commissions paid
to the Bankers Life agents contracted and appointed with the Company in order to sell certain products underwritten
and issued by the Company as well as Bankers Life field employees who receive commissions on the sale of these
products. The Company records reimbursement of paymaster services as commissions. In addition, Bankers Life
provides certain marketing and clerical services in support of these products. Net expenses incurred for marketing
and clerical services totaled $1,338,291 and $1,192,574 in 2023 and 2022, respectively.

F. The Company has not made any guarantees or undertakings for the benefit of an affiliate, which would result in a
material contingent exposure of the Company’s or any affiliated insurer’s assets.

G. All outstanding shares of the Company are owned by Conseco Life of Texas, a Texas domiciled insurance company
and an indirect wholly-owned subsidiary of CNO.

H. The Company does not own any common shares of an upstream intermediate or ultimate parent, either directly or
indirectly via a downstream subsidiary, controlled or affiliated (“SCA”) company.

I.  During 2023, the Company did not have an investment in a SCA entity that exceeded 10% of admitted assets.

J.  During 2023, the Company did not recognize impairments on investments in SCA companies.

K. The Company has no investment in foreign insurance subsidiaries.

L. The Company has no investment in downstream non-insurance holding companies.

M. The Company has no investment in a SCA entity per SSAP No. 97, Investments in Subsidiary, Controlled and
Affiliated Entities ("SSAP 97").

N. The Company has no investment in insurance SCA entities.

0. The Company has no investment in a SCA entity per SSAP No. 97 or SSAP No. 48, Investments in Joint Ventures,
Partnerships and Limited Liability Companies, whose share of losses exceeds its investment.

Debt

A. The Company has no capital notes outstanding.

B. The Company had no Federal Home Loan Bank agreements at December 31, 2023 or 2022.

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

A

-D.

The Company has no defined benefit plan.

The Company has not sponsored a defined contribution plan.

The Company does not participate in a multiemployer plan.

Consolidated/Holding Company Plans

The Company’s employees are eligible to participate in CNO’s 401(k) savings plan. In addition, certain executive
officers of the Company are included in CNO’s deferred compensation plan. The Company has no legal obligation for
benefits under these plans. CNO allocates a portion of these costs to the Company based on salary ratios. The
Company’s allocated expenses under these plans during 2023 and 2022 totaled $132,611 and $129,401,
respectively.

The Company has accrued all postemployment benefits and compensated absences.

The Company does not sponsor a postretirement health care plan.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

A. The Company’s capital consists of 100 shares authorized, issued and outstanding, with a par value of $20,000 per
share.

B. The Company has no preferred stock outstanding.

C. The maximum amount of shareholder dividends which can be paid by New York life insurance companies, which do
not have sufficient positive earned surplus, without 30-day prior notice to the Department is the lesser of statutory net
gain from operations exclusive of realized capital gains for the preceding calendar year or 10% of statutory surplus as
regards policyholders at the end of the preceding year. The statutory net gain from operations before realized capital
gains for the year ended 2023 was $4,886,081. Statutory surplus as regards policyholders as of December 31, 2023
was $80,484,128. The maximum amount of dividends which can be paid in 2024 without prior notice is $4,886,081.

D. The Company did not pay any dividends to shareholders in 2023 or 2022.

E. See Note #13 C.

F. Unassigned surplus is held for the benefit of the Company’s shareholder.

G. During 2023, the Company had no advances to surplus.

H. During 2023, the Company held no stock for special purposes.

I.  During 2023, the Company had no special surplus funds.

J.  As of December 31, 2023, the portion of unassigned funds (surplus) represented or reduced by cumulative unrealized
gains was $0.

K. The Company has no surplus debentures or similar obligations outstanding.
L., M.
The Company has not restated surplus due to a quasi reorganization.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
(1) The Company has no outstanding commitments or contingent commitments as of December 31, 2023.
(2, 3)The Company has no contingent guarantees as of December 31, 2023.
B. Assessments

The Company has no liability established for guaranty fund assessments on insolvencies or premium tax credits
reflected as an asset.

C. Gain Contingencies
The Company has no gain contingencies.
D. Claims Related Extra Contractual Obligation (‘ECO”) and Bad Faith Losses Stemming From Lawsuits

The Company paid the following amounts during 2023 to settle claims related ECO or bad faith claims stemming from
lawsuits.
Direct

Claims related to ECO and bad faith losses paid during the reporting period $ —

Number of claims where amounts were paid to settle claims related ECO or bad faith claims resulting from lawsuits

during 2023.
(a) (b) (c) (d) (e)
0-25 Claims 26-50 Claims 51-100 Claims 101-500 Claims More than 500 Claims
X

Indicate whether claim count information is disclosed per claim or per claimant.
(f) Per Claim [ X] (g) Per Claimant [ ]

E. The Company had no joint and several liabilities at December 31, 2023.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

14. Liabilities, Contingencies and Assessments, continued

F.  All Other Contingencies

1

)

On April 9, 2019, the Company and Washington National Insurance Company ("Washington National")
commenced an action entitled Bankers Conseco Life Insurance Company and Washington National Insurance
Company v. Wilmington Trust, National Association, in the Supreme Court of the State of New York, County of
New York, Commercial Division (the "Wilmington Action"). The Company and Washington National seek an
unspecified amount of damages, costs, attorney's fees, and other relief as the court deems appropriate. In the
Wilmington Action, the Company and Washington National assert claims against Wilmington Trust, National
Association ("Wilmington") for breaching its express contractual obligations under four trust agreements
pursuant to which Wilmington was the trustee in regard to trust assets ceded as part of reinsurance agreements
with Beechwood Re Ltd. ("BRe"), as well as for breaching its fiduciary duties to the Company and Washington
National. The Court granted Wilmington’s motion to dismiss this litigation. The Company and Washington
National appealed the Court’s decision. On April 20, 2021, the New York Appellate Division of the Supreme
Court, First Judicial Department unanimously reversed the trial court and reinstated breach of contract and
breach of fiduciary duty claims against Wilmington. The case has been resolved by settlement and dismissed.

On June 7, 2019, the Joint Official Liquidators of Platinum Partners Value Arbitrage Fund L.P. (in Official
Liquidation) and Principal Growth Strategies, LLC, commenced suit against, among others, CNO Financial
Group, Inc., the Company, Washington National and 40|86 Advisors, Inc. (collectively, the "CNO Parties") in
Delaware Chancery Court. Plaintiffs seek an unspecified amount of damages, costs, attorney's fees, and other
relief as the court deems appropriate. Plaintiffs allege that the CNO Parties were unjustly enriched when they
terminated the Company's and Washington National's reinsurance agreements with BRe and recaptured assets
from reinsurance trusts, in particular, Agera securities. Plaintiffs contend that the Agera securities were
fraudulently transferred to the reinsurance trusts by other Platinum-related entities and they are seeking to claw
back those Agera securities, or the value of those assets, from the CNO Parties. The CNO Parties had removed
the case to the United States District Court for the District of Delaware but on April 6, 2020, the District Court
granted the plaintiff's motion to remand the case back to the Delaware Chancery Court. Plaintiffs have filed an
Amended Complaint and the CNO Parties have moved to dismiss the Amended Complaint. The Delaware
Chancery Court denied the CNO Parties’ motions to dismiss the Amended Complaint on the basis of forum non
conveniens, but granted the CNO Parties’ motion to stay the case pending the conclusion of a related matter.
On December 1, 2023, the Delaware Chancery Court lifted the stay as of November 30, 2023. On January 25,
2024, the Delaware Chancery Court granted in part and denied in part the CNO Parties’ motion to dismiss the
Amended Complaint. The CNO Parties are vigorously contesting the plaintiffs’ claims.

On June 28, 2019, the Company and Washington National commenced an action entitled Bankers Conseco Life
Insurance Company and Washington National Insurance Company v. KPMG LLP, in the Supreme Court of the
State of New York, County of New York, Commercial Division (the "KPMG Action"). The Company and
Washington National seek an unspecified amount of damages, costs, attorney's fees, and other relief as the
court deems appropriate. In the KPMG Action, the Company and Washington National assert claims against
KPMG LLP ("KPMG") for aiding and abetting fraud, constructive fraud and negligent misrepresentation arising
from KPMG's alleged role in the Platinum Partners' scheme to defraud the Company and Washington National
into reinsuring its long-term care business with BRe. The Court granted KPMG’s motion to dismiss this
litigation. The Company and Washington National appealed the Court's decision. On December 1, 2020, the
New York Appellate Division of the Supreme Court, First Judicial Department unanimously reversed the trial
court and reinstated the aiding and abetting claim against KPMG. The case has been resolved by settlement
and dismissed.

Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent
liabilities arising from litigation, income taxes and other matters are not considered material in relation to the
financial position of the Company.

At December 31, 2023 and 2022, the Company had no admitted amounts for assets covered by SSAP No. 6,

Uncollected Premium Balances, Bills Receivable for Premiums, and Amounts Due From Agents and Brokers,
No. 47, Uninsured Plans and No. 66, Retrospectively Rated Contracts.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

15. Leases

NOTES TO FINANCIAL STATEMENTS

A. Lessee Leasing Arrangements

(1) The Company leases home office space under a long-term lease agreement effective January 1, 2004. The
lease agreement expires on March 31, 2027. The lease calls for fixed lease payments through the term of the
lease and for the Company to pay actual operating expenses and property taxes as these expenses are incurred.
In addition, the Company rents branch office space under non-cancelable operating leases.

a.

b.

C.

d.

Lease expense for 2023 and 2022 was $663,584 and $647,665, respectively.
There are no contingent rental payments.
The Company has no plans to exercise purchase options.

There are no material restrictions imposed by the lease agreements.

(2) At December 31, 2023, the minimum aggregate rental commitments are as follows:

Year Ending December 31 Operating Leases
1 2024 $ 631,076
2 2025 432,391
3. 2026 313,429
4. 2027 199,587
5 2028 63,431
6 Thereafter —
7. Total (sum of 1 through 6) $ 1,639,914

(3) The Company has not entered into any material sale-leaseback transactions.

B. Lessor Leasing Arrangements

(1) The Company has no operating leases as a significant part of its business activity.

(2) The Company has no leveraged leases.

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

The Company does not have any financial instruments with off-balance sheet risk.

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. During 2023, the Company had no transfers of receivables reported as sales.

B. During 2023, the Company had no transfers and servicing of financial assets.

C. During 2023, the Company had no securities with NAIC designation 3 or below, or unrated securities, that were sold
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

The Company does not serve as an administrator of any uninsured or partially insured accident and health plans.

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

The Company does not have any direct premiums written by managing general agents or third party administrators.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements
A. Assets and Liabilities Measured and Reported at Fair Value

(1.) Fair Value Measurements at December 31, 2023

Net Asset
Value
Description Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value:
Cash equivalents
All other money market mutual funds $11,729,652 $ — — 3 —  $11,729,652
Total Assets at fair value $11,729,652 $ — $ — $ —  $11,729,652
Total Liabilities at fair value $ ) — 3 — 3 — $ —
(2) 2023 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
1/1/2023 Level 3 Net Income Surplus Purchases Sales 12/31/2023
Bonds $ —|$ —|$ —1$ —1$ —19 —|$ —
(Industrial and
miscellaneous-
unaffiliated)
Total $ —|$ —|$ —1$ —1$ —1$ —|$ —

(3) There were no transfers between levels in 2023.
(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.

* 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.
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NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

21.

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.

(5) The Company had no derivative assets as of December 31, 2023.

B-C.

As of December 31, 2023, 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:

Aggregate Admitted

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds $ 518,673,963 $ 571,364,725 $ — $515,280,893 $ 3,393,070
Preferred stock 982,000 1,000,000 — 982,000 —
Cash (121,529) (121,529) (121,529) — —
Cash equivalents 11,729,652 11,729,652 11,729,652 — —
Surplus debentures 12,226,564 15,880,603 — 11,276,564 950,000
Contract loans 7,186,294 7,158,422 — — 7,186,294
Total Assets $ 550,676,944 $ 607,011,873 §$ 11,608,123 $ 527,539,457 $ 11,529,364
Deposit-type contracts $ 476,904 $ 464,601 $ — $ — $ 476,904
Total Liabilities $ 476,904 $ 464,601 $ — 3 — 3 476,904

D-E.
None

Other Items

A. Unusual or Infrequent Items

None

Troubled Debt Restructuring: Debtors

The Company had no troubled debt restructuring.
Other Disclosures

Assets with book/adjusted carrying values totaling $415,044 and $415,067 at December 31, 2023 and 2022,
respectively, were on deposit with government authorities or trustees as required by law.

The Company had no business interruption insurance recoveries.

The Company had no state transferable or non-transferable tax credits at December 31, 2023.

Subprime Mortgage Related Risk Exposure

(1) To identify its exposure to subprime mortgage risk, the Company obtains information regarding the weighted
average credit scores for the pool of borrowers supporting each of its mortgage-backed investments. The
Company regularly reviews its mortgage-backed investments for impairments. The Company views its
exposure to subprime mortgage risk to be low. The risk to subprime mortgage investments is mitigated through

portfolio diversification and detailed analysis of each investment.

(2) The Company had no direct exposure through investments in subprime mortgage loans at December 31, 2023.
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NOTES TO FINANCIAL STATEMENTS

21. Other Items, continued

(3) As of December 31, 2023, direct exposure through other investments in mortgage-backed securities are as

follows:
Book/Adjusted OTTI
Carrying Value Fair Losses
Actual Cost  (excluding interest) Value Recognized
a. Residential mortgage-backed
securities $ 5110,115 $ 5,791,020 $ 6,210,751 $ —
b. Commercial mortgage-backed
securities — — — —
c. Collateralized debt obligations — — - —
d. Structured securities — — — —
e. Equity investment in SCAs — — — —
f. Other assets — — — —
g. Total (a+b+c+d+e+f) $ 5,110,115 $ 5,791,020 $ 6,210,751 $ —

(4) The Company does not write Mortgage Guaranty or Financial Guaranty insurance.
G. The Company had no retained assets at December 31, 2023.
H. Insurance-Linked Securities (ILS) Contracts

None

I.  The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has
Otherwise Obtained Rights to Control the Policy

None

22. Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, February 29, 2024. No
material subsequent events have occurred which would require an adjustment or disclosure.

23. Reinsurance
A. Ceded Reinsurance Report
Section 1 - General Interrogatories

1. Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either
directly or indirectly, by the Company or by any representative, officer, trustee, or director of the Company?
Yes () No ( X)
If yes, give full details.

2. Have any policies issued by the Company been reinsured with a company chartered in a country other than the
United States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled
directly or indirectly by an insured, a beneficiary, a creditor or an insured or any other person not primarily
engaged in the insurance business?

Yes( ) No( X)
If yes, give full details.

Section 2 - Ceded Reinsurance Report - Part A

1. Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally
cancel any reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes( ) No( X)

a. Ifyes, whatis the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the
reinsurer as of the date of this statement, for those agreements in which cancellation results in a net
obligation of the Company to the reinsurer, and for which such obligation is not presently accrued? Where
necessary, the Company may consider the current or anticipated experience of the business reinsured in
making this estimate. $0

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for
these agreements in this statement? $0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

23. Reinsurance, continued
2. Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing
for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct
premium collected under the reinsured policies?
Yes( ) No( X)
If yes, give full details.
Section 3 - Ceded Reinsurance Report - Part B
1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of ALL reinsurance agreements, by either party, as
of the date of the statement? Where necessary, the Company may consider the current or anticipated
experience of the business reinsured in making the estimate. $0
2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?
Yes( ) No( X)

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new
agreements or amendments? $ N/A

B. Uncollectible Reinsurance

During 2023, the Company did not write off any reinsurance balances due.
C. Commutation of Ceded Reinsurance

During 2023, the Company did not report any income or expenses as a result of commutation of reinsurance.
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation

(1) During 2023, the Company did not cede business to any certified reinsurer whose rating was downgraded or
whose status was subject to revocation.

(2) During 2023, the Company was not a certified reinsurer.
E. —F. The Company has not reinsured variable annuity contracts with an affiliated captive reinsurer.
G. The Company has not utilized captive reinsurers to assume reserves subject to the XXX/AXXX Captive Framework.
H. Reinsurance Credit

None

Retrospectively Rated Contracts & Contracts Subject to Redetermination

A,B.&C.
The Company has no retrospectively rated contracts or contracts subject to redetermination.

D. The Company had no medical loss ratio rebates required pursuant to the Public Health Service Act.

E. During 2023, the Company had no written premium subject to the risk sharing provisions of the Affordable Care Act.

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2022 were $49,271,157. As of December 31, 2023, $16,018,358 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $42,915,238 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $9,662,440 unfavorable prior year development since December 31, 2022 to December 31, 2023. This
development was 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. None of the Company’s
accident and health contracts are subject to retrospective rating or experience refunds.

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

The Company is not part of an affiliated intercompany pooling arrangement.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Structured Settlements

The Company has not reduced reserves through the purchase of an annuity as part of a structured settlement.

Health Care Receivables

The Company has no pharmaceutical rebate receivables or risk sharing receivables.

Participating Policies

The Company has no participating policies.

Premium Deficiency Reserves

Premium deficiency reserves as of December 31, 2023 were as follows:

1.

2.

3.

Liability carried for premium deficiency reserves $0
Date of the most recent evaluation of this liability December 31, 2023
Was anticipated investment income utilized in the calculation? Yes O No ™

Reserves for Life Contracts and Annuity Contracts

(1

©)

4)

(6)

The Company waives deduction of deferred and fractional premiums upon death of the insured and returns any
portion of the final premium beyond the month of death. Surrender values are not promised in excess of the legally
computed reserves.

For traditional life plans, substandard extra reserves are determined by taking the difference between reserves from
one valuation run, where all policies are treated as standard, and a subsequent valuation in which reserves for
substandard policies account for the extra premium and higher expected mortality. For universal life plans with
permanent extra charges, one month’s extra cost of insurance is held as a substandard reserve.

As of December 31, 2023, the Company had $16,804,814 of insurance in force in which the gross premiums were
less than the net premiums according to the standard valuation set by the State of New York. Deficiency reserves to
cover the above insurance in force totaled $160,108 at December 31, 2023 and are reported in Exhibit 5, Life
reserves.

The Tabular Interest, Tabular Cost and Tabular Less Actual Reserve Released have been determined by formula as
described in the instructions.

Investment earnings credited to the account (Exhibit 7, line 3) has been determined by formula, which includes each
valuation rate of interest and the mean of the funds held subject to each rate.

Other net reserve changes on Page 7, line 7 and Exhibit 7, line 4 in 2023 are insignificant.
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics

Withdrawal Characteristics of Annuity Actuarial Reserves and Deposit-Type Contract Funds and Other Liabilities Without

Life or Disability Contingencies as of December 31, 2023.

A

INDIVIDUAL ANNUITIES:

(1) Subject to discretionary withdrawal:

(

1)

a.  With market value adjustment

b. At book value less current surrender
charge of 5% or more

c. Atfair value

d.  Total with market value adjustment or at
fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or adjustment)

Not subject to discretionary withdrawal
Total (gross: direct + assumed)
Reinsurance ceded

Total (net) (3)-(4)

Amount included in A(1)b above that will move
to A(1)e for the first time within the year after
the statement date:

*See Note 1A for additional information on prescribed practice affecting this balance.

GROUP ANNUITIES:

Subject to discretionary withdrawal:
a.  With market value adjustment

b. At book value less current surrender
charge of 5% or more

c. At fair value

d. Total with market value adjustment or at
fair value (total of a through c)

e. Atbook value without adjustment
(minimal or no charge or adjustment)

Not subject to discretionary withdrawal

Total (gross: direct + assumed)

Reinsurance ceded

Total (net) (3)-(4)

Amount included in B(1)b above that will move

to B(1)e for the first time within the year after
the statement date:

19.20

Separate
Account Separate
General with Account
Account Guarantees Nonguaranteed Total % of Total
$ - $ — 3 — — — %
56,047,594 — — 56,047,594 70.8 %
— — — — — %
56,047,594 — — 56,047,594 70.8 %
21,567,308 — — 21,567,308 27.3 %
1,490,151 — — 1,490,151 1.9 %
79,105,053 — — 79,105,053 100.0 %
$ 79,105,053 $ — $ — 79,105,053
$ 5,144,454 $ — 9 — 5,144,454
Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
$ — — 3 — — — %
— — — — — %
— — — — — %
— — — — — %
— — — — — %
— — — — — %
— — — — —
$ — — 3 — —
— — 3 — —



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics,
continued

C. DEPOSIT-TYPE CONTRACTS

(no life contingencies):

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed

Total %

of Total

(1) Subject to discretionary withdrawal:

_~ o~ o~ e~ o~

N
=

a. With market value adjustment $ — 9 — 3 —

b. At book value less current surrender
charge of 5% or more — — —

c. At fair value — — —

—%

— %
— %

d. Total with market value adjustment or at
fair value (total of a through c) — — —

e. Atbook value without adjustment (minimal
or no charge or adjustment) — — —

Not subject to discretionary withdrawal 464,601 — —

464,601

— %

—%
100.0 %

Total (gross: direct + assumed) 464,601 — —

Reinsurance ceded — — —

464,601

Total (net) (3)-(4) $ 464,601 $ — 3 _

Amount included in C(1)b above that will move
to C(1)e for the first time within the year after
the statement date: $ — $ — $ —

Life & Accident & Health Annual Statement:

(1)  Exhibit 5, Annuities Section, Total (net)

(2) Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)
(3) Exhibit 7, Deposit-Type Contracts, Line 14, Column 1

4)

4)  Subtotal (1+2+3)

Separate Accounts Annual Statement:

5
6

(5) Exhibit 3, Line 0299999, Column 2

(6)  Exhibit 3, Line 0399999, Column 2

(7) Policyholder dividend and coupon accumulations
(8) Policyholder premiums

(
(
(
(

~

9) Guaranteed interest contracts
10) Other contract deposit funds
11) Subtotal (5+6+7+8+9+10)
12) Combined Total (4+11)

*See Note 1A for additional information on prescribed practice affecting this balance.

19.21

464,601

Amount

100.0 %

77,874,284
1,230,769
464,601

79,569,654

79,569,654




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

A. General Account

(1) Subject to discretionary withdrawal,
surrender values, or policy loans:

a. Term Policies with Cash Value
b.  Universal Life

c. Universal Life with Secondary
Guarantees

Indexed Universal Life

Indexed Universal Life with
Secondary Guarantees

f. Indexed Life

g. Other Permanent Cash Value Life
Insurance

h. Variable Life

i.  Variable Universal Life
j. Miscellaneous Reserves

(2) Not subject to discretionary withdrawal or

no cash values

a. Term Policies without Cash Value
Accidental Death Benefits
Disability - Active Lives

Disability - Disabled Lives

® oo 0o

Miscellaneous Reserves
(3) Total (gross: direct + assumed)
(4) Reinsurance Ceded

(5) Total (net) (3) - (4)

B.-C. None

Account Value

Cash Value

Reserve

27,616,176

XXX
XXX
XXX
XXX
XXX

$

18,355,309

XXX
XXX
XXX
XXX
XXX

23,506,719

115,948,046

2,898
798,395
2,237

15,160,108

27,616,176

107,761,607

155,418,403

92,098

27,616,176

$

107,761,607 $

155,326,305

D. Life & Accident & Health Annual Statement:

Amount

A~~~ o~~~
a A W N
—_ = = —

)
-

Exhibit 5, Life Insurance Section, Total (net) $
Exhibit 5, Accidental Death Benefits Section, Total (net)
Exhibit 5, Disability - Active Lives Section, Total (net)
Exhibit 5, Disability - Disabled Lives Section, Total (net)
Exhibit 5, Miscellaneous Reserves Section, Total (net)

139,365,565
798,395
2,237

15,160,108

Subtotal (1+2+3+4+5)

155,326,305

Separate Accounts Annual Statement:

()
®)
©)
(
(

Exhibit 3, Line 0199999, Column 2
Exhibit 3, Line 0499999, Column 2
Exhibit 3, Line 0599999, Column 2

10) Subtotal (7+8+9)

11) Combined Total (6+10) $

155,326,305

19.22



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

34. Premium and Annuity Considerations Deferred and Uncollected

35.

36.

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2023 were as follows:

Type Gross Net of Loading
1. Industrial $ — 3 —
2. Ordinary new business 2,943,480 225,767
3. Ordinary renewal 16,184,727 8,527,413
4. Credit Life — —
5. Group Life 2,668 2,681
6. Group Annuity — —
7. Totals (1+2+3+4+5+6) $ 19,130,874 $ 8,755,860

Separate Accounts

The Company has no separate accounts.

Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses as of December 31, 2023 and 2022
was $1,657,505 and $1,374,088, respectively. The Company incurred $749,783 and paid $466,367 of claim adjustment
expenses in the current year, of which $344,303 of the paid amount was attributable to insured or covered events of prior
years. The Company did not change the provision for insured events of prior years. The Company does not take into
account any estimated anticipated salvage and subrogation in its determination of the liability for unpaid claims/losses.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt New York
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 0001224608

2.1 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
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2023

3.2 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. ................... 12/31/2018

3.3 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 date). ... 08/25/2020
3.4 By what department or departments?

INEW YOTK .ottt b bbbt ettt ae e et bt h e £ h e e b e e E £ e b e e ot e e as e e es e ek e e A h e e R e e E e e R e e R e e bt ee e et e e e bt e b e e bt e bt bt e r e
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes[ ] N[ 1 NA[X]

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 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 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the 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 PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes[ 1 No[ X]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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14.11
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi i Yes [ X] No[ ]
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

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) FRB [ OCC | FDIC | SEC
Bankers Life Securities, INC. ..ccoooiooeoeeeeieecee e Chicago, L oo oo oo oo ... YES....
Bankers Life Advisory Services, Inc. Chicago, IL ... . YES...
Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiuiiiieeceeeee et eeeee et Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccceuoveveecucueeeeeeeececeeeeeeeeesaeaetesesessasseaesesesssasseteses s s assstesesssssssesesesssssasessssasssassnsesasanananansnsana Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers LLP, 101 W. Washington St., Suite 1300, Indianapolis, IN 46204 .............cccoiiiiiiiiieeeee s
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
If the response to 10.

Yes[ ] No[X]

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cceeueueieirieeuereeieeeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....
If the response to 10.5 is no or n/a, please explain.

The Company is an indirect wholly-owned subsidiary of a SOX compliant €ntity. ...........cooiiiiiiiiii e
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?

Kent A. Dinius, FSA, MAAA - Appointed Actuary and Senior Vice President, 11825 N. Pennsylvania Street, Carmel, IN 46032
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ....................

12.11 Name of real estate holding company ...

] N[ 1 NALX]

Yes[ ] No[X]

12.12 Number of parcels involved
12.13 Total book/adjusted carrying value

If yes, provide explanation

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the YEar? ............oouoiiiiiiiiii e Yes[ ] No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........cooiiiieieiee e Yes[ 1 No[ 1 NAT ]
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? .............c.ccoverirniernernirnennnenes 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 14.1 is No, please explain:

Has the code of ethics for senior managers been amended? ...
If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens F o
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto

25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens $

25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s $

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt aea et e s sae s e s e s s s s assee et s s ssssesees s s sssnseses s s sssssnseses s sssnsstesassansssnsesssnassnansnsnas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]

25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]

25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $

26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]

26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements

26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o S s

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

26.3 For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
27.1  Does the reporting entity have any hedging transactions reported on Schedule DB? ..o Yes [ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoeiiiiiiiiinnnn. Yes[ ] No[ 1 NAT[X]

If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:

27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice

Yes[ 1 No[ ]
Yes[ 1 No[ ]

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined

Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

28.1  Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]

28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........oouiiiiiie ettt e et e et e sneenaeenes $

29. 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, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
The Northern Trust Company .... 50 South LaSalle Street, Chicago, IL 60603
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29.02 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)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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
40186 AdVISOrS, INC ..ottt A
29.0597 For those firms/individuals listed in the table for Question 29.05, 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 @SSEtS?..........ccovviriirrieeieiirrssee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveereceieneninnseceene Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107740 40186 Advisors, Inc 549300WH22311QWWQOD59 . DS..
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvvrrreuererereeeeeeeeeeeeeeeeeseseseeesesseseeesesessasaeeesesessaeaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ottt [ 571,364,730 |.ccccvrrenenee 518,673,967 |...cccconnne. (52,690,763)
31.2 Preferred SIOCKS .........oovcucvivcuieiieeeeeie ettt et 1,000,000 [..oooveceeecrinnee 982,000 |....cceveverene. (18,000)
31.3 Totals 572,364,730 519,655,967 (52,708,763)

Describe the sources or methods utilized in determining the fair values:
See Fair Value disclosure in Note 20 A of the Notes to Financial StatemMents ............ooiiiiiiiiiiii e

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:
See Fair Value disclosure in Note 20 A of the Notes to Financial Statements

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 of 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 SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

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 SECUMIES? .........iiiiiiiiiiiiii bbbttt bbbt bbbt bt bbb bbb

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? .............ccccceiein.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............ccccoovvnne Yes [

20.5
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]
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dIr€CHlY .......cueiiiiciiciietcc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........c.ccooeeiiiiiiiiiiinienceece s Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ....... 27,357

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid

GARTNER INC ...

................... 1,374,553

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid

928,362

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ X ] No [

1.2 If yes, indicate premium €arned 0N U.S. DUSINESS ONIY ...ttt et e st e e st e sa e e ae e st e s e e aseemeees e e eseeeseeeseeaaeenseenseeneeaneenneenns S 2,270,326

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,
1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. ........cccoeeiiiiiiiiiieceeees S e

1.5 Indicate total incurred claims on all Medicare SUppIEMENt INSUFANCE. ...........ccuiiiiiic e S 1,738,199

1.6  Individual policies: Most current three years:
1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years

1.64 Total premium earned ...........ccceeveveeennnn $ ...
1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:

2,019,504
1,556,222

1.71 Total premium earned ...........cccceevevveennns B e

1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceeveveeenns B e

1.75 Total incurred claims
1.76 Number of covered lives

2.  Health Test:
1 2
Current Year Prior Year
2,255,124 ... 2,686,370
87,898,275 ... ... 18,586,962

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium RO (2.1/2.2) ...ovuiueueieiieeeiieteieiee ettt bbb nns | Sneseseeeeeennsaeeeees 0.026 ..o 0.034

2.4  Reserve Numerator 3,764,324 . ..3,259,311

25 Reserve Denominator ....491,511,735 .. ..450,600,497

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.008 ...ccoeeeeee 0.007
3.1 Does this reporting entity have Separate ACCOUNTS? ............ccooiiiiiiiiiiii it a e s a e st Yes [ ] No[X]
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... Yes [ ] No [ ] NATX]

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently

distributable from the Separate Accounts to the general account for use by the general aCCoUNt? .............coiiiiiiiiiiiicee e B s

3.4  State the authority under which Separate Accounts are maintained:

3.5 Was any of the reporting entity’'s Separate Accounts business reinsured as of December 317 ...

Yes[ 1 No[ X]

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ ] No[X]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  rJOEOOOTSOSOTS SO USTPPROPRTOIN $..

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o e $

4.2  List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........iiiiiiiiiiii bbbt b bbbt bbbt bbbt bbb b nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ............cccuiiiiiiiiii e S e
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........ccooueoiiiiiiiiieeeeee e Yes [ ] No [ ] NALX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other
7.  Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded):
7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of CovEred LIVES .........cccciiiiiiiiiiiiiiiici e
*Ordinary Life Insurance Includes
Term (whether full underwriting,limited underwriting,jet issue,"short form app")
Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")
Variable Life (with or without secondary gurarantee)
Universal Life (with or without secondary gurarantee)
Variable Universal Life (with or without secondary gurarantee)
8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoceieniiniiiiinns Yes[ 1 No[ X]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of

HNE FEPOTHING ENHEY? ...ttt ettt ettt bbbt e £t Rt E e E £ £ et E £t E £ e £ b4 £t E b £ b £ b s h et bbb bbbt en Yes [ X] No[ ]

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... .

Yes [ X] No[ ]

Net reimbursement of such expenses between reporting entities:

9.21 Paid ... $ o 11,987,830
9.22 RECEIVEM........viiiiecccee F e
Does the reporting entity write any guaranteed interest CONTraCcS? .......... ... Yes [ ] No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ..ccvevvieirieieereeins $ ..
10.22 Page 4, Line 1 ...ccoevveircineeiseeins $ ..
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ...........ccccoiiiiiiiine e LT 98,253,047
Total dividends paid stockholders since organization of the reporting entity:
12,11 Cash ..o F e
12,12 StOCK ..ot F
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ... Yes [ ] No[X]

Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ...........c.cccooeiiiiiines Yes[ 1 No[ ]

If 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

RS TR o == =T o =Y o 01U o RN
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ..........c.ciiiiiiiiiiiiiie e e $ ..

Fraternal Benefit Societies Only:

14. s the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

. What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ettt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........ooiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ..o

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C tedo .........................................................................................................................................
, What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i i iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JEMbENEEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27.  What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oeiiiiiiiiiiice s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ ] No[ ]
28.2  If s0, what amount and fOr WAt PUIMPOSE? .......c..eoiiiiiiieieeiieete ettt ettt ettt e et e st e e e aeesaeeaeesseesaeesseeseeeseeeseeeseesseesseesseesseesaeenseasseeseeeseesseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ...........o ettt e et et e et et et et et e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..........cc.coiiiiiiicee e Yes[ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN TOTCE At thE PIESENT HIME? ......evvieeececeete ettt ettt et ee et etesee e s saeteseseseseaesesesesssseeesesesenssseeesesasessnseee st asan s sssetesasasnsnsetetesssnsssesesasasnseen Yes[ 1 No[ ]
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ ]
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT ]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ..................... Yes[ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cuovevecceceeeeeeee ettt e s et s s e st s s s ssasseses s s asassssssansssansesesanssanansasanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ ]
35.1  Does the reporting entity have outstanding assesgments in {he I i icy benefits th i ased surplus? Yes[ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

$000 omitted for amounts of life insurance

1 2 3 4 5
2023 2022 2021 2020 2019
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,223,028 |...coovve. 1,144,381 | 1,090,345 |l 997,467 ... 933,807
2.
........................ 33,085 | 31,042 | 28,286 | 26,994 | . 25,196
3. Creditlife (LiN€ 21, COL B) ....veeiiiieiiieeiieeeiieerieeeies e siieeiies | sireesiees [orreesiiee e s s sreesiiees oeeeeiee s s e e essree e [eree e
4. Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....
5. Industrial (Line 21, Col. 2) ..............
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) ..
7. Total (Line 21, Col. 10) ..cooeviviiiiiiiciicrccee 1,256,342 1,175,651 1,118,959 1,024,796 959,346
7.1 Total in force for which VM-20
deterministic/stochastic reserves are calculated ....J.....ccccccoovvuenene 273,173 |, 188,573 [ 14,712 [ [
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.
2) e
9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)
11.  Group (Line 2, Col. 9) .....
12.  Industrial (Line 2, Col. 2) .
13.  Total (Line 2, Col. 10) ...cccovrvrinerinenenenenenenenene foereiencieneen 194,118 [ 131,699 [ 194,006 [ 143,380 [,
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14.  Individual life (Line 20.4, COL. 2) .....cccoeuevovnnnnnerec e 52,795,809 |.......ccouvn. 50,507,338 |......cceuueee 49,147,756 |......cocveve. 46,740,838 |......cccevevne 45,970,877
15.  Group life (Line 20.4, COl. 3) c.cceerieieieieieeeeeseefeeecccc 4,674 | 4,808 | 5,228 oo 6,027 [ 5,170
16. Individual annuities (Line 20.4, Col. 4) ....cccoovereeeforccnnnecnee 24,321,929 |...oconeee. 16,930,256 |....ccccvovuvee 9,563,437
17.  Group annuities (Line 20.4, COL. 5) .......coovvvvninenenc oo e
18.  Accident & Health (Line 20.4, Col. B) .......cceovvveeveeeseceiriciiicins 10,775,864 |....coccvevenee 11,144,560 |................. 11,356,134
19.  Other lines of business (Line 20.4, Col. 8)
20, Total i f 87,898,275 | 78,586,962 |........cceecc. 70,072,555
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) .....ccccovvvvrervveerscfooieciicd 631,085,742 |......ccoenv 586,738,248 |.......cc.c... 559,314,383 |.....cocenvv 536,614,717 |..coovcnneeee. 523,491,740
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) .. 550,601,615 |.. ...510,017,945 |.. ...488,371,179 |.. ..471,841,432 |.. ...461,963, 165
23. Aggregate life reserves (Page 3, Lin€ 1) ..ccoovovvvvven eeeececnnnne 234,431,358 |......cceon 208,556,114 |.....cccuenee 179,865,188 |.............. 161,815,234 |............... 153,519, 140
23.1 Excess VM-20 deterministic/stochastic reserve over
AL =Y P21 (=T I (o T I o1 o ) R NPT SO OPR TP PPTTN
24. Aggregate A & H reserves (Page 3, Line 2) .............loccceercnee 286,279,874 | 271,660,408 |................ 278,384,980 |................281,539,483 |................ 279,202,560
25. Deposit-type contract funds (Page 3, Line 3) .........]oooccciiicnnns 464,601 |.....ccoovveenne 460,127 [ 63,955 | 113,158 [ 200,680
26. Asset valuation reserve (Page 3, Line 24.01) ... .3,878,183 .3,037,078 2,085,154 | AT1,073 | 289,219
27. Capital (Page 3, Lines 29 and 30) .........ccoeueeeereenines foovereninininnnnns 2,000,000 |.coceeeririinne 2,000,000 |.ooceceririenne 2,000,000 |.. ..2,000,000
28. Surplus (Page 3, Line 37) ......ccceiiiiiiiiiiiccee, ... 18,484,128 |.. ... 14,720,303 |.. ....68,943,203 |.. .... 59,528,575
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) ......ccooveuevereier|oerercieinnnnne 46,202,895 |.......ccocenv 25,576,943 |......coennee. 20,507,853 |................. 16,547,161 |................ 26,921,244
Risk-Based Capital Analysis
30. Total adjusted Capital ..........ccccevvevererereirererereeieeenc e ... 84,362,311 |.. ... 19,757,381 |.. ... 13,028,357 |.. .. ...61,817,794
31. Authorized control level risk - based capital ............Jococeeeeens 7,992,700 |.....cooveeee. 6,308,656 |....cceveunnne 5,659,560 [..cocooveveee. 5,747,111 |l 6,110,959
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) 2. 2. 2. .6 . .
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..o 0.0 oo 0.0 oo 0.0 | 0.0 | 0.8
35. Real estate (Lines 4.1,4.2and 4.3) .......ccooooevvineefoomin e [ [ o
36. Cash, cash equivalents and short-term investments
(LINE B) 1ottt
37. Contract loans (Line 6) .......
38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line
0 ) O S O (P
42. Aggregate write-ins for invested assets (Line 11) ....|
43. Cash, cash equivalents and invested assets
(LINE 12) oottt 100.0 100.0 100.0 100.0 100.0
Investments in Parent, Subsidiaries and
Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,
Col. 1) s s [ [ e
45.  Affiliated preferred stocks (Schedule D Summary,
LiNE 18, COL. 1) cuiuieiiiitiieiee ettt esesieees[eeeeeeeiee s sieies [t eeiseeie oot e [t
46. Affiliated common stocks (Schedule D Summary
LiNE 24, COL. 1), woietiieiiieieecee ettt sesieees[eeeseeeiee s sieiee [t ot [ [t
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........ [oeeeriimiiiiiiiiiiiiiiiiins [ [ eiceieeieninis [ ens [oreeie e
48. Affiliated mortgage loans on real estate .............c.c. Joeeeveneieiiiiiiiiiiiis | [ o [
49. Al other affiliated ...........ccccooviiiiiiinnns
50. Total of above Lines 44 t0 49 ..........cccoceiiiiiiiiiiiiis oo e [ [ e
51. Total Investment in Parent included in Lines 44 to

49 above

22




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 16,396,861 16,785,708 17,612,297 |.... 18,695,548 |.....occeceennnn 18,761,020
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... 631,085,742 586,738,248 559,314,383 |.... 536,614,717 523,491,740
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... [ 27,302,974 |..ooei 25,910,956 |......coccveenee 24,591,073 | 24,109,649 |.....ocoeeienn 23,428,168
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) o eee [eeee e 70,296 |- [ 718,152 |- (1,812,340) |- (3,048,936)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) (12,294) (36,647) 161,989
57. Total of above Lines 54,55and 56 ..............ccoccoeeeees [ 27,373,270 |..oceeec 25,910,956 |......coccveenne 25,296,932 |..ceoiicee 22,260,663 |.........cceceeeees 20,541,221
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccvvvrrrriiiiiiieieies feerieieieiees 30,869,325 |....ocviicne 32,396,026 |.......cccocenne 29,946,645 |.......cccoeeeee 31,208,578 |....oceccne 25,625,981
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. 20,581,103 17,033,082 ... 14,727,945 |.... 15,620,717 ...15,611,391
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, COl. 2) .....ooiiiiieiiirieiieseeeeieens foeeeieeieiie s 8,250,175 | 8,513,257 | 8,182,707 | 6,150,011 | 7,517,616
61. Increase in A & H reserves (Line 19, Col. 6) .. . 14,619,466 (6,724,572) 1o (3,154,508) |- 2,336,923 ... 14,515,708
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......eeiueeiueaiiiieiiene oo 26.9 | 316 [ 36.3 [ 41 [ 35.7
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis 5.6 [ oo 6.0 [ oo 5.3 [ T0 oo 8.9
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 3254 | 92.5 | 101.9 oo 1561 [ 250.4
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....ccccce [oeeveiiiiiiiiiiis 30.4 | 29.2 e K R RS 28.0 [oeeeeeeeeeeee 26.9
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) ...cccccees [ermmimmmiiiiiiecieceiceeis [ [ XXX eeveeeees | XXX eeveeeees | XXX oeveeenen
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ...ccccoees [eemmimmmiiiiieeiieieiciiis [ [ XXX eeveeeees | XXX eeveeeees | XXX oeveeenen
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
Col. 11885 COl. 3) ... feeeeieieieies 58,933,596 |.......cccoeveuee 50,358,089 |............... XXX e e XXX e e XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
Col. 11885 COl. 3) ..o feeeeieieieies 49,271,157 | 44,533,331 |..ooveiee XXX e e XXX s e XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) ..
73. Individual whole life (Page 6.1, Col. 3) ...
74. Individual term life (Page 6.1, Col. 4) .....
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, Col. 6) ........ccccuvenee
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) .....
81. Individual other life (Page 6.1, Col. 11) .
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) .
84.  Group term life (Page 6.2, Col. 3) ...
85.  Group universal life (Page 6.2, Col. 4)
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90. Group YRT mortality risk only (Page 6.2, Col. 9) .
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |..
92. Individual deferred indexed annuities (Page 6.3, Col. 3)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, Col. 5)
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6)
96. Individual other annuities (Page 6.3, Col. 7) ................
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
[(RE= T LTS T T 7 | P ) R O S N
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, COL. 3) .....cccc. |oiiiiiiiiiieiiiiiiiieieiiis foeeeieeie s sie e sieenies [oeesiee s e e e e s see e [eeeresie et
105. A & H-Medicare supplement (Page 6.5, Col. 4) . 116,308 |. .. 195,659 |. .(137,973)
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ...............
112. A & H-disability income (Page 6.5, Col. 11) ......cccceeii |oeeeniiiiieeceeeeeeee wee e
113. A & H-long-term care (Page 6.5, Col. 12) .. (10,566,712) . 11,658,753 |... ..9,447,324 |. .4,066,208 |.. .(7,610,148)
114. A & H-other (Page 6.5, Col. 13) e 141,004 |. ... 495,322 |... ... (8,267)). ..10,528 |... ....36,779
115.  Aggregate of all other lines of business (Page 6, CoI 8) ........ 8,446,492 ....1,028,666 522,137 |.... 1,003,894 ...5,923,530
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) 4,886,081 6,555,577 6,676,221 4,895,212 3,354,248
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:

23




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIFE INSURANCE (STATE PAGE)®

6 8 5 6 0 2 0 2 3 4 3 0 0 0 1 0 0

NAIC Group Code 0233 BUSINESS IN THE STATE OF DURING THE YEAR 2023 NAIC Company Code 68560
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 10 11 12
Applied to Provide
Paid-Up Additions
or Shorten the
Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits for Life Contracts Benefits through 11)

Individual Life
Industrial ...
Whole .

3. Term......

4. Indexed .....

5. Universal ...

6

7

8

Universal with secondary guarantees ..

Variable

Variable universal ..

9. Credit..
10.  Other ..

11. _ Total Individual Life

Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....
16.  Variable universal

OthET .

17.  Credit ..o
18.
19.  Total Group Life

ve

Individual Annuities
20. Fixed ...
21.  Indexed ..

22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout

25.  Other

26. _ Total Individual Annuities

Group Annuities
27.  Fixed ...
28.  Indexed

29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout

32. Other

33.  Total Group Annuities

Accident and Health

34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement ...

37.  Visiononly ....
38. Dentalonly ...

39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income

44.  Long-term care

o -

46. _ Total Accident and Health

47.  Total




L've

NAIC Group Code 0233

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

BUSINESS IN THE STATE OF

LIFE INSURANCE (STATE PAGE) (Continued)®

DURING THE YEAR

2023

NAIC Company Code

68560

Line of Business

13

Incurred During
Current Year

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28

Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21

Number Number Number Number Unpaid Number Number Number

of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/

Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount

Individual Life
Industrial ...
Whole .
3. Term..
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable ................
8.  Variable universal
9. Credit..
10.  Other ..
11 Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..
19.  Total Group Life
Individual Annuities
20, FiXed ...cciiiiiiiiiiiiii s
21.  Indexed
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25, Other ...cooiiiiiiiiiiicccicc s
26. _ Total Individual Annuities
Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

Accident and Health

34. Comprehensive individual ...

35. Comprehensive group ..

36. Medicare Supplement

37.  Visiononly .

38. Dentalonly ...

39. Federal Employees Health Benefits Plan

40.  Title XVIIl Medicare ..

41.  Title XIX Medicaid .

42.  Credit A&H .........

43.  Disability income .

44.  Long-term care ...
45.  Otherhealth ..o
46.  Total Accident and Health

47.  TOTAL

(
(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:
c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $
f) Certain Separate Account products are included in “Other” product categories in the table(s) above:

1. Individual Life - Other includes the following amounts related to Separate Account policies:

2. Group Life - Other includes the following amounts related to Separate Account policies:

2) covering number of lives:

3. Individual Annuities - Other includes the following amounts related to Separate Account policies:
4. Group Annuities - Other includes the following amounts related to Separate Account policies:

Column 1)$ ...
Column 1) $ .
Column 1) $ .
Column 1)$ ...

, current year $

3) face amount $

... Group: $ ... .
and number of persons insured under

Column7)$ ...
.. Column7)$
. Column7)$
Column7)$ ...

. Column12)$ ...

Column 12) $
Column 12) $
. Column12)$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

above)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. Inforce end Of PriOr YEAI ........cccviiriririeieieeieiieieiseeieiens e |reveeneeerennenseeeeienes|oevenneeieveeennes 92,414 o 175,423 [ [ oD e 8 [ 228 [ 1,175,651
2. 1SSUE AUIING YEAN ...vvvveiiiiieieieieieee e seseseeieennenne [eerereeerenenenneeeeeenene feornnseerereneeenn 10,003 | 104118 | i s [ e [ 154,118
L T (=T TN =T g Lo == Et T o T o 0 O O O O O O O O P SO
4. Revived during YEar ..........ccoeueueuriinininseeecce e ..1,106
5. Increased during year (net) ...25,706
6. Subtotals, Lines2t0 5 ............... . 180,929
7. Additions by dividends during year ...........ccccooeeveeninniein i Joriiiiens D, 0, CHURR RSSO USSR D, 0, COTRRN SRR TR D, 0, CURU SRR TR D, %, N RURR D O O R S
8. Aggregate write-ins for increases
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10, Death ..o
11.  Maturity
12. Disability .
13.  Expiry .....
T4, SUIENET ..ot
15, LGPSE oot
16. Conversion ....
17, Decreased (NEt) ......ccooeveriiriiiiiesesesee e
18, REINSUIANCE .....cceiiiiiiiiiiiicecec e
19. Aggregate write-ins for decreases
20. Totals (Lines 10 to 19)
21.  In force end of year (b) (Line 9 Minus Line 20) ..........cocooe.foeuricniincniciiciicins [ [ 92,975 o 1,256, 113 oo oo oo 5 [ 8 [ 228 | 1,256,342
22. Reinsurance ceded end Of Year ...........cccceueveveeeeeeeeeenns e XXX e [, DO S RO 28,744 |.............. XXX [ oo DO S XXX freererrineeteenneenes oo 28,744
23. Line 21 minus Line 22 XXX XXX 1,227,369 XXX (a) XXX XXX 228 1,227,597
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(a) Group $

; Individual $

Fraternal Benefit Societies Only:

(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates
Additional accidental death benefits included in life certificates were in amount $

If not, how are such expenses met?

.., Amount $

, Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Indu

strial

Ordinary

1
Number of Policies

2
Amount of Insurance

3
Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS .........c.cooiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27. Term policies - decreasing
28. Term policies - other ...........c.ccccee.
29. Other term insurance - decreasing ..
30.  Other term iNSUFANCE ........cocuiiiiiiiiiiieie ettt bee e en
31, Totals (LINES 27 10 30) ..eoiveeiiiieiiieie ettt ettt sbe e en
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX ooieeeeiee [ e, D, % ST RPN
33. Totals, extended term iNSUrANCE ..........c.cceoeeueeeeeeeeeeeee et e D&, RN U DO GO R 6,061 [ 33,060
34. Totals, whole life and eNdOWMENL ...........cccouevivieeieeeeee e 10,063 154,118 86,913 1,223,028
35. Totals (Lines 31 to 34) 10,063 154,118 92,975 1,256,113
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
1 LG T 1T [U S (4 O O RO KOOSR
37, OFAINAINY ottt e 154,118 [ e 1,256,113 |
38. Credit Life (Group and INdividual) ............cccooiiviiiiiiiiiiiiiiiciicieeeesoeessescenn [ e [
KIS T €11 TN o SOOI 228
40. Totals (Lines 36 to 39) 154,118 1,256,342
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccoceene. XXX vieieeieens oo o, D, 0 ST RO
42.  Number in force end of year if the number under shared groups is counted
ON @ Pro-rata DASIS .....coiiieieiiii it
43. Federal Employees’ Group Life Insurance included in Line 21 .
44. Servicemen’s Group Life Insurance included in Line 21 .......c.cccoviiiininnene
45.  Group Permanent Insurance included in Line 21
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 302,615 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
471 NOT APPIICADTE oottt ettt ettt ettt et et e et et et et et et e st et e et et ese et ea et et et et et eb e At e b oAt et eRe et eae et eAe et ebe s eb et et eae et eAs et oAt et eAe et ebe et ete s et et b easeaeas et ene et ene et ere et ereans
47.2 Not applicable
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48. Waiver of Premium ............focccooei
49. Disability Income .....
50. Extended Benefits
51. Other ...ccccoiiiiiiiiiieeeee
52. Total (a) 202 | (a) 19,311 (a) 1](@) 100

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INfOrce eNd Of PrOF YEAI ......c.cuiviriiiiiieieieieieicee et e 12 [ 9 s [
2. 1SSUE AUING YBAT ...ttt eseseses [ee et eas L I RN B e [
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cueveviiiieieieieieieiee sttt 2
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cceeviiriririririeieieieriiesesseeeeese e 13 [ 10 [ [
10.  Amount on deposit ..
11, INCOME NOW PAYADIE ......vvivieiiiiicieieieee ettt 13 [ 10 [ [
12.  Amount of income payable (a) 112,460 | (a) 45,882 | (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of PriOr YEAI ..........ccciiiiiriiiicicicict e 7. 1,157 .
2. Issued during year ........... ... 300 |..
3. REINSUraNCe @SSUMET .........cccuiiuiiiiiiiiiiiieeie et e [eeete e
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) wueuivieiiiiieieieieieieeee st 7 1,457
Deductions during year:
6. DECIEASEA (NEL) ...ttt enes [ee e 106 |- |
7. Reinsurance Ceded ..o
8. Totals (Lines 6 and 7) 106
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccocvririririeiereiiiinesisieieeieeese e e [ P 1,357 [ o
Income now payable:
10.  Amount of INCOME PAYADIE .........c.cveuiuiiiiiiiiecec e (a) 49,976 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 75,090,900 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) 5,345,508 XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end Of PO YEAT ... Jo . oieeeeiinirrrieeiees [eieeinininrseeeeennnes oo sesesieieies [oereeeeeeene e [ereeeeeeeeeneseeeas 7,381 | 11,225,010
2. Issued during year .............. ..1,207,357
3. Reinsurance assumed ........ ..o i e e [ [
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1t0 4) ............] XXX XXX 8,334 XXX
Deductions during year:
6. Conversions ..........ccccecceeeeec o e, D, %, CURRTIT URTPRTRN D, %, CURRRIT RPN D, %, COTRRTT TR D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (Net) ...oceeeeneeefrrrcciniccccnecccs o, DL N AT TOTRTSTRR NOR XXX [ 823 | XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] XXX XXX 823 XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) 7,511 | (a) 11,279,340
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT Y=Y T PO R KOO
P 10 T=To o U4 T o =T T OO U OO TP PP RUPOTURY SO ESRTERTE RSP
3. REINSUraNCe aSSUMET .........oouiiuiiiiiiiiieiiiee oo QIR oo QL ... ... G ... o Sy oo o
4. Increased during year (net) ........ccocoevvvivvn A ... B ... A SER  EER B ET
5. Totals (Lines 1t04) ....cccevvvvvvivvvivivivcce. R B - VR - BN B BB e
Deductions During Year:
6. Decreased (net) ......cccoeveevvvcvcvcncccrcrcveee R N R A B N B [
7. Reinsurance ceded .............ccccecevvvcvcvvvcece JERL .. N .- BN
8. TOHAIS (LINES B @NA 7) ...ttt bbb bbb bbb bR bbb bbb bR R R R R R bbb bbbt b b b ne e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiiiii bbbt b bbbt bbb b bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. RESErVE as Of DECEMDET 31, PIOT YEAI ........uiuriiierreiiseetiseseessesesessesese s st ssesee st st se e s £ s bbb sttt e 14,191,992
2. Current year's realized pre-tax capital gains/(losses) of $§  ...cccoeeeee 57,547 transferred into the reserve net of taxes of $  ......ccco.ce. 12,105 [ 45,442
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 14,237,433
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 633,330
6. Reserve as of December 31, current year (Line 4 minus Line 5) 13,604,104
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1. 2023 ettt e 634,549 ..o (1,219) e oo 633,330
2. 2024 .ottt e 755,056 |....coecvrciieiias 1,404 [ o 756,461
Bl 2025 .t [or s 824,034 ..o 1,432 [ e 825,467
4. 2026 ..ot e 865,121 [oovrieiciee 1,809 [ o 866,630
5. 2027 bbbt [er s 908,189 ..o 1,603 |- e 909,792
B. 2028 ...ttt [ee s 951,333 [ 1,693 oo e 953,026
7. 2029 .t [oo e 968,995 |....cocvvveiiciins 1,787 s [ 970,732
8. 2030 ..ttt [or s 994,446 |.....ocovveiiis 1,861 [ oo 996,307
9. 2037 ettt [ee s 992,330 [ 1,952 [ [ 994,282
10, 2032 oottt s 1,002,286 |....cooevriinee 2,043 | [ 1,004,330
11, 2033 1ttt s 1,001,723 | 2,118 | [ 1,003,841
12, 2034 1ottt s 1,001,066 |....coovreiiinee 2,283 | [ 1,003,349
130 2035 ..ottt e 950,380 [..evvevrieirieiiins 2,810 | [ 952,790
T4, 2030 ..ottt e 834,848 |....cooeeeiieiis 2,505 | [ 837,353
15, 2037 oottt e 683,552 |....coceiciiciins 2,730 [ oo 686,282
16, 2038 ...ttt e 517,389
17, 2039 1t e 332,488
18, 2040 ..ottt e 189,649
10, 204 e [n e 91,671
20, 2042 . [re e 17,016
20, 2043 1.ttt [ee s (27,109)
22, 2044 <. [ (68,902)
23, 2045 ..ottt [ee s (79,545)
24, 2046 ...t [ee s (65,166)
25, 2047 ottt [oe s (44,911)
26, 2048 ...ttt [eo s (23,811)
27. ... (9,816)[.
28. .. (3,702)f..
29. . (1,167)[..
30, 2052 et a e e e e n e ae et e e nteeneeeneesneenneene [sere e
31. 2053 and Later 103 103
32. Total (Lines 1 to 31) 14,191,992 45,442 14,237,434
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. ReServe as of DECEMDET 31, PHOT YEAI .........c.cocveveveueueeieiieeeteeeeeteseseaee et et et etesesessss et st esesesesesessss et et et asesesessasssesssesesesesesessssesesesesesesesssnaferesesensesenenenn 2,811,347 e e 2,811,347 | e 225,731 | 225,731 oo 3,037,078

2. Realized capital gains/(losses) Net of taXxes - GENEIAl ACCOUNL .............ccovveveieveeeeeeceeeeeeee e teteteaeass s ese e sesesese s s s st seseseassssesessses eseene e se s eeeneeens 70,296 oo [ 70,296 |ooveeeeeeeeececeeeeeeeees et [ [ 70,296

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - General ACCOUNL ............oiiiiiiiiiiiiiii ettt see e e s ssrs s e ss fooresiesseeses s e sneins [oreesressse s e s s s s saeseeses [oaesaesessessieesbessressnneians [oeessesisneiessiessesseeseesees [oesiessiessbessre s e e sresarsnees foeaeeessnesae s s

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

7. BASIC CONIIIDULION ...eocvriecesitets ittt es ettt ettt et eee et e s e 8288882884288 4284288488t 943,952 943,952 6,940 6,940 950,892

8. Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....c.oucuiuiiiiieirieieieieieieeet sttt s e se st se s s e st ssesesesesesesssssesesenaosssesesesenennnas 3,825,595 | [ 3,825,595 |uviiiiceeeeeeees [ 232,671 | 232,671 | 4,058,267

9. MAXIMUM MESEIVE ....eueuieeieuieaianeaeseeseesetse ettt se e ssesse s ase ettt b bbbttt b bbbttt ettt [ 4,949,290 ..o [ 4,949,290 |.....ooieieirieeeies e 361,806 |.....ccooverernnes 361,806 |.....ccovvnenee 5,311,096
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 2,819,643 2,819,643 338,209 338,209 3,157,852
11, 20% OF (LINE 10 = LINE 8) ...ttt e bbb s et b s s s s st (201,191) (201,191) 21,108 21,108 (180,083)
12, Balance before transfers (LINES 8 + 11) ....c.ciiiiiiiieeiciieiiiteieieie ettt ettt ettt se et se st besesese e s ss et esesesenesenessssnsesesesese foresssseseaeaeaens 3,624,405 | e 3,624,405 | | 253,779 v, 253,779 v 3,878,184
B TR 1= 1= O O O O O O OSSO HOTUOO O
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEFO ......couiiuiiuiiiiiiiiii ittt bbbt bt et bbbt bbbt bt bt bt bt b e et e bt bttt be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 3,624,405 3,624,405 253,779 253,779 3,878,184
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIGAtions ........c.c.cvevevceceeueeeeeeececeeieeeeeeeeece e es e e 10,928,116 |.......coooc... XXX o X e 10,928,116
21 1 NAIC Designation Category 1.A .........ccoeveveueueueeeeeeeeieeienesens |reeeeeeeninenens 57,597,407 |.......cooee. XXX e ot XK [ 57,597,407
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 19,246,236 |........cocce. XXX e e XX e oo 19,246,236
2.3 1 NAIC Designation Category 1.C .. .. 32,866,847 |.... .. 32,866,847 |....
2.4 1 NAIC Designation Category 1.D .. .. 35,463,085 |.... .. 35,463,085 |....
25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 50,683,894 |.............. XKoo e XXX e 50,683,894
2.6 1 NAIC Designation Category 1.F ........cceveeeecueueeeeeeeeceeeeenenas ereeercenieenees 58,931,839 |.......co.... XXX e e XXX e 58,931,839
2.7 1 NAIC Designation Category 1.G ........ccccovevevevereuereeeeeeeeeieiererens |reseeseeeneneas 82,496,853 ... XXXeruieeerene oo XX s [ 82,496,853
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 337,286, 161 337,286,161
3.1 2 NAIC Designation Category 2.A ..........ccccceveveueueeeeeeeeereereresens oeeieesennns 63,164,371 |.ooeeeo XX e ot XK e | 63,164,371
3.2 2 |NAIC Designation Category 2.B .. .107,525,043 |.... .107,525,043 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveveueueeeeeeeeeiereenes |reseeneeenenens 45,265,961 ..o XKoo oo XX s [ 45,265,961
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 215,955,375 215,955,375
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 1,862,714 | XX e e XK e e 1,862,714
4.2 3 |NAIC Designation Category 3.B .. 2,031,705 |... 2,031,705 |....
4.3 3 NAIC Designation Category 3.C ........ccccevevevevevereueueeieeeeseierenes |reseeeeseeeneneas 2,554,403 |........oooo.. XXX wovevevereees forerees e XK freee i 2,554,403
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 6,448,822 6,448,822
5.1 4 NAIC Designation Category 4.A .........ccocoeeeveeneeneeneeneenenns foerrenienienenieenieenieenees v XX e [tk XXX e [
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. 253,416 253,416
5.3 4 |NAIC Designation Category 4.C ..........ccccceeeueueueeeeerceereeeeenennnns 492,835
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A .......ccooiieieienienie e oo
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ........ccccueiiiiiiiiiieiieneeseenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 INAIC B .ttt st saeenae [oeesbe et et b e
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 571,364,725
PREFERRED STOCKS
10. 1 Highest QUaItY ......cooooiiiiie e e,
11. 2 High Quality ....... 1,000,000
12. 3 Medium QUANILY ....oceeeeieiiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default
16. Affiliated Life with AVR .......cccooiiiiiiieee e
17. Total Preferred Stocks (Sum of Lines 10 through 16) 1,000,000 1,000,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. XXX XXX XXX XXX
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsiestsaeitsneiesneresnsresneesns [oieseseesesens .0, TR RUNTUNIIND. o, ¢ COTTUor NUTUrUrURURURURURURURUPT RUSURUROR 0.0000 ..o [ 0.2370 oo s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeeeeeeeeeeeeeeee e |
27. 1 Highest QUaItY ......cooooiiiiie e e,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ..........ccccoceeiiiiiniiieieeseeee
34. Total (Lines 9 + 17 + 25 + 33) 572,364,725 572,364,725 943,952 2,819,643 4,949,290
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveeninrininnnns 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ................... 0.0007 0.0011
41. Residential Mortgages - All Other ....................... 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUANIEY et e [ [eeter e XXX [t o 0.0120 [ovieeecreereeeeeeee [ 0.0343 | [ 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccrriniicccriiiicicics foecrnseecccssececccens. [, XXX froceeirnisccsreeccssne [ 0.0183 [ [ 0.0486 |....oocveerreirieirieiriees e 0.0628 |....oeoeeececieirreeeieieeene

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) XXX XXX XXX XXX
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3)
COMMON STOCK
1. Unaffiliated - PUDIC ..o [ fovsieiieens D,9, 0, GOV ORI XXX viveeieeies froeeeee e
2. Unaffiliated - Private ..........ccooiiiiiiieeeeeeeeeeeese e o D,9, 0, GOV ORI XXX viieeieeien Jeoeee e
3. Federal Home Loan Bank ..........c.coooooiiiiiiiiiiiceceeeeceeecseees e seseseseseeesees o D,9, 0, GOV ORI XXX viveeieeies Jroeeeee e
4. Affiliated - Life With AVR .......ccooiiieiieereieseesee e seesnees e XXX oo XXX vieveeieeien Jroeeeee e
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........cccoieeiiiiiiiiiiiiiieiie fooriie i o o [
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ............cccccoiiiiiiiiinn,
13. Unaffiliated Common Stock - Private ..........ccoceviiiiinciiiiic i [ [ [
14. [RCT L = = | Lt O O OO KON
15. Affiliated - Certain Other (See SVO Purposes and Procedures
IMBNUAD . [ D, %, N RURR D O S
16. Affiliated - All Other XXX XXX
17. Total Common Stock (Sum of Lines 1 through 16)
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviieeiinennns
20. Properties Acquired in Satisfaction of Debt .............cccccevvviiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1000 (@) [ervevereerermrremrieerieenee ferveineae 0.1000 (@) [ervevereeeerereererierieieenine
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. INVESTMENT PrOPEIHIES ..o sieeies ot eeteeeee e e eeeses oreeeeeeeseeieeeieeseeseeseeses [oeeereeseesseesssesssessesreesiees foeesseersesseesieesreeeseesseessees foeereeeeessnanns 0.0000 |.eeeeeeieeeeeeeeeeeeeeeeees o 0.0912 |oovioeceeeeeeeeeeeeeies o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...............ccocooiiiiiiiii e et X ot XK e o o 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ... foecsecceenees [ XX e b XK o [ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ..............cccocooovvees [ereinniiniinienncineins oot XX i [ [
95. NAIC 2 Working Capital Finance Investments ..............ccccooeviies forvivinesecececeseeeiees et XK o [
96. Other Invested Assets - Schedule BA ............c.ccoooeeeeeeeeeeeeeeees | 2,000,000 2,000,000 316,000
97. Other Short-Term Invested Assets - Schedule DA ....................... . .
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........cccccevveennene 2,000,000 2,000,000 XXX XXX 316,000 XXX 316,000
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 15,880,603 15,880,603 XXX 6,940 XXX 338,209 XXX 361,806

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

NAIC Designation or AVR AVR AVR
RSAT Number Type CusIpP Description of Asset(s) Other Description of Asset Value of Asset Basic Contribution Reserve Objective Maximum Reserve

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted
Contract Claim of Death or Amount Paid Dec. 31 of
Numbers Numbers Claimant Disability Amount Claimed During the Year Current Year Why Compromised or Resisted

322052627 .....ccovv| e [ NY........ ...2022 ... Material misrepresentation .......................
1218807466 ......... 22103685 ...........|........ NY........ ...2022 ... Material misrepresentation .......................
0199999. Death Claims - Ordinary XXX
0599999. Death Claims - Disposed Of XXX
1099999. Additional Accidental Death Benefits Claims -

Disposed Of XXX
1599999. Disability Benefits Claims - Disposed Of XXX
2099999. Matured Endowments Claims - Disposed Of XXX
2599999. Annuities with Life Contingency Claims - Disposed

Of XXX
2699999. Claims Disposed of During Current Year 15,000 XXX
3199999. Death Claims - Resisted XXX
3699999. Additional Accidental Death Benefits Claims -

Resisted XXX
4199999. Disability Benefits Claims - Resisted XXX
4699999. Matured Endowments Claims - Resisted XXX
5199999. Annuities with Life Contingencies Claims - Resisted XXX
5299999. Claims Resisted During Current Year XXX

5399999 - Totals

37
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written ........ccooiiiiiiiiiineneeeeeeees o, 10,775,864 |........ D, 0,0 CHUN AT RSO XXX o D, 0,0, CHUITN A 2,255,124 |........ XXX v o D, 0,0 CHUN F O OPRPTRPPI IR XXX o XXX
2. Premiums €amed .........ccoccoreeineineineeneeeeeene oo 10,834,836 |........ XXX foe XXX oo [ D.9.9, SR TR 2,270,326 |........ XXX oo [ XXX o XXX oo [ XXX
3. Incurred claims .........cccoeiiiiinicics [ 35,750,348 |............. 330.0 e e o oo [oeereens 1,738,199 .o T6.6 [oeeeeeeeeieieireiiee foereeeneineienes oo oo o e
4. Cost contaiNMEeNt EXPENSES ......cc.eeruieiiieiiiiiiiiiiiieii oeriiieiie i sieeeieeeeees foeeieiieeieiieeens oeeereeseeseeseeeseesieees foeeeeeseeieeieies foreereeeriesieesreeeeeseens foeereesreeereesreesrs oreeereeeseesseeseeeseesieess foeereerereseesrenirs foreereesresereeeeeseesnens foeereesreeereesineses Joreerreeseeseeesessreesieess foeerreeseeeseeiieeies foeeereeereesieeseesseenseens foesreeereeseesnanns
5. Incurred claims and cost containment expenses
(Lin€S 3and 4) .....ooviiiiiiiieieeeeeeee s [ 35,750,348 |............. 3300 |- [ [ [ o 1,738,199 oot 768 [ [ oo foe e o
6. Increase in contract reserves ............cccoeeeeeienccies feviiiininins (490,807)|.....veveveeeee (5o oot [ s [, G4BT | 002 [ oo oo o e o
7. COMMISSIONS (8) ..vvvevereeeeeeeeereieeeeeeeese e foevereesesens 1,090, 117
8. Other general insurance expenses .. .2,138,009 |...
9. Taxes, licenses and fees ..............
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions .............ccccciiiis foiiiiiiiiiiiiiiiiiiiees [ [ sesees [eeeesesesesees [reereee e eeens e eees [oeeeee e sees [oeeese s sens oo e e e ees [reeeeeeeeeeeeres [eeeeee s seses [reeesesesesenes Joreee e e
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........ccccooeiiiiiiiniinienieeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums WItEeN .....ccooovrierieeeciiiernseeeeenenenes eeeeeceeeseeeesseeees v, XXX ovvoi o oo XXX oo oo XXX ovvoi o o D0 & N IR 7,884,237 |........ D00 S RN 636,503 |........ XXX.......
2. Premiums earned ...........ccccoooioiiiiiiiiiiiiiiiieee [ [ XXX oo [ XXX [ XXX oo o D 0% N SN 7,930,289 |....... XXX oo 634,221 |........ XXX.......]
3. InCUImed ClaimS .......ocviiiiiiciccccccscen o oo [oeeree s oo [ e [ [ [ 33,903,475 |............. 427.5 [ 108,674 |............... 17.1
S 0TS ot g = 11T 1= gL QDo 1T g T O R O o S T S O T IR SRR RO PRRRRRPTRUT SRR
5. Incurred claims and cost containment expenses
(Lines 3and 4) ......ccocuviiiiiiiiiiiiiiiiicciciecieeeies oo oo e [ e L e e [00000.33,903,4705 [ A2T0
6. Increase in CONtraCt FESEIVES ..........cccoeiiiiiiiiciiiiiiins oo oeeeeenieiensenns [oeeseeseeneeseeniees [oereeereseneenees oo [oereeerenereneiens oo oo oo (552, 789) e (7.0
7. COMMISSIONS (8) -veeuverueerieeriieniieniiesieenieeieeeesieesieesiees foeiiieiieiieeeeeeeseens |eeveeeieessesnesees foeereereeereesseesieesreess |oeveeereiieesreesres foesveeereeseesieessessssss |oeveeseesressiesires foeereeressreeseeseesesns Jeveesreesiesieenies foeereeseeenans ,286 |l 1008 |
8. Other general insurance expenses .. ... 1,664,788 |..
9. Taxes, licenses and fees .............. ... 27,136 |..
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions .............ccccceveens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........cccceoiiiiiiiiniiinienieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums 958,532 122,243 |.... ....801,692
2. Advance premiums .. .234,172 ... . 52,162 172,714
3. Reserve for rate Credits ... [ [ [ [
4. Total premium reserves, CUrrent Year .........c.cceeceeeeeneerieenieenieens feevieniennnens 1,192,704 o [ [ 174,405 | [ oo i [ [ i [ 974,406
5. Total premium reserves, Prior YEAr ..........ccccccevverveeneenieseesnens feeveeieniinnns 1,300,854 [ o [ 199,075 [veevieiieiieiiiiiins feerreeienieeiinieniee o [ o e e 1,068,719
6. Increase in total premium reserves (108, 149) (24,670) (84,312) 833
B. Contract Reserves:
1. Additional reServes (@) .......ceoeeeeeeeeieeeeieieeeeeeeeeeeeeeseeeen oo 228, 122 TAT [l s [ 478,991 |oeeiiiieiireiine [ [ s [ [ e [ 222,336,594 |......ocuenne 307,162
2. Reserve for future contingent benefits ............ccocvvinininininis i i i i [ i i [ i [ [ i [,
3. Total contract reserves, current year .. 122, E .222,336,594 .307,162
4. Total contract reserves, prior year. ..........ccccocceeennne 223,613,554 .o [ el BTAB28 | [ o i [ o i [ 222,889,384 |.....cceenne 249,647
5. Increase in contract reserves (490,807) (552,789) 57,516
C. Claim Reserves and Liabilities:
1. Total current year 65,004,386 [.....cvvveirreiriees e [ 277,863 [..eeviiieeieieriiies Joreerieereenneine [ e [ [ [reereereeenes [ 64,272,275 |...coooveennn 454,247
2. Total prior year 49,271,157 e oo s 832,853 [ e [ o [ [ o [ 48,527,930 |.cueveiinns 410,374
3. Increase 15,733,229 (54,990) 15,744,345 43,874
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year 16,018,358 |...oveeiiiciiiiiiis oo s 267,844 [ i [ e i [ e o 15,714,214 | 36,300
1.2 On claims incurred during current year ...........c.ccoeeeeveeneenes forriiniinnans 8,998,761 [ o [ 1,525,345 [ o [ [ e [ [ o 2,444,916 |..coveennennnen. 28,500
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year B OO 42,915,238 ..o [ 308 [ e i [ [ i [ [ 42,749,163 |...ooenee 165,709
2.2 On claims incurred during current year 22,089,147 |.ooeiiiciiiiis [ il 277,897 | o i [ o i [ i 21,523,112 |ooeeie 288,539
3. Test:
3.1 Lines 1.1 and 2.1 58,933,596 58,463,377
3.2 Claim reserves and liabilities, 49,271,157 , 48,527,930 ,
3.3 Line 3.1 minus Line 3.2 9,662,440 (64,642) 9,935,447 (208, 365)
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Reinsurance Assumed:
1. Premiums Written .......cccooiiiiiiiiiinecsieseseeeeeeeeeeseeseesee e 378 | e e o i [ i e i [ o [ 373
2. Premiums €arned .........cccooveiiiiiiniiiniiciiieiicicsee e s 889 |oiiiiiiiiiiiiiniens [ e [ o [ o e s e e 389
3. Incurred Claims ......ccooceeiieiiinieieeeeceeeeeesee e e (802) i e i [ e [ o [ e [ [ (302)
4. Commissions 6
B. Reinsurance Ceded:
1. Premiums written
2.  Premiums earned .
3. Incurred claims
4. Commissions

(a) Includes $




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

oy

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. INCUITE ClAIMS ....eiiiiiiieciiecieee ettt e e e eee s seeeee Joeeeeeee s e s eeees feeeeeeiens 1,738,199 |oeeeeieeeeies oo e o s e s e, 33,903,475 |...c.......... 108,976 |............. 35,750,651
2. Beginning claim reserves and liabilities ...............ccoccovviiiiiiiie friineiiieiiieieiees [ o 332,853 [ e [ [ s [ e o 48,527,930 |..coenveee 409,618 |............. 49,270,401
3. Ending claim reserves and liabilities ................ccocoiiiiiiiiiiis friiiiiiiieies [ feeieiei 277,863 [oeeeeeeeeieiiiees Joreeeerenenereees e o s [ o s 64,272,275 |.............. 453,79 |..c.coeeed 65,003,932
4. ClaimS Paid ......ccciiiiiiiiiiiiiic s [ [oereeeseeee e | 1,793,189 [eeeeeiciiiiis v [ oo [ [eereeenenersseees [ [ 18,159,130 |[...ccvvenvee. 64,800 |............. 20,017,119
B. Assumed Reinsurance:
1. INCUITed ClAIMS ... [ [ [t [ oo [ [ [reereeneennennes e [ [reerreereee e (302) |- (302)
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiiis foriiiiiiiiiiieies [ oo e [ o [ rrrenenes [ nenes [oerere e e e e s e 756 [ 756
3. Ending claim reserves and liabilities ..............cccocoiiiiiiiiiiis foriiiiiiiiiiiies [ oo s [ o s [ e e [re e [ 453 [ 453
S O = {1 E 3o T o O O SN O R S O R SN N RO OO RO RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ..o [ [oereeerineneeneies [ neenee [t [oereeiereneesennees [oeeseeneeneennne [ e [t nreenee [ oo [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiis foriiiiiiiiiiiiiies [oeerereiesereiiens foeriririiiiiiiins [ [ nens e [oerere e nenes [eerere e s [errerrre e [oeeere e nenenes e s [eerere e e
3. Ending claim reserves and liabilities ...............ccocoiiiiiiiiiiiis friiiiiiiiiiiiies [oeereseierereieis oo [ [ renens e [oerere e sernnes [eerere e s [ereerere e [oeeeee e nenes [eeeeeee s [eerere e [
S O = {1 E 3o T o O U S O R N O H U SN N AU SO IR RO
D. Net:
1. Incurred ClaimS ......ccoociiiiiiiiiccicc s [ [oereeereeene s e 1,738,199 [oooecceeiiiiiis e [ oo [ [ [ [ 33,903,475 |...ccvennnne 108,674 |............ 35,750,348
2. Beginning claim reserves and liabilities ................ccocooiiiiiiies foiiiiiiiiiiiiies [ feeieieie 332,853 [ e [ o s [ o s 48,527,930 |...cooenveee 410,374 | 49,271,157
3. Ending claim reserves and liabilities ... friiiiiiiiiiies [ feriiie 277,863 [oeeeeeeeeieiiiees Joreeeerenenereees e o s [ o s 64,272,275 |.............. 454,247 |............ 65,004,386
4. ClaimS Paid ......ccciiiiiiiiiiiiiic s [ [oereeeseeee e | 1,793,189 [eececeeeiiiie v [ oo [ [eeeeeenenenssnees [oeseeeeee e [ 18,159,130 |[...cvveneee. 64,800 |............. 20,017,119
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses ...........coocevees foveoiiiiiiiiiiiiiies e e 1,738,199 |oeeeeieeeeies oo e o s e s e, 33,903,475 |...c.......... 108,674 |............ 35,750,348
2. Beginning reserves and liabilities ...............ccoccooiiiiiiiiiiiiins i [ feeieie 332,853 [ e [ o s [ e s 48,527,930 |...ooonveee 410,374 | 49,271,157
3. Ending reserves and liabilities ..............ccccooiiiiiiiiiiiiiiiiis e [ [ 277,863 [coeeeeeeieiciies e [ e s [ o s 64,272,275 |.......c...... 454,247 |............ 65,004,386
4. Paid claims and cost containment expenses 1,793,189 18,159, 130 64,800 20,017,119
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance

0399999. Total General Account - U.S. Affiliates

0699999. Total General Account - Non-U.S. Affiliates

0799999. Total General Account - Affiliates

..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ... e |
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New YOrk .......ccccooviirriiiensiieniineniiennines [N eooiiiiiiiiis s 00/ e Ol o 3,063,540

.. 221,754 |.

0899999. General Account - U.S. Non-Affiliates 3,285,204 2,533,071 93,783 26,497

1099999. Total General Account - Non-Affiliates 3,285,294 2,533,071 93,783 26,497
1199999. Total General Account 3,285,294 2,533,071 93,783 26,497

1499999. Total Separate Accounts - U.S. Affiliates

1799999. Total Separate Accounts - Non-U.S. Affiliates

1899999. Total Separate Accounts - Affiliates

2199999. Total Separate Accounts - Non-Affiliates

2299999. Total Separate Accounts

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 3,285,204 2,533,071 93,783 26,497
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 3,285,204 2,533,071 93,783 26,497
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
Reserve Liability
NAIC Type of Type of Other Than for Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total - U.S. Affiliates

0699999. Total - Non-U.S. Affiliates
0799999. Total - Affiliates

...... 60704 ......[..94-1516991 ..[..01/01/1997 ..[Wilton Reassurance Life Company of New YOrk ......coccovooeooooooocomiomionionions [NVoroiioiooiioiees Loveneones O Lo Lo Moo 878 | 165 [ 2,518 [ B3 [ [
0899999. U.S. Non-Affiliates 373 165 2,513 453
1099999. Total - Non-Affiliates 33 165 2,513 453
1199999. Total U.S. (Sum of 0399999 and 0899999) 373 165 2,513 453




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1
NAIC
Company
Code

2 3 4

ID Effective

Number Date Name of Company

5

Domiciliary
Jurisdiction

6

Paid Losses

Unpaid Losses

0399999.

Total Life and Annuity - U.S. Affiliates

0699999.

Total Life and Annuity - Non-U.S. Affiliates

0799999.

Total Life and Annuity - Affiliates

......66346 ....

..[..58-0828824 ..]..04/01/2009 ..[Munich American Reassurance COMPaNY ..........o..o.cocoooooroomosmomsomsomsomsamsomsamssmsemseneeees

........................... 2,217

0899999.

Life and Annuity - U.S. Non-Affiliates

2,211

1099999.

Total Life and Annuity - Non-Affiliates

2,217

1199999.

Total Life and Annuity

2,211

1499999.

Total Accident and Health - U.S. Affiliates

1799999.

Total Accident and Health - Non-U.S. Affiliates

1899999.

Total Accident and Health - Affiliates

2199999.

Total Accident and Health - Non-Affiliates

2299999.

Total Accident and Health

2399999.

Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999)

2499999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

43
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

2 3 2

ID Effective

Number Date Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

Total General Account - Authorized Non-U.S. Affiliates

0799999.

Total General Account - Authorized Affiliates

... 66346 .....
... 66346 ...

...58-0828824 ..[04/01/2009 . |Munich American Reassurance Company ....
...58-0828824 ..[04/01/2009 . |Munich American Reassurance Company .
...06-0839705 .. [10/01/2008 . |Swiss Re Life & Health America Inc ..
...06-0839705 .. [10/01/2008 . |Swiss Re Life & Health America Inc ..
...13-5459190 ..[01/01/2022 . |United States Fire Insurance Company

...13-5459190 ..[01/01/2023 . |United States Fire Insurance Company

...... 4,674,791

..6,586,472

10,583,354 |.
6,899,600 |.

0899999.

General Account - Authorized U.S. Non-Affiliates

28,744,217

131,019

1099999.

Total General Account - Authorized Non-Affiliates

28,744,217

131,019

1199999.

Total General Account Authorized

28,744,217

131,019

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

. Total General Account - Unauthorized Affiliates

...AA-1124129 ..
...AA-1124129 ..
...AA-1126623 ..
...AA-1128623 ..
...AA-1120055 ..
...AA-1120116 ..
...AA-1120116 ..

01/01/2022 .
01/01/2023 .
01/01/2023 .
01/01/2023 .
01/01/2022 .
01/01/2022 .
01/01/2023 .

Endurance Worldwide Insurance Limited ......ccooovriinieniiniiiiiiiieeee,
Endurance Worldwide Insurance Limited
Lloyd's Syndicate Number 623 .....
Lloyd's Syndicate Number 2623
Lloyd's Syndicate Number 3623
Lloyd's Syndicate Number 3902
Lloyd's Syndicate Number 3902
...AA-1126004 ..[01/01/2022 . |Lloyd's Syndicate Number 4444 ...

...AA-1126004 ..|01/01/2023 . |Lloyd's Syndicate Number 4444

2099999.

General Account - Unauthorized Non-U.S. Non-Affiliates

2199999.

Total General Account - Unauthorized Non-Affiliates

2299999.

Total General Account Unauthorized

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999

. Total General Account - Reciprocal Jurisdiction Affiliates

4399999

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999.

Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

28,744,217

92,098

75,857

138,618

4899999.

Total Separate Accounts - Authorized U.S. Affiliates

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999

. Total Separate Accounts - Authorized Affiliates

5599999

. Total Separate Accounts - Authorized Non-Affiliates

5699999.

Total Separate Accounts Authorized

5999999.

Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999

. Total Separate Accounts - Unauthorized Non-Affiliates

6799999

. Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999.

Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified




(47

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
Domi-
NAIC ciliary Type of Type of
Company ID Effective Juris- Reinsurance Business
Code Number Date Name of Company diction Ceded Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999. Total Separate Accounts Reciprocal Jurisdiction

9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,

7099999, 7599999, 8199999 and 8699999) 28,744,217 92,098 75,857 131,019
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999) 7,599
9999999 - Totals 28,744,217 92,098 75,857 138,618




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

45, 46, 47



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

2023

($000 Omitted)
2

2022

2021

10.
1.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

Surrender benefits and withdrawals for life contracts
Dividends to policyholders and refunds to members

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid

Policyholders’ dividends and refunds to members
(not included in Line 10)

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)

Multiple Beneficiary Trust
Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

1 2 3
As Reported Restatement Restated
(net of ceded) Adjustments (gross of ceded)

ASSETS (Page 2, Col. 3)

1. Cash and iNvested @sSets (LINE 12) .....ccccciiiiriieieieieeeeieeteeeiee e e 607,011,874 oo o 607,011,874
P S T U e g o (T T 1 ) T H S RO TRPROS RN
3. Premiums and considerations (LINE 15) ........cccovuiuiueuereiinirisirieiereiesesese s seseseesesessssesesesesessssssssns eoeseeennnnennnns 8,837,037 [ e 8,837,037
4. Net credit for CEAEd FBINSUIANCE ..........coiueiiieiiieicieicieicee ettt XXX i [oeeeieieieeces 65,926 [..oooieiiicine 65,926
5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 15,236,831 15,236,831
6. Total assets excluding Separate ACCOUNtS (LINE 26) ........c.cceeeevereeeeeeeceeeeieie e 631,085,742 | 65,926 |...cocovee. 631,151,668
7. Separate ACCOUNt SSELS (LINE 27) ....uiieiiiiiiei ettt sttt ettt st sae e b e sbeeneeen
8. Total assets (Line 28) 631,085,742 65,926 631,151,668
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract resServes (LINES 1 @Na 2) ........c.ccuiuiiiieiieieieteeeeeeee e eese et es st ess s s s s sesesssn s s saseeeseseeeenes 520,711,232 [ 92,098 |.coeornenee 520,803,329
10. Liability for deposit-type contracts (Line 3)
11, Claim reSEIVES (LINE 4) ...ttt b bttt ettt st e saeesbeesbeenbeeneeennenned
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........coceiiiiiiiiiiiiiiiiieeee s [ o
13.  Premium & annuity considerations received in advance (Line 8)
14. Other contract liabilities (LINE 9) ......ocuiiuiiiiie ittt sbe e
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset
E= L0 ToTU 1 O RS SRRSO (SRS
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19, All other liabiliies (DAIANCE) .........cc.cveveceeeeeeeeeeeeeeeeeeeeee e e eee e e e aes s aen s en s en s aenereenas 9,593,321 9,593,321
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........coveveverererereiirieieieieeeeeeseieseseseee e e 550,601,615 |..ooeeiiieieiee 65,926 |.....ccoo..... 550,667,540
21. Separate Account liabilities (LINE 27) .......ccccuiiiiiiiiiiii i
22, Total 1abilities (LINE 28) ........cccoiiriiiriiiiiiteirtet ettt sttt | 550,601,615 |...coeeeeciricine 65,926 |....ooneneee. 550,667,540
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 80,484,128 XXX 80,484,128
24. Total liabilities, capital & surplus (Line 39) 631,085,742 65,926 631,151,668
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE FESEIVES ......eveiiaeeceetrerereeseeeteesesessseeeesssesesssssessssssesssesesesssaesssesesasssaesssesesessssesssesesssnsnssesesessfonsicsessesssnnsacaeenes 92,098
26. Claim reserves
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE ...........cccocuiiiiiiiiieiieseesie e [
29. Liability for deposit-type contracts
30.  Other contract IabiliIes .......... ...
31.  ReINSUrance CedEd @SSEtS ... e
32. Other ceded reinsurance recoverables
33.  Total ceded reinSUrance reCOVErabIES .............ciiiurieiuriiiiriicinieeieiecieeee et 65,926
34, Premiums and CONSIAEIAtIONS ..........c..oiiiiiiiii e e e
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o,
37. Reinsurance with Certified REINSUMETS ... e
38. Funds held under reinsurance treaties with Certified Reinsurers
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance payable/OffSELS ..........ccciiiiiiiiiiiie e
41.  Total net credit for ceded reinsurance 65,926
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts

1. Al@bamMa ... AL LN i [ [ [ [ [

2. Alaska ...

3. Arizona.

4. Arkansas ..

5. California .

6. Colorado

7. Connecticut .

8. Delaware

9. District of Columbia
10. Florida .....
11.  Georgia .
12.  Hawaii
13. Idaho ....
14.
15.
16.

17. Kansas ..
18.  Kentucky
19. Louisiana .
20. Maine
21. Maryland .....

22. Massachusetts ...
23. Michigan
24. Minnesota ...
25. Mississippi ..
26. Missouri
27. Montana
28. Nebraska .
29. Nevada.
30. New Hampshire .
31.  New Jersey
32.  New Mexico .
33. New York ....
34. North Carolina ...
35. North Dakota
36. Ohio ..
37. Oklahoma
38. Oregon
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42.  South Dakota
43. Tennessee ..

....10,404,360

44. Texas
45. Utah ...
46. Vermont

47. Virginia ....
48. Washington
49. West Virginia
50. Wisconsin ...

51.  Wyoming
52. American Samoa ..
53. Guam .............

54. Puerto Rico .
55. U.S. Virgin Islands .
56. Northern Mariana Islands
57. Canada
58. Aggregate Other Alien ... i
59.  Subtotal ......cceeviiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeee | XXX . 51,666,035 .. 24,321,929

90. Reporting entity contributions for employee benefits

PIaNS. .| 0 O e O ) RO N
91. Dividends or refunds applied to purchase paid-up

additions and annuities.............ccccocoii s 0 O e O ) RO N
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........cccccccueeeeeeiiinnnees founes 0 O e O ) RO N

93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|. ..
95. Totals (Direct Business).................. oo xxx
96. Plus reinsurance assumed..

..51,666,035

97  Totals (All Business) XXX..
98. Less reinsurance ceded............coueeueeeueeereevueeineeenna| . XXX . ...138,618
99. Totals (All Business) less Reinsurance Ceded XXX 51,627,635 24,321,929 [(c) 10,725,001 86,674,565

DETAILS OF WRITE-INS

XXX e[ e fe
oo XXX
oo XXX

58998. Summary of remaining write-ins for Line 58 from

overflow page .........ccccevveiiiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. o XXX
9402. o XXX
9403 oo XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccvveviiniiniiniienec e XXX e fereieiiis e e [ [ e
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..............cccccoevees .. 1 4. Q- Qualified - Qualified or accredited reinsurer............cccooecveiivieiiiieciins o,
2. R - Registered - Non-domiciled RRGS...........ccooiiiiiiiiiiiiiieee e eeee o, 5. N - None of the above - Not allowed to write business in the state............. ... 56

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceurnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

-

g g g g goaea b B A B BN A B D DN W oW W W W W W W W WNNDNIDNNDNDIDNNNIDN2 o 3 s s
© ® N o o0 kR N2 O 0N ORGSO 00N OR N2 O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlSKE ... AK
AIZONA ... AZ
ATKaNS@s ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ...........cccooiiiiiiis DC
Florida ... FL
GEOMGIA .ttt GA
Hawali ... HI
1dah0 ..o ID
MNOIS ... IL
INdiaNa ..o IN
IOW@ ..o 1A
KaNSas ........cooiiiiic s KS
KeNtUCKY ..o KY

Louisiana ...
Maine ..
Maryland ...

Massachusetts .

MIChIgaN ...
MiIiNNESOota .........coovviii
MiSSISSIPPI +nveenveeieeeieeie et
MISSOUI ...
Montana ..o MT
Nebraska ... NE
Nevada ... NV
New Hampshire ........ccccceevieeiiiieieeeeceeee e NH
NEW JEISEY ...cviiiiiiiiiiieeiee e NJ
NeW MEXICO ........ccccvviiiiiiiic e NM
NEW YOrK ... NY
North Carolina .........cccccovviiiviiiiiciccc e NC
North DaKota ...........cooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
(O] =Y o o USRS OR
Pennsylvania ........cccccooviiiiiiiiiiee e PA
Rhode Island ..o, RI
South Caroling .........ccccooiiiiiiiii e SC
South DaKota .........ccocueuiiiiiiiiiiiiicceccce SD
TENNESSEE ... TN
TEXAS ..o >
ULBN s uT
VEermont ..o VT
VIFGINIA .o VA
Washington ........c.ccoeeiieniiiiii e WA
West Virginia .......coveeiieiiiiiiiiieeie e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMErican Samoa ..........cccccvveuiiiiciiieicie e AS
GUAIM .. GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccocceiiiiiiiiniiieeieeeeee \Y|
Northern Mariana Islands ................cccccooiiiininns MP
Canada ... CAN
Aggregate Other Alien ..........cccooeiiiiiciciecce oT
Total

51,666,035

24,321,929

7,525,846

83,513,810
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Design Benefit
Plans, Inc.

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

FEIN #36-3496297  IL

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

K.F. Agency, Inc.

FEIN #36-4036794  IL

American Life & Casualty
Marketing Division Co.

FEIN #42-1351112 1A

Bankers Life Advisory

FEIN #47-1590388 IN

Services, Inc.

FEIN #47-1481527  IN

Bankers Life
Securities, Inc.

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re,
Ltd. (2)

FEIN #98-1733208 BMU

CNO Management
Services Company

FEIN #74-1499663  TX

Optavise, LLC (3)

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%

(2) CNO Bermuda Re, Ltd. was licensed as a Class C insurer effective October 1, 2023 pursuant to Section 4 of the Bermuda Insurance Act of 1978.
(3) Web Benefits Design Corporation merged into Optavise, LLC effective July 1, 2023.

NAIC #61506

Resource Life
Insurance Company

FEIN #47-0482911

Conseco Life Insurance
Company of Texas

NAIC #11804

IL FEIN #81-0626335 TX

NAIC #68560

Bankers Conseco Life
Insurance Company

FEIN #11-2857098

Colonial Penn Life
Insurance Company

NAIC #62065

NY FEIN #23-1628836  PA

NAIC #61263
FEIN #36-0770740

Bankers Life and
Casualty Company (1)

IL

1% | 89.1% [9.9%

CNO Services, LLC

FEIN #35-1965822  IN

1% 90%

Conseco Marketing, L.L.C|

FEIN #35-1989489  IN

C.P. Real Estate
Services Corp.

FEIN #13-5405610  NJ

CNO Financial
Investments Corp.

FEIN #36-3215139

IL

lllinois General
Investment Corp.

FEIN #37-1872060

DE FEIN #92-0331670

lllinois General
Investment Corp. Il

DE

lllinois General
Investment Trust

FEIN #82-6734872

DE FEIN #92-6075387

lllinois General
Investment Trust Il

DE

[9%



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€S

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 .| !Tinois 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 .| Tinois 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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 68560 .....|11-2857098 .....|Bankers Conseco Life Insurance Company ... |[......cccccovioiimveioivriines fooverereiisiseieeeseeieinas e e | [oeeeenennnnn (13,074, 748) o
.................. 47-1590388 .....|Bankers Life Advisory Services, Inc. ..... [RT JETOTSORR A reeeen(51,875).... e
..... 61263 .....|36-0770740 ..... |Bankers Life and Casualty Company .. (459,295,794) 360,500,000).... , 1,192,464,164)|.... .(86,310,817)
.................. 47-1481527 .....[Bankers Life Securities, INC. ..o e [ [oeseissseenssinsensessennes [oeeinsesnsesnsensenneenes [oenessseennecnnes 3,892, 166 e oo 3,892,166 |
51-0406066 ... CDOC, INC. it o 526,495,79% |............. (299,392,998 [......vucveeiiieiiriniieinns [ttt [ [ | eeeeenes senenens [reeeeeeeenen. 81,998,949 L 309,101,745
10 264,992,998 |- e e v (92,001,100) | o [ o 212,991,893 |...
10,819,226 [...ovveeieeicieicricins [ oot e e [ 10,819,226 |..
640,567,150 |....

35-1965822
23-1628836
81-0626335
37-1872060
... 192-0331670
... | 38-4050689
... | 36-4036794

..102-0677999

... | AA-3191555
. [75-3108137 ...

CNO Bermuda Re, Ltd. ......
CNO Financial Group, Inc.

CNO Services, LLC
Colonial Penn Life Insurance Company

Illinois General Investment Corp. Il
Indiana General Investment Corp. ....
K.F. Agency, Inc. .coovvvvvvriviennen.
Optavise, LLC

Conseco Life Insurance Company of Texas ..
Illinois General Investment Corp. .........

Performance Matters Associates, Inc. ...

20,800,000 |...

................. 48,500,000
332,000,000

53,250,000 |...
(38.850.000)| .

.. 12,000,000 |...

640,567,150 |...
..... (93 235 685)| .
87826354 | .

(13,907,661)|...
(68.001.288)| .

................. 48,500,000
332,000,000

................... 1,125,000
................... 1,291,755

.(87,740,830)|....
....1,685,067 |....

.. 12,000,000 |....
.. 10,973,568 |....

(15,062))....
341,417,967)|....

.(43,922,165)

75-2113604 .....|Performance Matters Associates, Inc. .......

47-0482911 ..... Resource Life Insurance Company ..........ccc. fooeveevirinnnisceiciine s .. .

36-1933760 ..... Washington National Insurance Company ... .(88,000,000)].... .(12,000,000)|.... .. (1,967,582)|..
.................. 22-2403791 .....| 4086 AdVISOrS, INC. eooioiereieieiiiciceicieiees [oeeieieieeeeeeesseeiees e IRSTTRRRRUUUURPTRRRT P ereeeeneneneeensnsnenenesforereenenenennnn 41,182,929 |
.................. 51-0331205 .....[4086 Mortgage Capital, INC. ..o |ooiiiiiiiiiiiiiiiiiiins | forsiesenissnisssnsnsnsnenes|ooensnsnensssnsnsnsnsneensneesfooeereneeeneeenes 2,004, 144 | | v e e 2,034,144 |
9999999 Control Totals XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Conseco Life Insurance Company ..................... Conseco Life Insurance Company of Texas ........ccccee |oeeveveveevveennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieveiiciiiiciis Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Life and Casualty Company .........cccccocevevennne Conseco Life Insurance Company of Texas ........ccceee |oeeveveveevveenns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieieiciiiieiens Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Colonial Penn Life Insurance Company ...........ccccccc...... Conseco Life Insurance Company of Texas ......cccceee |oeeveveveevvenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveicieiiiciis Insurance COMPaNY .........cccooeueeveueevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Conseco Life Insurance Company of Texas ................... CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiieicieiiiciins Insurance COMPaNY .........ccceoeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Resource Life Insurance Company ...........cccccovvevevennns CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveiiiiiciis Insurance COMPaNY .........cccoeeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........

CNO Financial Group,

Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Insurance Company

100.000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens YES
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  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 DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. 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 DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  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 DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  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 DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. NO
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST PSUROSRUSRS PR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by APril 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiiiie e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......cccoiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

The Company's direct written and assumed premiums in 2023 are below the threshold requirement for the Management's Report of Internal Control

over Financial Reporting and therefore it is not subject to Model Audit Rule Section 16 reporting.

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
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Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Credit Insurance Experience Exhibit [Document Identifier 230]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit
[Document Identifier 345]

Variable Annuities Supplement [Document Identifier 286]

Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENTS .....ceeiiiiiietietersirece ettt sesseenenee oo 10,928,116 |............. 1.800 |....... 10,928,116 |....coovcc e 10,928,116 |............. 1.800
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 6,301,293 |............. 1.038 |......... 6,301,293 [ o 6,301,293
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 6,234,352 |............. 1.027 |......... 6,234,352 | [ 6,234,352
1.05 U.S. special revenue and special assessment obligations, etc. non-
FoTUE=T =11 (=YY [OOSR TUUPESRRRTTTRRTT! RO 83,086,393 |............ 13.687 |........ 83,086,393 |...ooeoeceens | 83,086,393 |........... 13.688
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 457,653,256 |............ 75.391 |...... 457,653,256 |......oooeeeeeees [ 457,653,256 |........... 75.3%
1.07 Hybrid securities ............. IO 7,161,320 |............ 1.180 |........ 7,161,320 oo [ 7,161,320 |............ 1.180
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 [ foererieieieeeieeeeees oo o 0.000
1.12 Total 1ong-term DONAS ........c.evriiurireeerereeeieeeeeeeeeeeeeeeeeseseeeseeeeesseseenese e 571,364,730 |........... 94.123 |...... 571,364,730 [ | 571,364,730 |........... 94.127
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 1,000,000 |............. 0.165 |......... 1,000,000 ..o [ 1,000,000 |............. 0.165
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 1,000,000 |............. 0.165 |......... 1,000,000 ..o [ 1,000,000 |............. 0.165
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........cuovevevieieiiieicieteteeeeee et e [oeeeeeeienens 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrrinirerninceieeeneseseseeeesesesesessesese s feecceees (121,529)(............ (0.020)]...c.envne (121,529)...ceceees [ (121,529)|........... (0.020)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 11,729,652 |............. 1.932 |....... 11,729,652 |....coocis v 11,729,652 |............. 1.932
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 11,608,123 |............. 1.912....... 11,608,123 |..oeieeees o 11,608,123 |............. 1.912
7. CONTACE I0BNS -...eeeeieieiecieeeeeieee et s e s s s s s e e sesesesesnas acaeaes 7,186,294 |............. 1.184 |........ 7,158,422 | [ 7,158,422 |............ 1.179
8. Derivatives (SChedUIE DB) .........cccceiiiirieieieieieieeeseeieieiesee e [ eeeieeeene [ 0.000
9. Other invested assets (Schedule BA) ...........cccccceeeveveveveevececeeeeeeeeeeeveens foeee. 19,880,603 [ 2.616
10.  ReCeivables fOr SECUMMES ...........ceuririiiuiieieieii et s [ 0.000
11.  Securities Lending (Schedule DL, Part 1)...........ccceeiieieieiereieecceeeeieeevenes eeeeeeseseseseseeeees. oeeeeneens 0.000
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0.000
13. Total invested assets 607,039,750 100.000 607,011,879 607,011,879 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

Deduct current year’s other than temporary impairment recognized:

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

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

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 15,887,361
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
ACCTUAD OF QISCOUNL <.......cvoecveeceeeceeeceeee e eeeeeeee e te e eee s ees s eeeeseeesseeeaseeeesaessseessseessseessseessseessseeesseessssessssensesesseeeesstensseensseeeseeeesesessstanssaesseeanseeensesensesansnsae eeets e e et e e e s e e ensseenaeen 297
Unrealized valuation increase/(decrease):

Lo I o] = S =T TR o 10 o e SO N

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt b b oo b et b e e b e e b oo b et e b e b e e b e b e e b e b e se e b e edebe A0S E oA S AR e R e e R oA e e b e b et b et e b e s eabeseteseeesee et
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieveceeeeeeeeeeeeeeteteteteesssaesesesessassesesesessssssssesesesssssssesesssssssesses s ssssssssas s s sssnsesesassanansns <5esesatstaeaesesassaeaas 7,056
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 15,880,603
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 15,880,603

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueveeeeeeececteteeeeeeseaete et eeesssaesesesesessssesesesesessssesesesesessssssesesesensssesesasasnssastesassnsnssansasans seesessssceesens 531,281,980
................. 53,460,736
...707,207

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

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

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

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

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

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

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (963,088)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 11,212,002
DedUCt aMOTHZAtION OF PIEIMIUM .......vviececeetete e cceeeetete e e caeeeeete s s saeaesete s s esssassesesesessssssesesesessssssesesesessssnsesesasesssssssesas s sssssnsesasassssseses s asnsnsssesasasssssansns <eesessatsseesesannan 393,516

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

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

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

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

9.4, Part 4, COIUMN 13 ...oetieiiiiiee ettt ettt ettt ettt et et et e s et et e aeae s e st e s e b e b esesese s es e s et et et et e aese s es et et et et e s essse s es et et e b et et esnas s es s sesesebee et e neneeneberetis 516,612 ..o 516,612
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cociiiiiiiiiiiiiii i oo
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 572,364,705
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LINE 11 MINUS LINE 12) .........cccueueieeeececteteeeeeeeceete e e eessaete e eseesseete st esenssesaesesesensssssesesesensssstesesssensssssesesasenas fesesesesenanas 572,364,705
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 10,928,116 |..ccoovvnneeee 11,131,578 | 10,926,908 |................ 10,976,349
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 10,928, 116 11,131,578 10,926,908 10,976,349
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 6,301,293 6,421,100 6,305,890 6,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,234,352 5,545,380 6,288,960 6,000,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 83,086,393 73,251,786 83,143,231 83,650,847
Industrial and Miscellaneous, SVO 8. United States .....ccoeveeeeeeeeeeeeeeeeeeeees oo 411,921,927 ... 372,403,823 |............... 411,258,954 |................ 411,885,172
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...ooooiieeee e 7,433,493 .o 7,281,026 |..oovoveveeee 7,419,108 |................... 7,500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 45,459,156 42,639,274 45,798,892 44,411,756
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 464,814,576 422,324,123 464,476,954 463,796,928
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 571,364,730 518,673,967 571,141,943 570,424,124
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 1,000,000 |.ocveeeniinne 982,000 |....ccevveeee 1,000,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 1,000,000 982,000 1,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,000,000 982,000 1,000,000
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks 1,000,000 982,000 1,000,000
27. Total Bonds and Stocks 572,364,730 519,655,967 572,141,943
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1 4 5 6 7
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year
1. U.S. Governments
TANAIC T e 1,240,278 |............... 4,605,350 |............... 3,336,340 |............... 1,541,878 10,928,116

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

......................... 1.9

......................... 0.1

1,

240,278

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

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

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3 NAIC 3 ..

BANAICA ..o
BBENAICS .o
BBNAICE ..o

198,343

............... 1,068,847

...... 2,627,249

............... 6,301,293

............... 6,301,293

3.7 Totals 198,343 1,068,847 2,406,854 2,627,249 6,301,293 1.1 2,104,952 0.4 6,301,293
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e [ [ 675,025 |.............. 2,208,163 |............... 2,117,114 |........... D, 0. & SR R 5,000,302 |.covvriireieine 0.9 | 5,000,318 [.ovoeiiieei 0.9 | 5,000,302

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

4.5NAICS ..

..937,932 |

296,118 |...

1,234,050 |.

.1,243,087 |....

...1,234,050 |.

4B NAIC 6 ...
4.7 Totals 675,025 3,146,095 2,413,232 XXX 6,234,352 1.1 6,243,405 1.2 6,234,352
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 122,482 | 1,355,639 [..cccoeennee 2,753,047 |............. 30,217,738 |............. 47,887,488 |............ D9, 0. NN U 82,336,394 | 4.4 75,074,908 81,364,904

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

...... 455,254 |.

..... 145,768 |...

...750,000 |.

..... 1,750,000 |....

...... 750,000 |.

122,482

1,404,424

2,853,240

30,672,992

48,033,256

83,086,394

76,824,908

82,114,904

971,490




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 1,447 112 (..o 46,944,725 |............. 22,227,900 |............ 40,901,139 |........... 132,127,295 | XXX [ 243,648 171 | 42,6 | 211,393,679 68,432,732
6.2NAIC 2 .. , ..13,463,612 .52,745,979 |.. .119,651,606 |... . .217,981,618 |.... R , .. ...33,224 705
B.3NAIC 3 .o o 1,372,035 |.oceeenee 1,000,000 |............... 1,646,183 |.............. 2,430,604 |........... XXXeooceere e 6,448,822 | 1T 7,651,467 | 1.4 o 3,417,117 | 3,031,705
BANAIC A et e o 492,835 [ [ 253,416 [ o XXX e 746,251 | 001 [ 491,350 | [0 O 746,251 |
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 69,641,319 36,691,512 95,546,717 254,209,505 437,518,108 82.5 352,964,108 104,689, 142
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

75NAICS ..
76 NAICG ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1

8.2 NAIC 2
8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC 3 ..
9.4 NAIC4 ..
9.5NAICS ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

14.2NAIC 2 ...
14.3 NAIC 3 ...

..12,906,542

44,462,744 |..

.109,918,894 |...
..... 2,430,604 |...

A

91,266,323 |....
..4,679,553 |....

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 3,008,215 |............ 53,974,561 |............. 31,399, 166 77,496,167 |........... 182,336,167 |..ooveeceeeeeeeeecces forreen. 348,214,276 6029 | XXX e e XK |, 278,810,054 . 69,404,222
122 NAIC 2 ... 1 117,085 |... , . ..13,563,805 .54,139,165 |.. .126,245,699 |... .. ...33,224,705
123 NAIC 3 e (D) e [, 1,372,035 |............. 1,000,000 |............... 1,646,183 |.............. 2,430,604 |...oooveeen , L B VA P 3,031,705
124ANAICH oo (D) e [, 492,835 [ o 253,496 [oooveceeeeeeecees [ e 746,251 746,251 |.oove
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSURURSRRRRRR YNSRI RUNIRRIND o, o, CHUNNUINIY IUVISITIIRD 0. ORI RO TER RSOOSR
126 NAIC6 ... . (c)
12.7 TOtalS .o ,300 | 77,729,053 |............. 45,962,971 |........... 133,534,931 |........... 311,012,470 |.ooovee (b) ....571,364,725 465,704,093 |........... 105,660,632
12.8 Line 12.7 as a % of Col. 7 0.5 13.6 8.0 23.4 54.4 100.0 81.5 18.5
13. Total Bonds Prior Year
13 ANAIC T e 2,100,376 |............. 40,409,764 |............. 23,918,466 |............. 57,502,751 |.......... 169,110,435 [ e XX e e XK [ 293,041,792 ..o 55.3 | 232,389,262 |............. 60,652,530
132 NAIC 2 et 135,990 |............. 14,633,386 |............ 18,617,651 |............. 49,983,379 |.......... 145,726,994 ..o et XX e et XK [ 229,097,400 |....cocvcvereiane 43.2 o 191,266,323 |............. 37,831,077
13.3NAIC 3 e 2,371,505 | fene ..2,266,369 |..............3,013,587 | [ XK [ XXX e e 7,651,461 |.... ..2,971,908
134 NAIC 4 oo seeeees [ [ 491,300 [ 891,350 | 001 491,350 [
TSI N (O Tt NSO USSP NSO OO PO URTU AV OU RO YU SUYUYPRUPUP AEVURTURURURURORURORURTI UUVURRRPRPRUVPRUYPVURIN URURURURURURURUNUNUNE RURSISIITD o 6, CRNSUIUIN RUSURUID. ¢.¢, CHNRRUY I (o3 REVIOURURRURRRRTN
13.6 NAIC6 ...
13.7 TOtalS .o e 2,236,366 |............. 57,414,655 |............. 43,027,467 |........... 109,752,499 |........... 317,851,016 ....530,282,003 |.........ccvennee 100.0 |........... 428,826,488 |........... 101,455,515
13.8 Line 13.7 as a % of Col. 9 0.4 10.8 8.1 20.7 59.9 100.0 XXX 80.9 19.1
14. Total Publicly Traded Bonds
T4 ANAIC T e 1,759,353 |.....ccoceen 30,829,529 |............. 17,734,980 |............. 60,129,365 |.......... 168,356,827 |....ccvevvveeeveeeeeens foerennn.... 278,810,054 | 48,8 | 232,389,262

15.5NAICS ...
15.6 NAIC6 ...

T4ANAIC 4 et e 892,830 | 253,416 | ....491,350 |....
TA5NAIC S .o e [ [ reeeeeenes |t eenes et et [ [ nes oo
14.6 NAIC 6
14.7 TOtalS .o e 1,759,353 |............ 47,047,058 |............ 30,731,522 |.......... 105,459,835 |........... 280,706,325 |........cooveveveeeeeeien e 465,704,093 ... 815 [ 428,826,488
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 0.4 | 101 [ [T 22.6 oo 60.3 | [rereeereeeenn 10000 [ XK o XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.3 8.2 5.4 18.5 49.1 81.5 XXX XXX XXX 81.5 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,248,862 |............. 23,145,032 |............ 13,664,186 |............. 17,366,802 |............. 13,979,340 [.oovoviieeeeeeees o 69,404,222 |......cocoeven 121 [ 60,652,530 [.ocvoereriiiieanns 4. D9, ORI 69,404,222
15.2NAIC 2 ... 117,085 |... .6,537,131 |.... , ...9,676,421 |.. ...16,326,805 |... , . ...37,831,077 |.... . ...33,224,705
15.3NAIC 3 et [ 999,832 ..o 1,000,000 |............... 1,031,873 |oooeeeeeecceees oo [ 3,031,705 | 0.5 | 2,971,908 | 0.6 ... D9, ORI A, 3,031,705
15.4 NAIC 4

15.7 Totals ..cceeveeeeiieienee
15.8 Line 15.7 as a % of Col. 7

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

0.2

5.4

2.7

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

current year, $

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

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

................ 105,660,634 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

i NAIC3 $oe i NAICA $oiie

; NAIC6 $

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

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
i NAICS $ o
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer OblIGations ...........ccceveveirieeeereneeneenies feoieeieeeeeceeeceeeee |oeeeeeeeeeeens 415,044 |oveeeeeeeeeceees oo e o XK e e 415,044 |, 0.1 [ 415,067 |oovevreeeieiieieene 0.1 Joeeeeeeies 415,044

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

4,190,306 |..

.10,513,072 |..

. 13,431 ..

..0.0 |...

..10,513,072 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

.............. 1,068,847

.............. 2,406,854

.............. 2,627,249

............... 6,301,293

........................ 1.1

............... 2,104,952

........................ 0.4

............... 6,301,293

3.05 Totals 198,343 1,068,847 2,406,854 2,627,249 XXX 6,301,293 1.1 2,104,952 0.4 6,301,293
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccoioiiiiiiriiiiiiriiiiiiis foiresesesesesesesee [oreeese s s [oresiesieseiens 675,025 |....coovevnene 3,146,095 |.............. 2,413,232 D,0. ¢ SRR RN 6,234,352 ..o 11 6,243,405 |.....cvvviiieis 1.2 [ 6,234,352

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 675,025 3,146,095 2,413,232 XXX 6,234,352 1.1 6,243,405 1.2 6,234,352

5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccooeiovriiiiniinininiceieeie e, 33,480 |.cooienene 1,017,192 | 2,487,498 |............. 30,642,844 |............. 48,033,256 |............ D,9,0 NI RUR 82,214,270 |.coieiiiee, 14.4 (. 75,848,158 |..oovciiiicie 14.3 [ 81,242,780

5.02 Residential Mortgage-Backed Securities ... 89,002 ...387,232 |.. ..365,742 |.. .. 30,148 |... ..872,124 . 976,750 |... ..872,124 |.

5.03 Commercial Mortgage-Backed Securities .......... [o.cccooiiiiiiiiiins oo o o o e O XK e e e e e

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 122,482 1,404,424 2,853,240 30,672,992 48,033,256 XXX 83,086,394 14.5 76,824,908 14.5 82,114,904 971,490
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccoooeioiiiiiiiicniiniciiiees e, 126,091 |............. 21,450,833 |............. 22,244,698 |............ 86,043,679 |........... 253,127,031 |............ D,9,0. RN RO 382,992,332 oo 67.0 [.oceee 367,397,867 |..coveverereienennd 69.3 [ 322,885,378 |............. 60,106,954

6.02 Residential Mortgage-Backed Securities ........... ..o 843,123 oo 3,973,261 |.ooeennnene. 6,550,820 |............... 7,891,616 .o 334,821 |............ D,9,0 NI RUR 19,593,641 [...ooveiiiiicis 3.4 | 18,615,333 oo 3.5 [ 6,972,401 |...ccoenee 12,621,240

6.03 Commercial Mortgage-Backed Securities .......... [ o 29,994,656 |.............. 4,033,349 [ [ [, D,9,0 NI RUR 34,028,005 |...covvveneiennne 6.0 |ooeiine 33,916,927 |[oooooeiciieis 6.4 | 20,606,600 |............ 13,421,405

6.04 Other Loan-Backed and Structured Securities ... 594,983 14,222,569 3,862,645 1,611,422 747,653 XXX 21,039,272 3.7 17,587,981 3.3 2,499,729 18,539,543

6.05 Totals 1,564,197 69,641,319 36,691,512 95,546,717 254,209,505 XXX 457,653,250 80.1 437,518,108 82.5 352,964,108 104,689, 142
7. Hybrid Securities

7.01 Issuer Obligations ...........cccccooeioiiiiiiiiiininieeiiees e e 1,009, 113 oo e [ 6,152,207 |............ D.0, 0. CNNI ORI 7,161,320 oo, 1.3 [ 7,162,132 [ 14 [ 7,161,320

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...
8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreinceincinnienes oo 357,914 [.....cc.eee 24,961,029 |.............. 27,814,075 |............. 122,459,867 |............. 309,725,726 ...485,318,611 [ 84.9 | XXX [ D.9.%, CHNRTIN RPN 424,240,167 |.............. 61,078,444
12.02 Residential Mortgage-Backed Securities .......... [-.ccccorenne 2,172,403 |....oovennneee. 8,550,799 |.....ccenveve 10,252,902 |...ooveneeenene 9,463,642 |.....coceeennne 539,091 30,978,837 |..ceeveiieieeiee [ R D.9,0 SN XXX ovvvieiee [ 18,357,597 |...cveunneee. 12,621,240
12.03 Commercial Mortgage-Backed Securities ........ ... 29,994 656 ....4,033,349 34,028,005 |.....cvevevireiieenn 8.0 o XXX o e XXX [ 20,606,600 |.............. 13,421,405
12.04 Other Loan-Backed and Structured Securities . |- . 14,222,569 .3,862,645 .. 21,039,272 |. 2,499,729 |.ooenennne. 18,539,543
12.05 SVO Identified FUNAS .......cccoveeeieeniiieeeeenes oot XXX o e XX [ XX et XXX i o e XX o s e et XX e e XXX o
12.06 Affiliated Bank LOANS .........ccceevveeieeiinienieiiens foeeneiiiiiiiiiiis e e e [eerreeieseseeneeneenes oeereennes XX e o e XX e XXX o [
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit
12,09 TOtalS ... e 3,125,300 |.eoviriennne 77,729,053 |...ccvenveee. 45,962,971 |.ooovvennnn 133,534,931 |............. 311,012,470 oo [ 571,364,725 |....cocvviinne 100.0 Jooveeenee XXX [ D.9.9, CHUNRTINY RPN 465,704,093 |............ 105,660,632
12.10 Line 12.09 as a % of Col. 7 0.5 13.6 8.0 23.4 54.4 100.0 XXX XXX XXX 81.5 18.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccvvririniniiinininins foeeeeieicieeee 75,202 |.eceeienne 10,191,375 |..ocveennee. 30,091,976 |............. 102,071,358 |............. 316,741,670 |............ XXX ...459, 171,581 399,625,689 |.............. 59,545,892
13.02 Residential Mortgage-Backed Securities .......... .629,980 |... ...4,318,181 |. .7,310,229 6,926,289 |.. ...420,835 |............ XXX . 19,605,514 |. ...8,537,154 |. .. 11,068, 360
13.03 Commercial Mortgage-Backed Securities ........ .989,710 |... .29,920,79% |.. 23,006,423 | oo e XXX . 33,916,927 |. . 19,613,402 |.. .. 14,303,525

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

.541,474

. 12,984,305

.2,618,839

. 17,587,981 |.

16,537,738

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins foeeieiiicicicicicicns Joeeriesiciiescseiescien [ooesiesieseseesesesesene Joocseeseesesesseeseesesene JoeseseseseesesesesensJrenenenss KKK iiiininnn fooenrenenns XX forenrenenns XXX i oo oo iciciens fooericiee e [oeereesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B FUR 2,236,366 |.....c.c..... 57,414,655 |............. 43,027,467 |............. 109,752,499 |...cocvenne 317,851,016 [ooeceeeveeicicciccns e D.9.0 TN RUNR D,9.0 TN RUN 530,282,003 428,826,488 |............. 101,455,515

13.10 Line 13.09 as a % of Col. 9 0.4 10.8 8.1 20.7 59.9 XXX XXX 100.0 80.9 19.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoeeneinceinciineiines oo 231,823 | 20,827,960 |.............. 23,131,558 |....cocenve 99,729,848 |............. 280,318,978 |............ 1. 424,240,167 | ...399,625,689 424,240, 167

14.02 Residential Mortgage-Backed Securities .1,527,530 |... ...6,146,118 |.. .4,566,615 5,729,987 |.. .. 18,357,597 |. ...8,537,154 |. . 18,357,597 |..

14.03 Commercial Mortgage-Backed Securities ........ [ e 17,573,251 oo 3,083,349 | 19,613,402 oo 307 [ 20,606,600

14.04 Other Loan-Backed and Structured Securities . |.......cccccooiiiiiiiis foviciiien. 2,499,729 coee e [ [ XX [ 2,499,729 |l 004 | 1,050,243 | 0.2 e 2,499,729

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 TOLAlS ...t oo 1,759,353 .o 47,047,058 |.............. 30,731,522

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 0.4 | 10,1 [ 6.6

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 0.3 8.2 5.4 18.5 49.1 81.5 XXX XXX XXX 81.5 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 126,091 |...oovenenene 4,133,069 |..c.covenenene 4,682,517 |....coceennee 22,730,019 |...ccoeunnne 29,406,748 61,078,444 59,545,892 |....veeevveecrreenns 112 [ XXX o 61,078,444
15.02 Residential Mortgage-Backed Securities .......... [ 644,873 |...cocoeeenns 2,404,681 |................ 5,686,287 |......cccc.e.. 3,733,655 |..coiciiinene 151,744 12,621,240 11,068,360 12,621,240
15.03 Commercial Mortgage-Backed Securities ........ .. 12,421,405 ....1,000,000 13,421,405 14,303,525 13,421,405

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

.594,983

11722840

.3,862,645

.. 18,539,543 |.

. 16,537,738 |.

18,539,543

................ 1,365,947

......................... 1.3

0.2

.............. 30,681,995 |.............. 15,231,449
....................... 20.0 [ 144
5.4 2.7




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevern |oeececererenenens 9,959,626 |....oveoeiririeirr s [ 9,959,626 |...ceovvrreceereeieeeeeeinne
2. Cost of cash equivalents ACQUIFEM .............cccceueveveeececeeeeeeeeececeeee e seeeseeaeae e e 67,282,379 | e 67,282,379 |ovcveeieeieieeeeiiae
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON AISPOSAIS ..........ceeueveriierieieieieiieee et esess [reeeeseseeeeesenenees (2,353)]--eeeeeceeirerireeieinirrinens Joeeeeeeirne e (P25 |
6. Deduct consideration received on diSPOSAIS .............ccccoveveeevevererereeieiieeseeiens oeeeeeenenenenns 65,510,000 |-..oovcereererirrcieeieiinnes e 65,510,000 [.....cvoveviiiriiicieieiciiie
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 11,729,652 | o 11,729,652 |
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 11,729,652 11,729,652

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
The Doctors Company, An Interinsurance The Doctors Company, An Interinsurance
256141-AB-8 .. | EXChANGe .......ceevviuviriiiiiiiiniiieniieeeiiees [ aveeenees NaPA .ovveeiiiie e | CA.eveee EXChange ....eeevevveeivieiiiieiieiesieeens o 2.BFE ......|... 01/12/2022 ... foveeenn v o 1,000,000 |.......... 795,975 |....... 1,000,000 [.ooooeeevniiinennns forneieniiiiins i foree e e 45,000 [vvvvveeiiininns foenne 0.200
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AC-8 .. | +eeeureeeureeeree et New York AMEFICE everiirieciiee e | 1.0 FE ......[....01/17/2017 ...|. ...4,247 400 |........ 2,980,372 |........4,232,418 |.. T 0.604
575767-AK-4 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........cceceee ouuns 1.D FE .. ....04/08/2015 ... |ooiven eeien ... 494,552 [l 387,583 |.......... 494,856 |.. T 0.194
575767-AM-0 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........c...cee ovuns 1.D FE .. ....04/15/2019 ... |eeeeen e |l 527,575 o 455,302 |.......... 525,346 |.. RPN 0.063
575767-AN-8 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........cceceee evens 1.D FE .. ....09/24/2020 ... |. T 0.179
628312-AD-2 .. [Mutual of Omaha Insurance Company ... Omaha Mutual of Omaha Insurance Company ....... |..... 1.G FE .. ....03/01/2019 ... |. . RPN 0.333
64952G-AQ-1 .. [New York Life Insurance Company New York .... New York Life Insurance Company ......... [..... 1.C FE .. ...04/16/2019 ...|. ... 855,652 |... N TP 0.100
Northwestern Mutual Life Insurance
668138-AE-0 . [Northwestern Mutual Life Insurance Company ... Milwaukee ... COMPANY +eeeeeeeeeneeeeneennneeenearnneannnaes Jons 1.C FE .. ....03/15/2021 ... |. 996,520 |.......... 746,178 |.......... 996,680 |.. T 0.111
707567-AE-3 .. [ The Penn Mutual Life Insurance Company ........ Hor sham The Penn Mutual Life Insurance Company |..... 1.F FE .. ...04/22/2021 ... . ...1,611,490 |....... 1,007,385 |........1,511,093 |.. N R 0.300
The Savings Bank Mutual Life Insurance Company The Savings Bank Mutual Life Insurance
80529E-AA-1 .. |of Massachusetts .... Woburn ... Company of Massachusetts .. . .W07/2172017 .. ). 1,000,000 |.......... 950,000 |....... 1,000,000 |.. P AP 1.745
Teachers Insurance & Annuity Association of Teachers Insurance & Annuity
878091-BG-1 . |AMEIiCa woevvereiereeeiieieiiiiesiieesieesenee s [ eeeeanes New YOrk wocoveeevveeenieniiiienns oo N Association of America ........cccooeeevrins |one 1D FE ..o .05/04/2020 ... |eeeees e | 1,498,005 |....... 1,106,011 |........ 1,498,165 [.oveveveeecvienen foveeieii 8 s i e e 49,500 i [ 0.120
Western & Southern Life Insurance
95765P-AA-7 .. [Western & Southern Life Insurance Company .... Cincinnati .... Company ... ...02/27/2019 ... . 1,046,840 |.......... 929,928 |........1,042,918 |.. . N 0.200
2799999. Surplus Debentures, etc - Unaffiliated 15,903, 192 12,226,564 15,880,603 646,290 XXX
6099999. Total - Unaffiliated 15,903, 192 12,226,564 15,880,603 646,290 XXX
6199999. Total - Affiliated

6299999 - Totals 15,903,192 12,226,564 15,880,603 (6,758)] 646,290
1.

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

1A 1AL 1B..$ .. 1C.§.. ...2,007,221 1D .$............. 8,325,997 1E .8 .o 1F .S 2,554,011 1G.$ ...ccoeeeeen. 993,374

1B 2A.. 2B..$.. .2,000,000 2C..$.. .

1C 3A ... 3B..$.. 3C..$..

1D 4A ... 4B..% .. 4C ..$ ..

1E 5A ... 5B ..$ .. 5C..$ ..




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

NONE

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

NONE

E08, E09



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-AZ-4 ..... US TREASURY N/B ..veiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeees LSD e | e TA i 415,113 [...92.8630 [......cceuvnnnnns 385,383 [....ccuuninins 415,000 f....oooeeunnnnnns 415,044 oo [ (23) | e o 0.375 |...... 0.360 |MN ..o vennnniniinnnnnn 136 [t 1,556 |....12/22/2020 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 415,113 | XXX 385,383 415,000 415,044 XXX XXX 1,556 XXX XXX
36205D-CC-0 ..... [GN 387167 ....evvvviiiiiiiiiiiiiiiiiecccceei e [ e U ...99.8970 |. . 6,444 |. . 6,451 6,451 |.. .7.000 |......6.730 .. 452 |....12/29/19%5 .. 10/15/2025 ...
383831I-P3-4 ..... [GNR 2023-47 JA 4 ...99.8640 |. .. 1,330,863 |. . 1,332,669 .1,331,003 |.. .5.250 |......5.190 . . 52,474 |....02/21/2023 .. 06/20/2042 ...
383831I-UG-9 ... GNR 2023-48 LA ... I L ...99.5910 |....covnnnnnns 1,886,232 |.... .1,893,962 |.. e 1,860,026 [.oneiiiiiinnns 2,944 L e e 5.000 |...... 5.410 [MON ..... 71,892 .. . 47,349 |....06/22/2023 ...|....09/20/2051 ...
38383X-AC-8 ..... GNR 2023-43 AB ... N . 101.2990 |...covvnnnnnns 1,440,120 |.... 1,421,646 |.. e AT 854 [ e 221 e e e 5.500 |...... 5.490 [MON ... [oeeerennareenns 6,516 |... . 58,643 |....02/24/2023 ... |....04/20/2048 ...
38384E-KY-0 ..... GNR 2023-134 DB .. I L . 103.6190 |....covvnnnnns 2,072,386 |.... .2,000,000 |.. 1,991,317 [ e BT e [ e 6.000 |...... 6.010 | MON ..... .... 10,000 |... .30,000 |....09/07/2023 ...|....09/20/2053 ...
38384E-QP-3 ... GNR 2023-130 AC . R I A . 102.6490 |... .. 3,040,251 |.... 2,961,773 |.. e 2,981,778 [ e e e e 6.000 |...... 5.920 [MON ..... ... 14,809 |... . 44,427 |....09/06/2023 ...|....02/20/2052 ...
38384E-12-7 ..... GNR 2023-136 EA .. 4. LA . 102.6510 |... 969,899 |.... ..944,848 |.. 944,848 |ovveniiiiiiins foeeiiiiiiii i e o 6.000 |...... 5.900 [MON ..... [ieeeeeniiiinnnns 4,724 ... . 14,173 |....08/29/2023 ... |....10/20/2059 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 10,511,795 | XXX 10,746,195 10,561,349 10,513,072 3,431 XXX XXX 49,809 247,518 XXX XXX
0109999999. Total - U.S. Government Bonds 10,926,908 | XXX 11,131,578 10,976,349 10,928,116 3,408 XXX XXX 49,945 249,074 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
13063B-JC-7 ..... CALIFORNIA ST .. vee |- 1.CFE ). .. 1,796,400 |. 127.3240 |.ceeuennnneenn 1,909,860 |.... .1,500,000 |.. ....1,793,834 e (2,566) |oeeeeneeeeeeiis e el 7600 . 5.760 |IN ...... .... 19,000 |... ... 57,000 |....09/26/2023 ...|....11/01/2040 ...
452151-LF-8 ..... ILLINOIS ST ... . ceveenn | eeeeeeee LG FE L ...3,342,570 |...98.9440 |.............. 3,463,040 |.... .3,500,000 |.. ....3,371,828 v e 8,104 L s 0222250100 | 5.880 | ....... ... 14,875 |... .. 114,750 |....09/20/2023 ...|....06/01/2033 ...
57582P-UE-8 ..... MASSACHUSETTS ST ..veeieerrnnnnaseernnnnnnseernnnnannenne oo vee | onnnees 1onns L ABFE | 1,166,920 |. 104.8200 |.......ccco.en 1,048,200 [...oooeeennnn 1,000,000 |....ooeeennnn 1,135,631 |oovenniiieiennn fonieees (8,757) f-eeeeeenniinieen Joveeninieeeennns [ 5,456 [...... 4.010 [ covvnnn | 27,280 [ooeeiiiinnnnnns 54,560 |....03/18/2020 ...|....12/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 6,305,890 | XXX 6,421,100 6,000,000 6,301,293 (3,219) XXX XXX XXX 61,155 226,310 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 6,305,890 | XXX 6,421,100 6,000,000 6,301,293 (3,219) XXX XXX XXX 61,155 226,310 XXX XXX
167486-SD-2 ..... CHICAGO ILL cee |- 2.AFE )., .. 1,266,760 |...97.7580 |... 977,580 |.... .1,000,000 |.. 1,234,050 [oeeeeeeniiieeee oeeenennnn (9,089) fueeeeeiiiieees oeeeeeiieeeeeene [ 82314 4.360 [JJ ....... ... 31,570 |[... . 63,140 |....02/20/2020 ...|....01/01/2044 ...
235308-RA-3 ... DALLAS TX INDEP SCH DIST .. woo |- 1LAFE L) . 100.7600 |... ..1,511,400 |.... .1,500,000 |.. 1,500,302 |ooevvveeiiiiiinnn feveneeeennns (16) [ e [o..6.450 ... 6.280 |FA ...... ... 36,550 |... . 96,750 |....11/16/2010 ...|....02/15/2035 ...
649660-L6-5 ..... NEW YORK NY vee |- 1.CFE ). . . 104.9300 |... .1,500,000 |.. 1,500,000 |-eveeeeeeemniinns foeeeeemniiiiiies e oo 050263 | 5.260 (A0 ...... ... 19,736 |... . 75,217 |....10/05/2022 ...|....10/01/2052 ...
798189-SK-3 ..... SAN JOSE CA EVERGREEN CMNTY CL ... . U oo |- 1.BFE ..]... .. 1,000,000 |...74.9310 |... .1,000,000 |.. 1,000,000 |veennevvivvnnnns fooreviiniiiiis i e 1002.3.038 |l 3.030 MS ...... . 10,127 |, . 30,380 |....10/23/2020 ...|....09/01/2043 ...
953107-AS-8 ..... WEST HARTFORD CT ....eieeeveuiieeeennnnseeeennnnnaaeeeennns L ABFE | 1,000,000 |...73.3140 [....ccevunnnnns 733,140 |eevennnnnens 1,000,000 |....oeeeennnn 1,000,000 J.eeeeeeeemnnnnns foorereminiiiiniis e foeieiiiiiiieeee |een..2.864 |l 2.860 [ ieeinnn | 14,320 |oeeeeeieannes 28,640 |....06/25/2021 ...|....07/01/2046 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,288,960 | XXX 5,545,380 6,000,000 6,234,352 (9,055) XXX XXX XXX 112,303 294,127 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,288,960 [ XXX 5,545,380 6,000,000 6,234,352 (9,055) XXX XXX XXX 112,303 294,127 XXX XXX
010869-KA-2 ..... ALAMEDA CA CORRIDOR TRANSPRTNA .......eevvvvvevmmnnnnns foon voe [ wvnnnen | wvveeeees fone 1A ... . 102.5580 |.....oovieennnnnn 35,895 | 35,000 [oiiiiiiiinnnnnn 35,079 e oo (81 s e 0006600 ... [SHRIVION 1O FOR LS4 T O 2,310 |....06/05/2008 ...|....10/01/2029 ...
010869-KF-1 ..... ALAMEDA CA CORRIDOR TRANSPRTNA ... .. 1.G FE ..|... . 106.6340 |... . w9113 [ e (1,208) [ e |-ee2226.600 ... 6.420 . 63,690 |....06/05/2008 ...|[....10/01/2029 ...
070102-AA-6 ..... BASIN ELEC PWR ND COOPERATIVE ... .. 1.F FE ..|... . 106.1190 |... .1,000,000 |.. LT A9 e e 10429 | e | 6127 6.460 .61,270 |....05/05/2011 ...|....06/01/2041 ...
091096-NR-4 ..... BIRMINGHAM AL WTRWKS BRD WTR R ... .. 1.CFE ..|... ...82.1730 |... .1,500,000 |.. 1,249,692 [ooveeeeieiiiieiee Joeeeeeneee 8,568 [ oo [0 80573 e 5.000 . 53,595 |....09/22/2022 ...|....01/01/2045 ...
130179-KK-9 ..... CALIFORNIA ST EDUCTNL FACS AUT ... .. 1.DFE ..|... ...81.5390 |... .1,000,000 |.. 940,863 |.....ccvvvnniieee foevennnnnnnn2,082 oo i [0002223.836 | 4.300 . 38,360 |....01/11/2019 ...|....04/01/2047 ...
130770-NL-2 ..... CALIFORNIA ST UNIV REVENUE .. 1.DFE ..|... ...70.9430 |... .1,000,000 |.. 1,000,000 |-eeeneeeeemnenns foeeeeemmiiiieies e oo 000 3.267 | 3.260 . 32,670 |....08/27/2020 ...|....11/01/2060 ...
155498-MR-6 ..... CENTRL TX REGL MOBILITY AUTH R .1.GFE .. ...72.6270 |. .1,000,000 .785,999 |.. .4.970 . 32,670 |....08/22/2022 .. 01/01/2045
167593-H7-0 ..... CHICAGO IL O'HARE INTERNATIONA . 1EFE .. ...95.5730 |. .1,000,000 .1,000,000 |.. .4.570 . 45,720 |....12/06/2018 .. 01/01/2054
191872-BG4 ..... COCONINO CNTY AZ PLEDGED REVEN .1.CFE .. . 101.0770 |. .1,500,000 . 1,495,886 |.. ......5.610 61,767 |....00/20/2022 .. 07/01/2043 ...
196480-6B-8 ..... COLORADO ST HSG & FIN AUTH .. 1.AFE ..|... . 100.6740 |... .1,000,000 |.. 1eee 1,000,000 [.eeeeeeeeniiiieee Joeeeenieeeeeenee fereeeeeeeeeeeee e [enn.5.569 | 5.560 . 20,265 |....06/02/2023 ...|....11/01/2053 ...
19648F-NV-2 ..... COLORADO ST HLTH FACS AUTH REV ...ovvveniiviinineenes oo wee | e [T 1EFE ... ...79.6550 |... .1,000,000 |.. 1,011,863 [ i (428) [ e 000030796 | 3.700 . 37,960 |....12/17/2019 ...|....11/01/2044 ...
235036-6Z-8 ..... DALLAS-FORT WORTH TX INTERNATI ... .. 1.EFE ..|... ...80.1520 |... ,500,000 .. e 1,500,000 [.eneeeeniiiieee Jeeeeenieeeeeinee e e 0222230089 | 3.080 ...07/31/2020 ...|....11/01/2040 ...
28209N-CC-1 ... EFFINGHAM CNTY GA INDL DEV AUT ... .. 1.CFE ..|... . 101.6210 |... o 1,490,683 [onniiiiiiiiiiens v 88 e s 60125 | 6.170 ....09/18/2023 ...|....04/01/2053 ...
28337L-DT-2 ..... EL PASO CNTY CO REVENUE .. 1.DFE ..|... L. 92.7960 |...cevnnnieeenn 324,786 |oonnnieeennnnn350,000 [oiiiiiiiieneenn850,000 |eveiiieieiiies feeeeeeis e e | 46T | 4.670 ....05/27/2015 ...|....10/01/2045 ...
295542-SI1-5 ...... ERIE PA WTR AUTH WTR REVENUE .. 1.CFE ..|... . ...70.6310 |.................706,310 |.............. 1,000,000 |.............. 1,000,000 |o.eeuvrrrrrrmnnns foovrviimnniiiins v o 000030456 |l 3.450 ....09/29/2020 ...|....06/01/2060 ...
345105-JG-6 ..... FOOTHILL ESTRN TRANSPRTN CORRI ... .. 1.EFE ..|... .. 2,000,000 |...79.9300 |... 100:2,000,000 [..eeeeeenniiiieee Jeeeeenneeeeeene e e [ 3.924 Ll 3.920 ...12/11/2019 ...|....01/15/2053 ...
362762-0T-6 ..... GAINESVILLE & HALL CNTY GA HOS ... .. 1.CFE ..|... ..990,100 |...69.5830 |.................695,830 [..............1,000,000 |.............000990,550 [oeuviiiinnnnnnns Jooviiiniennnnn 226 foiiiiiiiiiinnns fovvvviiiinneenn 4022223.000 | 3.050 ....01/12/2022 ...|....02/15/2054 ...
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE .. 1.0 FE . 1,000,000 |...81.3870 {.................813,870 |.............. 1,000,000 |..............1,000,000 |....seeeeeemmuns fooeereemmiiinns Joniinnneennnnns fooeeniveiiennnee |oeo..3.506 | 3.500 ...06/05/2020 ...[....07/01/2044 ...
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407835-AR-8 ..... HAMILTON OH NONTAX REVENUE ........ccovvvvivrrmmnnnnnns foen ven | s 2 i .1.CFE .. 500,000 |...76.2050 500,000 LIV L0000 R AR R R R B < I 3.330 ....09/03/2020 ...|....01/01/2045 ...
407835-AS-6 ..... HAMILTON OH NONTAX REVENUE 2 ... .CFE ..|... . 1,000,000 |...74.3330 |... .1,000,000 |.. ,000,000 [eeeeiiiiiiiiees Jeeeeeiieeeeeeens e e [enn2 30481 3.480 ....09/03/2020 ...|....01/01/2050 ...
414008-CV-2 ..... HARRIS CNTY TX CULTURAL EDU FA ... B L FFE ... . 1,000,000 |...77.1190 |... .1,000,000 |.. O[OV J[V[VIR ) PR N R N 8. 4 1N RN 3.900 ....10/21/2020 ...|....11/15/2046 ...
414009-QM-5 ..... HARRIS CNTY TX CULTURAL EDU FA ... 2 ... EFE ... ,000,000 |...75.3420 |... .1,000,000 |.. ,000,000 [eeeeiiiiiiiiees Jeeeniieeeeeeeen e e 0022230636 | 3.630 ...12/10/2020 ...|....05/15/2050 ...
45129Y-4D-5 ... IDAHO ST HSG & FIN ASSN SF NTG ... 2. BFE ..|.. ,500,000 . 103.6500 |... ,554,750 |.... .1,500,000 |.. 0LV R O R NN o (<141 AR 6.160 ....11/30/2023 ...|....01/01/2054 ...
45656R-CX-8 ..... INDUSTRY CA SALES TAX REVENUE . 2 ... EFE ... ,038,660 |...98.3250 |... 983,250 |.... .1,000,000 |.. ,010,283 |oeeeeeeeeeeiiiee foeeeeeen s (4,803) | e 50125 4.580 ...04/10/2017 ...|....01/01/2051 ...
457102-AB-7 ..... INGLEWOOD CA PENSN OBLIG ...evvnivvivnnnniiniinninnenes foan oe 2. .CFE ..|... . 1,000,000 |. 104.7420 |... ,047,420 |.... .1,000,000 |.. B[00V S O Y NN 1 2 NN 6.400 ....00/27/2023 ...|....09/01/2053 ...
491034-A0-7 ..... KENTON CNTY KY ARPT BRD SENIOR ... G FE ... ,000,000 |...89.6310 |... 896,310 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiiieeee e e e [eenn 40689 | 4.680 ....03/06/2019 ...|....01/01/2049 ...
491397-BE-4 . KENTUCKY PUB TRANSPRTN INFRAST EFE .. .. 419,400 |.. 66.0160 |. ..396,096 |. . 600,000 424,286 |.. .5.300 ....08/22/2022 .. 07/01/2049
499815-KD-9 . KNOXVILLE TN WSTWTR SYS REVENU .CFE .. ,500,000 . 100.0720 |. ..1,501,080 |. .1,500,000 .1,500,000 |.. .6.100 ....11/30/2010 .. 04/01/2040
524803-BB-8 ..... [LEHIGH CNTY AUTH WTR & SWR REV .CFE .. ,000,000 |...72.3280 |. ..723,280 |. .1,000,000 ,000,000 .. ......3.480 ....09/03/2020 .. 12/01/2055 ...
524803-BC-6 ..... LEHIGH CNTY AUTH WTR & SWR REV ... 2 .. .CFE ..|... ..500,000 |...73.1710 |... 365,855 |.... ... 500,000 |.. 500,000 |oeeeemunnreeeemnnn fermeereeemreiiees foeeeemnies e [0 30632 [l 3.630 ...09/03/2020 ...|....12/01/2059 ...
544712-20-4 ... LOS ANGELES CNTY CA MET TRANSP ... mi BFE ..|.. .. 1,000,000 |. 105.4470 |... ,054,470 |.... .1,000,000 |.. O[OV J[V[V IR ) FOP R R R NN I < TN N 5.730 ....11/05/2010 ...|....06/01/2039 ...
546475-\S-0 ..... LOUISIANA ST GAS & FUELS TAX R ... 1 DFE ..|... .. 1,000,000 |...82.4130 |... 824,130 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiiiees Jeeeeeiieeeeeeens e e [0022223.052 | 3.050 ....01/13/2022 ...|....05/01/2038 ...
57419T-W6-4 ..... MARYLAND ST CMNTY DEV ADMIN DE ... 2. BFE ..|.. .. 970,570 |...97.5190 |... 975,190 |.... .1,000,000 |.. 971073 s el 503 e e 1000.5.306 . 5.560 ....06/22/2023 ...|....09/01/2044 ...
57419T-2J-3 ..... MARYLAND ST CMNTY DEV ADMIN DE ... 2 ... BFE ..|.. ..980,000 |...95.9350 |... 940,163 |.... ... 980,000 |.. 0980,000 |-eveuieeeeeniies feeeeeeeies e e 222050001 | 5.090 ....08/26/2022 ...|....09/01/2046 ...
57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H ... 2. BFE ..|.. .1,038,940 |. 102.6330 |... ,026,330 |.... .1,000,000 |.. ,085,549 |.ooivviiiiiiiiin e (3,300) [ e [ 5,916 [l 5.380 ... 12/13/2022 ... |....12/01/2047 ...
575898-CT-6 ..... MASSACHUSETTS ST PORT AUTH SPL ... N L FFE ... ,500,000 . 110.5990 |... ,658,985 |.... .1,500,000 |.. ,500,000 [.eeeeeeiiiiiiiees e e e [00222.6.352 | 6.350 ...06/09/2011 ...|....07/01/2037 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... 2. DFE ..|.. ,510,380 |...66.8430 |... ,002,645 |.... .1,500,000 |.. ,507,548 |vveeeieiiiiinns o (1,188) | e 30127 3.030 ....06/22/2021 ...|....12/01/2051 ...
592090-G0-1 MET GOVT NASHVILLE & DAVIDSONC 2. .1.DFE .. ,500,000 |...75.2510 |. ..1,128,765 |. .1,500,000 .1,500,000 |.. .3.160 ....12/09/2020 .. 08/01/2051
592643-EH-9 ..... [MET WASHINGTON DC ARPTS AUTH D 1, EFE .. ,000,000 |...81.6850 |. ..816,850 |. .1,000,000 .1,000,000 |.. .3.560 ....01/21/2022 .. 10/01/2041
59333A-MC-2 ..... [MIAMI-DADE CNTY FL EDUCTNL FAC 1. .G FE .. ,120,910 |...98.8050 |. ..988,050 |. .1,000,000 1,109,560 |.. .4.330 ...01/16/2019 .. 04/01/2050
594654-VK-8 . MICHIGAN ST HSG DEV AUTH SF MT -2 .CFE .. ,000,000 |. 104.3000 |. ..1,043,000 |. .1,000,000 .1,000,000 |.. .6.060 ....09/08/2023 .. 12/01/2053 ...
60416T-4P-0 ..... MINNESOTA ST HSG FIN AGY ..... .2 BFE .. ,500,000 |. 103.1320 |. .. 1,546,980 |. .1,500,000 .1,500,000 |.. ......6.010 ....09/13/2023 .. 01/01/2048 ...
60636A-SU-8 ..... MISSOURI ST HLTH & EDUCTNL FAC A1 [ LEFE L ,500,000 |...85.7710 |... 1,286,565 |.... .1,500,000 |.. 0[OV R O R N 4[4 I AN 4.200 ....02/15/2019 ...|....10/01/2049 ...
612285-AP-1 ..... MONTEBELLO CA PENSN OBLIG .. 1.CFE ..|... ,043,500 |...82.3740 |... ..823,740 |.... .1,000,000 |.. 1,029,814 |oeeeeeeeeiiees foeeeee s (4,043) | e [ 40256 3.720 ....06/11/2020 ...|....06/01/2045 ...
646066-76-9 ..... NEW JERSEY ST EDUCTNL FACS AUT ... .. 1.EFE ..|... ,000,000 |...81.8340 |... 818,340 |.... .1,000,000 |.. O[OV J[V[V IR ) PR N R N 00/ N NN 3.900 ....06/05/2020 ...|....07/01/2040 ...
646139-W3-5 ..... NEW JERSEY ST TURNPIKE AUTH TU 1.EFE ..|... ,107,530 . 124.5970 |... ,245,970 |.... .1,000,000 |.. J077,284 |eeeeeeeceeieee oo (3,094) | e T4 6.580 ....05/11/2009 ...|....01/01/2040 ...
677704-A6-5 ..... OHIO UNIV GEN RECPTS ATHENS TXBL ... 1.EFE ..|... .. 1,164,870 |...98.0120 |... .1,000,000 |.. 164,273 |ovveiiiiiiinns oo (104) | e 000050590 Ll 4.790 ....10/24/2016 ...|....12/01/2114 ...
678908-4E-1 ..... OKLAHOMA ST DEV FIN AUTH .. 1.AFE ..|... . 1,000,000 |...98.1840 |... 981,840 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiiiiees e e e e 8714 4.710 ...08/19/2022 ...|....05/01/2052 ...
678908-4H-4 ..... OKLAHOMA ST DEV FIN AUTH 1.AFE .. ,970,989 |. 102.7870 |. ..2,025,920 |. .1,970,989 1,970,989 |.. .5.260 ....10/13/2022 .. 10/01/2042 ...
68304F-AP-1 ..... ONTARIO CA PENSN OBLIG .. 1.DFE .. ,000,000 |...79.8970 |. ..798,970 | .1,000,000 .1,000,000 |.. .3.820 ....05/13/2020 .. 06/01/2045
685869-EJ-4 ..... OREGON ST HLTH & SCIENCE UNIVR .1.DFE .. ,000,000 |...94.2780 |. ..942,780 |. .1,000,000 .1,000,000 |.. .5.000 ....07/08/2015 .. 07/01/2045
70227R-BE-9 ..... PASADENA CA PENSION OBLIG . 1AFE .. ,428,885 |...73.1620 |. .. 1,097,430 |. .1,500,000 .1,436,699 |.. .3.540 ....05/07/2020 .. 05/01/2045
T2205R-GE-6 ..... PINAL CNTY AZ REVENUE OBLGS . 1.CFE .. ,016,090 |. 100.8810 |. ..1,008,810 |. .1,000,000 .1,010,985 |.. ......5.270 ....08/25/2022 .. 08/01/2052 ...
73358M1-JA-3 ..... PORT AUTH OF NEW YORK & NEW JE 1.DFE ..|... ,571,565 |...91.2460 |... 1,368,690 |.... .1,500,000 |.. 567,840 |.eveeeeeeeieee feeeeeiie e (881) | e |l 40458 | 4.200 ...01/24/2019 ...|....10/01/2062 ...
73358X-CN-0 ... PORT AUTH OF NEW YORK & NEW JE ... 1.DFE ..|... . 1,000,000 |...70.1620 |... .1,000,000 |.. VLV J[V[VIR ) FOP R R R NN B £ TN RN 3.170 ....01/22/2021 ...|....07/15/2060 ...
769036-BT-0 ..... RIVERSIDE CA PENSN OBLG 1.DFE ..|... . 1,000,000 |...85.3270 |... .1,000,000 |.. ,000,000 [eeeeiiiiiieiees Jeeeenieeeeeeens e e 0022230857 | 3.850 ....06/05/2020 ...|....06/01/2045 ...
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG ... 1.CFE ..|... ,000,000 |...91.1480 |... .1,000,000 |.. JLOLV[VJ[V[VIR R FOPR R R RN N 8- 1 N AN 3.810 ....04/23/2020 ...|....02/15/2038 ...
769318-EY-8 ..... RIVERSOUTH OH AUTH REVENUE |- 1.CFE ... .. 1,625,000 |. 101.7230 |... 1,625,000 |.. ,625,000 |-eeeeeeeeeenines foeeeeeeniis s e | 50615 | 5.610 ....06/14/2023 ...|....12/01/2043 ...
783186-TP-4 ..... RUTGERS NJ ST UNIV .. 1.EFE ..|... ...1,958,300 |...73.9880 |... .2,000,000 |.. 1,958,460 |ovveeniiiiiiiiinns o 38 s e 03916 4.000 ....11/05/2019 ...|....05/01/2119 ...
786050-AJ-6 ..... SACRAMENTO CA PUBLIC FING AUTH ... .. 1.EFE ..|... . 1,000,000 |. 104.9490 |.............. 1,049,490 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiieiees Jeeeenieeeeeiees e e 0022250637 | 5.630 ...09/24/2015 ...|....04/01/2050 ...
796246-AN-6 ..... SAN ANTONIO TX CUSTOMER FAC CH ... .. 1.G FE ..|... ,000,000 |...96.6770 |... 966,770 |.... .1,000,000 |.. JLOLVLVJ[V[V IR ) RO R R N N A T RO 5.770 ....07/15/2015 ...|....07/01/2040 ...
79739G-PL-4 ..... SAN DIEGO CNTY CA REGL ARPT AU 1.FFE .. ..500,000 |...75.5280 |. ..377,640 |. . 500,000 ... 500,000 |.. ......3.100 ....11/18/2021 .. 07/01/2043 ...
79772E-DN-6 ..... SAN FRANCISCO CITY & CNTY CA C ... .. 1.BFE ..|.. .. 1,500,000 )...74.6720 |.............. 1,120,080 |.... .1,500,000 |. ,500,000 f..iiiiiiiiiiinin Jovveviiiiiniiinis foennniiiiins foviiinniienn 03,572 | 3.570 ...05/08/2020 ... |....09/01/2050 ...
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798736-AR-5 ..... SAN LUIS UNIT/WESTLANDS WTR DI evvvvvvvinnnnnivvvnnnns oo ven | s 1,2 e L1EFE e 1,000,000 |...76.1740 |......covvvnnnenn 761,740 ,000,000 f...ccevvnnnnns 1,000,000 |veenervevvnnnns foovrviinniiis v oo 0080737 | 3.730 ....06/05/2020 ... |[....09/01/2080 ...
804833-FF-3 ..... SAVANNAH GA HOSP AUTH ... 1 | LFFE L) 1,539,420 |...85.6430 |... ,284,645 |.... .1,500,000 |.. e 10581,028 [ e (1,994) [ e [0 32989 [ 3.770 ....12/17/2019 ...|[....07/01/2038 ...
86768M-AR-3 ..... SUNRISE FL SPL ASSMNT ... A1 e 2B FE L ..500,000 |...89.2460 |... 446,230 |.... +..500,000 [.ooeeiiiieeeeenn 500,000 forvvvvviniiiiininn foeveeeiiiiiniiinns fevviiiiniiiiiiins foeneeiiiiiiiin [0022225.500 |l 5.500 ....02/26/2015 ... |[....05/01/2045 ...
86768M-AS-1 ..... SUNRISE FL SPL ASSMNT 1 e | 2.BFE L ..250,000 |...94.8620 |... 237,155 |.... ..250,000 [.eeniieeennnnn280,000 [ovevveviiiiiiiinnn fooveiiiiiiiiis e oo [2002.5.300 |niis 5.300 ....02/26/2015 ... |[....05/01/2037 ...
890099-GB-4 ..... TOMPKINS CNTY NY INDL DEV AGY . A2 .. .. 1.FFE ..|... ..718,370 |...64.3550 |... 643,550 |.... .1,000,000 |.. 721,278 [ | 6,681 [ | 00022230500 .l 5.770 ....08/25/2022 ... |....10/01/2046 ...
899154-BG-2 ..... TULARE CNTY CA PENSN OBLG ... 2. .. 1.DFE ..|... .. 1,500,000 |...91.6890 |... ,375,335 |.... .1,500,000 |.. 1,500,000 [oeeeiiiiiiiiiis e e e [ 4445 | 4.440 ...06/01/2018 ...[....06/01/2037 ...
914119-3P-5 ..... UNIV OF CINCINNATI OH RECPTS A2 .. .. 1.DFE ..|... .. 1,000,000 |...73.0660 |... 730,660 |.... .1,000,000 |.. 1,000,000 [ounnniiiiiiiiiiins Jeeeeeiei e e 200232190 | 3.190 ....05/20/2021 ... |....06/01/2061 ...
914126-C8-6 ..... UNIV OF CALIFORNIA CA REVENUES N .. 1.CFE ..|... , ...92.3840 |... 923,840 |.... .1,000,000 |.. 1,082,426 [ e (28) [ [ [ ATET | 4.610 ....10/28/2016 ...|[....05/15/2115 ...
92812V-K8-8 ... VIRGINIA ST HSG DEV AUTH .. 2 .1.BFE .. 1,500,000 |...70.7380 |. ..1,061,070 |. .1,500,000 .1,500,000 |.. .3.300 ....09/25/2020 .. 09/01/2055
928120-BK-9 ... VIRGINIA ST HSG DEV AUTH .. 2. 1B FE .. 1,000,000 |...68.9240 |. ..689,240 |. .1,000,000 .1,000,000 |.. .3.210 ....10/22/2021 .. 11/01/2056
946303-E5-9 ..... WAYNE MI* ST UNIV REVENUES 1,2 1EFE .. 1,500,000 |...75.0020 |. ..1,125,030 |. .1,500,000 .1,500,000 |.. ......3.490 ....07/17/2020 .. 11/15/2050 ...
...... e |2 L 1EFE ... .. 1,000,000 |...72.2690 |... 722,690 |.... .1,000,000 |.. ....1,000,000 ......3.840 .6, ...08/27/2020 ... |....11/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 82,271,107 [ XXX 72,366,987 82,775,989 82,214,269 XXX XXX 1,001,480 3,153,308 XXX XXX
.|4 | 1A ... .. 872,124 [. 101.1360 |... 884,799 |.... ..874,858 |.. L872,124 [ U3 i e [2205.500 5.480 [MON ..... ...4,010 |... . 48,117 |....10/28/2022 ... |[....01/25/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 872,124 | XXX 884,799 874,858 872,124 311 XXX XXX 4,010 48,117 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 83,143,231 | XXX ,251,786 83,650,847 83,086,393 4,885 XXX XXX 1,005,490 3,201,425 XXX XXX
001055-AD-4 ..... AFLAC INC .. 1.GFE ..|... . 112.7190 |... ..1,690,788 |.... .1,500,000 |.. ,540,864 e (1,410) [ s 0002062900 .ol 6.620 | D ..ot |oeeiiiiiiis 4,025 |... .. 103,500 |....07/06/2010 ... [....12/17/2039 ...
001306-AB-5 ..... AHS HOSPITAL CORP 1.D FE .. ...97.4060 |. ..487,030 |. . 500,000 .510,526 |.. ... (273) |. .4.860 . 25,120 |....05/01/2015 ..
00206R-CG-5 ..... AT&T INC .. .2BFE .. ...91.0450 |. ..910,454 |. .1,000,000 .026,946 |.. .5.300 . 48,000 |....08/14/2018 ..
00206R-FS-6 ..... AT&T INC .. .2BFE .. ...92.2950 |. ..922,950 |. .1,000,000 .963,026 |.. ......5.600 . 53,000 |....08/16/2018 .. .
00206R-JE-3 ..... AT&T INC |- 2B FE ... . .101.1180 |... 758,388 |.... ... 750,000 |.. ol TT2,937 [ e (857) [ | [0 80100 5.790 . 45,750 |....10/04/2011 ... [....07/15/2040 ...
002824-BH-2 ..... ABBOTT LABORATORIES .. .| 1.DFE ..|... ,495,540 |. 102.1780 |... ,532,678 |.... .1,500,000 |.. 496,107 oo el 87 e [ 040900 4.910 . 73,500 |....12/06/2016 ... [....11/30/2046 ...
00287Y-AM-1 ..... ABBVIE INC |G FE L) .. 962,230 |...92.7160 |... 927,168 |.... .1,000,000 |.. 968,604 |....evvvvveninnnnn Jooveeennnn 1,023 |oeiiiiiiiiiiiiiis oo [ 40400 |l 4.650 . 44,000 |....11/15/2016 ... [....11/06/2042 ...
00287Y-AW-9 ..... ABBVIE INC ... |G FE L) .. 473,230 ...91.8120 |... 459,063 |.... . 500,000 |.. 476,753 [ovvvvvvvvniinininn foeeeeeeen 71 e i [ 40450 |l 4.790 . 22,250 |....12/06/2016 ... [....05/14/2046 ...
00287Y-DB-2 ... ABBVIE INC ... |G FE L) ...96.1810 |... 442,722 |.... .1,500,000 |.. 498,646 |...ooooiiiiiiiiins [t 38 e e | 4750 4.750 . 71,250 |....01/04/2017 ... [....08/15/2045 ...
00339T-AA-6 ..... ABILENE CHRISTIAN UVSTY ... |G FE L) ...98.0430 |... 980,434 |.... .1,000,000 |.. 968,078 [ e 986 [ | [ 40554 4.800 . 45,540 |....04/06/2017 ... [....04/01/2046 ...
00817Y-AF-5 ..... AETNA INC |- 2B FE ... . 111.9550 |... , 119,582 |.... .1,000,000 |.. 098,742 [ e B3 [ | 00006625 | 6.640 . 66,250 |....06/06/2006 ...|[....06/15/2036 ...
012725-AD-9 ..... ALBEMARLE CORP ... ..2BFE ..|... ...93.0920 |... 698,194 |.... . 750,000 |.. ... 817,080 e (1,990) fvnniiiiiiiiiiis e [0 5,450 |l 4.740 . 40,875 |....11/29/2017 ... |....12/01/2044 ...
020002-AT-8 ..... ALLSTATE CORP .. L2.AFE .. . 106.6250 |. ..533,126 |. . 500,000 .503,157 |.. (172) |. .5.870 . 29,750 |....04/07/2010 .. 04/01/2036
023135-BM-7 ..... AMAZON.COM INC ... 1.EFE. ...91.9080 |. ,493,505 |. .1,625,000 1,620,874 |.. .. 54 .4.260 . 69,063 |....01/04/2019 .. 08/22/2057 ...
025816-BF-5 ..... AMERICAN EXPRESS CO ... .. 1.FFE .. ...89.8560 |. ..898,561 |. .1,000,000 .993,853 |.. 212 | .4.000 . 40,500 |....02/20/2019 .. 12/03/2042 ...
025932-AL-8 . AMERICAN FINANCIAL GROUP INC. ....coeevvvvvnnnvverennnns foun one L2.AFE .. ...83.6140 |. ..836,140 |. .1,000,000 .948,200 |.. . 1,163 |. .4.870 . 45,000 |....04/17/2019 .. 06/15/2047 ...
026874-DB-0 ..... [AMERICAN INTL GROUP .......cooovvviiiiiiiiiiiiiiiiiiiinei oo e .2BFE .. ,810,090 |...79.6890 |. ,593,790 |. .2,000,000 .1,821,408 |.. . 2,387 |. ......4.930 . 87,500 |....05/02/2019 .. 01/15/2085 ...
029163-AD-4 ..... MUNICH RE AMERICA CORP .. | LR FE L) .. 550,656 [. 107.5590 |... 537,797 |.... .. 500,000 |.. 511,833 1 (3,520) [ovvniiiiiiiiiiiis e [ 72450 | 6.550 . 37,250 |....11/04/2005 ... [....12/15/2026 ...
03027X-BW-9 ..... AMERICAN TOWER CORP .. 2.CFE ..|... .. 965,440 |...93.6260 |... 936,267 |.... .1,000,000 |.. ....970,352 22,930 [eeeeiiiiiiiiiiie e [ 42050 |l 4.480 ...04/14/2022 ... |....03/15/2032 ...
031162-BE-9 ..... LAV = PPN IS [ETTVUIE) | TR M 2.AFE ..|... .. 180,668 |...95.4700 |... 190,941 |.... ... 200,000 |.. 185,200 [ounniiiiiies e ATT [ e [0 40950 | 5.610 ....02/09/2011 ... [....10/01/2041 ...
031162-CF-5 ..... AMGEN INC L. 2.AFE ... ,333,755 |...90.8940 |... ,234,353 |.... .1,358,000 |.. 1,386,507 [oeeeiiiiiis e 174 [ [ [ 40663 | 4.750 ....04/16/2019 ... |[....06/15/2051 ...
035240-AP-5 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC. |G FE L) .. 948,520 [...94.8110 |... 948,117 |.... 21,000,000 [ooooeiiiieeennnnn881,024 [ouniiiiiiiiiiiiiis foeeiei 526 [ e | 8750 |l 5.050 ....10/03/2018 ... |[....04/15/2058 ...
035240-AU-4 ..... ANHEUSER-BUSCH INBEV WOR .. .. 1.GFE ..|... ,494,375 |...93.2270 |... 01,398,412 |.... .1,500,000 |.. 104,733 [ e85 [ [ [ 40600 . 4.620 ...04/01/2020 ... |....06/01/2060 ...
037389-AU-7 ..... AON CORP ..... .2.AFE .. 504,650 . 107.6300 |. ..538,155 |. . 500,000 .503,619 |.. .6.180 ....12/10/2010 .. 09/30/2040 ...
037411-AW-5 ... APACHE CORP .. .2.CFE .. ...85.6810 |. ..428,405 |. . 500,000 .487,509 |.. .5.320 ....06/23/2015 .. 09/01/2040
03765H-AC-5 ..... APOLLO MANAGEMENT HOLDIN 1.F FE . ...91.5160 |. ,372,749 |. .1,500,000 1,498,538 |.. .5.000 ....03/08/2018 .. 03/15/2048
037833-BX-7 ..... APPLE INC. ... 1.B FE .. ...98.6410 |. ,072,833 |. .2,000,000 .2,138,646 |.. ......4.160 ....01/25/2019 .. 02/23/2046 ...
03938J-AA-7 ..... ARCH CAPITAL GRP US INC ... L 2.AFE ..|.. ...94.5320 |... 945,326 |.... .1,000,000 |.. ... 1,018,996 [...oooooeiiiiiiins e (851) o e | 5144 4.990 ... 11/15/2016 ... [....11/01/2043 ...
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039483-AU-6 ..... ARCHER-DANIELS-MIDLAND C ..eevvvvvivnineeeeninnneeeens o vee | s T L AFFE e 1,445,720 |. 106.9600 |.............. 1,604,409 ,500,000 f...cccvvnnnnns 1,466,916 |..ooovvnnvnvinnnn fovienenen 1,951 s o s 5.375 |...... 5.630 ....02/01/2010 ...|....09/15/2035 ...
039483-B0-4 ... ARCHER-DANIELS-MIDLAND C .. 2 s .. 1.F FE ..|... ,581,390 |...92.8780 |... .. 1,393,175 |.... .1,500,000 |.. e 1LB73,739 [ e (1,680) [ o e 4.500 |...... 4.170 ....01/25/2019 ...|....03/15/2049 ...
040555-CM-4 ... ARIZONA PUBLIC SERVICE ... AT .. 1.G FE ..|... ,098,530 |...94.5640 |... 945,641 |.... .1,000,000 |.. 1,083,793 [ e (3,228) [ e e 5.050 |...... 4.350 ....01/03/2019 ...|....09/01/2041 ...
04351L-AB-6 ..... ASCENSION HEALTH ALLIANCE . N A |- 1.BFE ... .. 976,330 |...86.1130 |... 861,139 |.... .1,000,000 |.. 978,883 e feeeeiei 550 e e s 3.945 |...... 4.080 ....01/25/2019 ...|....11/15/2046 ...
04621X-AJ-7 ..... ASSURANT INC A1 [ 2B FE L .. 996,170 |...98.8750 |... 988,753 |.... .1,000,000 |.. 998,147 s 3B L e 4.900 |...... 4.940 ....03/22/2018 ...|....03/27/2028 ...
05348E-BE-8 ..... AVALONBAY COMMUNITIES ... 12 .. 1.G FE ..|... ...1,238,530 |...84.5560 |... 845,564 |.... .1,000,000 |.. e 1,226,129 [ e (6,423) [ e e 4.350 |...... 3.010 ...01/12/2022 ...|....04/15/2048 ...
05463H-AC-5 ... AXIS SPECIALTY FINANCE . 12 .. 2.BFE ..|... .. 1,000,000 |...83.1120 |... 831,126 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinnees oeveiiiiiiiiine e foii e 4.900 |...... 4.900 ....12/03/2019 ...|....01/15/2040 ...
06051G-HA-O ..... BANK OF AMERICA CORP .....eeeeveeeereeemmneeeeeemmnmeeee oo wee [ e [T s .. 1.G FE ..|... .. 930,220 |...84.0450 |... 840,459 |.... .1,000,000 |.. 100936,465 |eeeeieeeeiies feeeeeen 1876 e e s 3.946 |...... 4.360 ...01/24/2019 ...|....01/23/2049 ...
06051G-HS-1 ..... BANK OF AMERICA CORP . 2 .1.GFE .. 199,900 |.. 88.0170 |. ..176,035 |. . 200,000 .199,908 |.. .4.330 |......4.330 ....03/13/2019 .. 03/15/2050
066836-AC-1 ..... BAPTIST HLTH SFL OBL GR 2 . 1EFE .. ,000,000 |...59.6570 |. ..596,579 |. .1,000,000 .1,000,000 |.. .3.115 |......3.110 ....08/04/2021 .. 11/15/2071
066840-AB-8 ..... BAPTIST HEALTHCARE . 2 .1EFE .. ,003,670 |...73.7810 |. ..737,817 | 000,000 .1,003,395 |.. .3.540 |......3.520 ....10/20/2020 .. 08/15/2080 ...
07177M-AN-3 ..... BAXALTA INC e eeeeee e eeene e e eeem e e eeenns o wen | e [T [ 2.AFE ..|... .. 477,485 ]...99.6140 |... 445,277 |.... . . 473,135 |oeeeeeeecenies oo (710) | e s 5.250 |...... 4.800 ...12/06/2016 ...|....06/23/2045 ...
07274N-BH-5 ..... BAYER US FINANCE Il LLC ... |- 2.BFE ... ,883,660 |...77.7120 |... ,554,246 |.... .2,000,000 |.. 1,888,637 [ o826 e o e 4.700 |...... 5.020 ....12/07/2016 ...|....07/15/2064 ...
075887-BX-6 ..... BECTON DICKINSON & CO vvvveeeeeeeneieeeeeeeeieeeees feen o ceveeeees |- 2B FE L.l ...93.3780 |... ,867,573 |.... .2,000,000 |.. 002,088,750 [oeeeeeeeniiieee foeeeennneeenn (964) | oo e 4.669 |...... 4.530 ....06/28/2017 ...|....06/06/2047 ...
084659-AR-2 ..... BERKSHIRE HATHAWAY ENERG .........eovvvvvvvennnvenennnnns foon von | eeeeen [T .. 1.G FE ..|... ...87.5760 |... ..875,770 |.... .1,000,000 |.. e 1,003,122 [ i (B9) [ e e 4.450 |...... 4.420 ....01/03/2019 ...|....01/15/2049 ...
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN .... 2 s .. 1.CFE ..|... ...93.1830 |... 931,831 |.... 1,000,000 |-eeeeneeeeennnnn990,714 [ i 208 [ e [t 4.250 |...... 4.310 ....01/03/2019 ...|....01/15/2049 ...
09062X-AD-5 ..... BIOGEN INC ..eviiiiiiiiiiiiiiie e [een e .. 2.AFE ..|... ...98.1930 |... ,472,8%8 |.... 1,500,000 |vevennennnnnn 1,593,324 [ e (2,518) [ e e 5.200 |...... 4.730 ....11/30/2016 ...|....09/15/2045 ...
09581J-AC-0 ..... BLUE OWL FINANCE LLC .veeeeeeeeeeeeeeeeeeeeeeeeeees foen e .. 2.BFE ..|... ...66.7050 |... 667,050 |.... .1,000,000 |.. 976,075 [coeeeeeeeiieeeee eeeemnneeeen 443 | e e 4125 |...... 4.270 ...09/30/2021 ...|....10/07/2051 ...
097023-CX-1 ..... BOEING CO .. 2.CFE ..|... . 103.5480 |... ,553,235 |.... .1,500,000 |.. 2,073,409 [oeniiiiiiiinnens e (7,226) [ o e 5.930 |...... 3.930 ....01/28/2021 ...|....05/01/2060 ...
099724-AH-9 ..... BORGWARNER INC L2.AFE .. ...82.2440 |. .1,000,000 1,018,069 |.. 4375 |......4.240 ....06/27/2017 .. 03/15/2045
102291-AA-9 ..... BOWDOIN COLLEGE ..... 1.CFE. ...82.8840 |. .1,500,000 1,477,997 .. .4.693 |......4.760 ....03/08/2018 .. 07/01/2112
106230-AC-9 ..... BRAZOS SECURITIZATN LLC .. 1.LAFE .. . 103.2710 |. .1,500,000 1,495,790 |.. .5.413 |......5.430 ... 12/12/2022 .. 09/01/2050
10922N-AF-0 ..... BRIGHTHOUSE FINANCIAL IN ...oeiiiiiiiiiiiiiiiieeeees foen e .2.BFE .. ...79.4800 |. .2,000,000 .1,972,071 |.. .4.700 |......4.790 ....10/03/2017 .. 06/22/2047 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO .....eeeeeeeeeeeeeennieeeeeens fan o 1.FFE .. ,166,710 |.. 86.7760 |. . .1,000,000 1,156,173 |.. .4.250 |......3.330 ...03/09/2021 .. 10/26/2049 ...
110122-DJ-4 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... .. 1,038,030 |...99.1530 |... 991,532 |.... .1,000,000 |.. ,033,564 |.oeeiviiiiiiiiii e (908) o i e 5.000 |...... 4.740 ....11/29/2016 ...|....08/15/2045 ...
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ..oeeveeeeeeeeeeeeeeeeeeee fo e [ [T s .. 2.BFE ..|... .. 558,970 |. 107.8780 |... 539,391 |.... . 500,000 |.. 516,626 oo e (118) e e s 7.500 |...... 6.420 ....03/06/2008 ...|....07/01/2027 ...
12189L-AE-1 ... BURLINGTN NORTH SANTA FE .....oiiviiiiiiiiiiiiiiineenes foen e 2 s 1.DFE ..|... .. 588,370 |. 104.7110 |... 523,559 |.... . 500,000 |.. 575,009 | e (B,011) e e 5.400 |...... 4.150 ....03/21/2019 ...|....06/01/2041 ...
12189L-AP-6 ..... BURLINGTN NORTH SANTA FE .....iieiiiiiieieeeneieeeees feen e 2 s .. 1.DFE ..|... 1,156,770 |. 102.2490 |... ,022,499 |.... ,000,000 .. 136,439 |oeeeieiiieeeein e (4,804) [ e [t 5.150 |...... 4.110 ....03/21/2019 ...|....09/01/2043 ...
124857-AJ-2 ..... PARAMOUNT GLOBAL AT .. 2.CFE ..|... .. 520,070 |...80.2270 |... 401,140 |......oeeeeeenn 500,000 [..oieiinnnnnn 516,866 |oeveeennviiiinis fooeiiiiienn (893) | e e 4.850 |...... 4.570 ....12/05/2017 ...|....07/01/2042 ...
125523-BF-6 ..... CIGNA GROUP/THE N A .. 2.AFE ..|... .. 248,140 |. 101.0380 |... 252,5% |.... . 248,574 oo oo AT e e s 5.875 |...... 5.920 ...03/02/2011 ...|....03/15/2041 ...
125523-CF-5 ..... |CIGNA GROUP/THE ..... 1 L2.AFE .. ,504,415 |...93.0540 |. .. 1,395,816 |. .1,500,000 .1,503,656 |.. .4.800 |......4.770 ....01/04/2017 .. 07/15/2046 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC 1. L2.AFE .. ...89.4550 |. ..894,553 |. .1,000,000 994,937 |.. .4.400 |......4.430 ....05/02/2017 .. 05/09/2047
126408-HK-2 ..... CSX CORP ... 1, 1.6 FE .. ...89.0320 |. ..890,327 |. .1,000,000 871,512 |.. .4.300 |......5.240 ....07/27/2023 .. 03/01/2048
126408-HL-0 ..... CSX CORP 1. L2.AFE .. ...91.7320 |. ..917,320 |. .1,000,000 .989,442 |.. .4.650 |......4.700 ....02/21/2018 .. 03/01/2068
13034V-AC-8 ..... CALIFORNIA INSTITUTE OF 1 1.DFE .. ...80.4270 |. ..2,010,675 |. .2,500,000 .2,251,733 |.. .4.283 |......4.760 ....12/12/2016 .. 09/01/2116 ...
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CO .. 2 .. |- 2.AFE L. ...98.1230 |... 490,617 |.... ... 500,000 |.. 500,000 [oeeeemmnreeeemnnnn fereeeeeeemniieeee e e e 5.268 |...... 5.260 ...05/05/2022 ...|....05/10/2033 ...
14040H-DA-0 ..... CAPITAL ONE FINANCIAL CO .. 2 .. |- 2.AFE L . 102.9190 |... 514,599 |.... . 500,000 |.. +0500,000 |eeeviiiiiiiiiiins [ i e e 6.377 |...... 6.370 ....06/05/2023 ...|....06/08/2034 ...
14149Y-BD-9 ..... CARDINAL HEALTH INC A 2B FE L ...91.0190 |... 455,0% |.... . 500,000 |.. 522,811 | e (B28) | [ e 4.900 |...... 4.560 ....04/18/2017 ...|....09/15/2045 ...
141781-Al-4 ... CARGILL INC N | LR FE L . 113.5%0 |... ,135,969 |.... .1,000,000 |.. 1,002,768 e e (12) L e e 6.625 |...... 6.590 ....09/25/2007 ...|....09/15/2037 ...
14310F-AA-O ... CARLYLE HOLDINGS 11 FIN N L .. 1.G FE ..|... . ...97.4250 |... 974,258 |.... .1,000,000 |.. e 1,182,436 e e (57 [ e e 5.625 |...... 4.510 ....08/23/2017 ...|....03/30/2043 ...
149123-CE-9 ..... CATERPILLAR INC 12 .. 1.F FE ..|... 1,678,580 |...96.6710 |... .1,450,074 |.... .1,500,000 |.. e 1673,001 [ o (1,883) [ o e 4.750 |...... 4.140 ....03/18/2021 ...|....05/15/2064 ...
14916R-AD-6 ..... COMMONSPIRIT HEALTH Tons .. 1.G FE ..|... .. 952,350 |...86.2490 |... 862,49 |.... .1,000,000 |.. 960,470 [.eeeeeeniiieeee eeeeenneeen 1,433 | e e 4.350 |...... 4.680 ...08/23/2017 ...|....11/01/2042 ...
14918A-AD-1 ..... CATHOLIC HEALTH SERVICES 1,2 e .. 1.G FE ..|... 1,000,000 |...71.0750 |... 710,758 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiiniees oevviiiiiiiiiin o o e 3.368 |...... 3.360 ....08/26/2020 ...|....07/01/2050 ...
151890-AH-3 ..... CENTERPOINT ENERGY RESOU .. 1. L2.AFE .. .. 529,588 |. 104.8980 |. ..524,492 |. . 500,000 522,147 |.. .5.850 |[......5.440 ....09/15/2011 .. 01/15/2041 ...
15189X-AT-5 ..... CENTERPOINT ENER HOUSTON 1,2 . 1.FFE ..|.. .. 1,210,080 )...88.0920 |... 880,929 |.... ,000,000 |. 1,199,710 L o (6,364) | i e 4.250 |...... 3.080 ...01/12/2022 ... |....02/01/2049 ...
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161175-AZ-7 ..... CHARTER COMM OPT LLC/CAP .evvvvviviiiinieiceinineeeees o ven | s T L 2.CFE | 1,181,070 |. 101.5090 |.............. 1,015,094 |.............. 1,000,000 [..eeveevennnnn 1,129,089 [o.vvvviiiiiiiiiin | [R:15< 740 ) U FRTRIT R 6.384 |...... 4.880 ....10/26/2016 ...|....10/23/2035 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP .. 2 s .. 2.CFE ..|... .. 570,345 |...98.2610 |... . 500,000 |.. e (1,490) oo e s 6.484 |...... 5.490 ....12/15/2016 ...|....10/23/2045 ...
166756-AU-0 ..... CHEVRON USA INC .. 1.DFE ..|... 1,056,580 |. 104.9680 |... .1,000,000 |.. e (1,482) [ e e 5.250 |...... 4.860 ....10/04/2017 ...|....11/15/2043 ...
16876Y-AA-O ..... CHILDREN'S HEALTH CARE .. .. 1.DFE ..|... 1,066,720 |...76.7450 |... .1,000,000 |.. e (LT78) oo e oo 3.448 |...... 3.070 ....10/19/2021 ...|....08/15/2049 ...
171232-A0-4 ..... CHUBB CORP .. 1.F FE ..|... .. 516,540 |. 110.5560 |... 552,785 |.... +..500,000 |eeveniiieennnnh 511,219 [ i (B48) [ e [ 6.000 |...... 5.750 ....04/07/2010 ...|....05/11/2037 ...
172967-MD-0 ..... CITIGROUP INC .. .. 1.G FE ..|... .. 1,260,600 |...92.0990 |... 920,9% |.... .1,000,000 |.. e 1,244,280 e e (6,491 [ e e 4.650 |...... 3.200 ...05/26/2021 ...|....07/23/2048 ...
17327C-AB-9 ..... CITIGROUP INC .. .. 1.G FE ..|... .. 2,000,000 |...82.7500 |... ,655,000 |.... .2,000,000 |.. 2,386,190 [oiiiiiiiiiiinns o 94,226 [ [ e 0.000 |...... 4.060 ....08/06/2019 ...|....08/13/2049 ...
18600T-AA-O ..... CLEVELAND CLINIC FOUND .. 1.CFE ..|... ...93.8970 |... 938,974 |.... .1,000,000 |.. 261,765 |eeeeeeeeeniieee foeeeeeeeeee e (883) | oo e 4.858 |...... 3.820 ....12/18/2019 ...|....01/01/2114 ...
191216-DL-1 ..... COCA-COLA CO/THE ... .1EFE .. ...75.5180 |. .. 1,610,363 |. .2,000,000 .1,910,336 |.. .3.000 |......3.240 ....06/12/2021 .. 03/05/2051
195869-AG-7 ..... COLONIAL PIPELINE CO . . 1.GFE .. . 115.1040 |. ..575,521 |. . 500,000 .552,612 |.. .7.630 |......6.000 ....02/18/2010 .. 04/15/2032
20030N-CE-9 . COMCAST CORP ... .1.GFE .. ...83.4500 |. ..335,471 | ..402,000 .298,658 |.. .3.999 [......5.960 ....10/19/2017 .. 11/01/2049 ...
20030N-CG-4 ..... COMCAST CORP ... .. 1.G FE ..|... . ...84.3250 |... 815,427 |.... . 967,000 |.. e 148 s o3240 | e e 4.049 |...... 5.950 ...10/19/2017 ...{....11/01/2052 ...
20030N-CN-9 ... COMCAST CORP .. 1.G FE ..|... ,584,435 1...97.9260 |... ,468,892 |.... .1,500,000 |.. ,580,328 |ouveniiiiiiiinns [ (944) | [ e 4.950 |...... 4.630 ....02/27/2019 ...|....10/15/2058 ...
202795-dY-7 ..... COMMONWEALTH EDISON CO .. .. 1.F FE ..|... .. 997,570 |. 101.5370 |... ,015,371 |.... .1,000,000 |.. 997,647 ceeeeeeeiiieeee eeeemneeeeeee 7T e oo e 5.300 |...... 5.310 ....01/03/2023 ...|....02/01/2053 ...
20369E-AB-8 ..... COMMUNITY HOSPITALS OF I .. | LR FE L ,000,000 |...96.8920 |... ..968,920 |.... .1,000,000 |.. B [0[VJ[V[V I R A R R R 5.433 |...... 5.430 ....06/04/2015 ...|....05/01/2045 ...
2044%E-EE-2 ..... PNC BANK NA - 1.GFE ... ...98.7340 |... 234,000 |.... ..237,000 |.. 286,862 [..ooeeeeerniineee [eeermnniieeeeee 56 [ e e 5.900 |...... 5.920 ....03/14/2006 ...|....04/01/2026 ...
205887-AR-3 ..... CONAGRA BRANDS INC .. 2.CFE ..|... . 107.7430 |... 808,079 |.... ... 750,000 |.. 760,053 [oveeiiiininnnee ovvvnnnnes (L7AT) [ o e 7.000 |...... 6.660 ....08/07/2007 ...|....10/01/2028 ...
207597-EP-6 ..... CONNECTICUT LIGHT & PUR ... .. 1.EFE ..|... . 102.0530 |... ,530,806 |.... .1,500,000 |.. 496,893 |oeieeiiieecein e B8 e e et 5.250 |...... 5.260 ...01/03/2023 ...|....01/15/2053 ...
20825V-AB-8 ..... BURL INGTON RESOURCES LLC .. 1.F FE ..|... . 107.9770 |... 539,890 |.... ... 500,000 |.. 512,155 | et (B33) | e e 5.950 |...... 5.680 ....04/04/2008 ...|....10/15/2036 ...
209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK . 1.GFE .. ...82.6580 |. ..826,580 |. .1,000,000 .950,856 |.. .4.000 |......4.270 ....05/31/2018 .. 11/15/2057
209111-FQ-1 ..... CON EDISON CO OF NY INC . .1.GFE .. ...86.5540 |. ..865,547 |. .1,000,000 1,023,584 |.. .4.500 |......4.360 ....07/18/2018 .. 05/15/2058
209111-GD-9 ..... CON EDISON CO OF NY INC . . . 1.GFE .. . 113.1520 |. ,131,529 |. .1,000,000 1,110,286 |.. .6.150 |......5.380 ....07/26/2023 .. 11/15/2052
21036P-AT-5 ..... CONSTELLATION BRANDS INC ....evvvnniiviiinniiiiiiinnnn fean e .2.CFE .. ...89.1110 |. ..891,110 |. .1,000,000 .996,130 |.. .4.500 |......4.520 ....06/02/2017 .. 05/09/2047 ...
219350-AV-7 ..... CORNING INC vveeeeeeeeeeee e e eeeee e eeeee e e e eeeees feen e L2.AFE .. ,110,770 |. 102.4670 .. 1,024,679 |. .1,000,000 ,089,799 |.. .5.750 |...... 4.950 ...11/14/2016 .. 08/15/2040 ...
224044-BY-2 ..... COX COMMUNICATIONS INC .. |- 2.BFE ... .. 499,905 |...86.5970 |... 432,988 |.... ... 500,000 |.. 499,936 |eevveiiiiiiiins foeniiiiiiin2 e e e 4.700 |...... 4.700 ....11/26/2012 ...|....12/15/2042 ...
224399-AP-0 ... CRANE NXT CO ... |- 2.CFE ..|... .. 964,630 |. 101.9870 |... ,019,871 |.... .1,000,000 |.. 975,817 e oo 15109 | e s 6.550 |...... 6.820 ....11/06/2009 ...|....11/15/2036 ...
224399-AT-2 ... CRANE NXT CO ... |- 3.CFE ..|... .. 905,960 |...75.0950 |... 750,950 |.... .1,000,000 |.. 914658 s e 1837 L e e 4.200 |...... 4.800 ....10/18/2018 ...|....03/15/2048 ...
22822V-AF-8 ..... CROWN CASTLE INC . |--2.BFE ... .. 992,070 |...86.6220 |... 866,228 |.... .1,000,000 |.. 1002993,025 |oeeeiiiieeeiis feeeeeee 199 s e s 4.750 |...... 4.800 ....04/26/2017 ...|....05/15/2047 ...
231021-Ad-5 ... CUMMINS INC | LEFE L .. 921,825 |. 108.7380 |... 978,647 |.... ... 900,000 |.. ....907,159 ... (1,438) | 7.125 ... 6.900 ....06/31/2007 ...|....03/01/2028 ...
23311R-AA-4 ... DCP MIDSTREAM OPERATING ... .. 2.CFE ..|... ,064,180 [. 109.8990 |... ,098,997 |.... .1,000,000 |.. ,045,016 ... (2,028) | 6.750 |...... 6.250 ...05/12/2010 ...|....09/15/2037 ...
24703T-AK-2 ..... DELL INT LLC / EMC CORP .2.BFE .. ,488,680 |. 131.3260 |. .. 1,313,266 |. .1,000,000 . 1,456,802 |.. .. (11,282) | .8.360 |......4.920 ....12/02/2020 .. 07/15/2046 ...
247109-BR-1 ..... DELMARVA PWR & LIGHT CO 1.FFE .. 928,660 |...81.8040 |. ..818,047 |. .1,000,000 .938,324 |.. .2,116 |. .4.000 |......4.490 ....01/15/2019 .. 06/01/2042
25470D-AG-4 . DISCOVERY COMMUNICATIONS .2.CFE .. ,599,005 |...82.3020 |. 1,440,289 |. .1,750,000 .1,622,420 |.. . 3,891 .4.950 |......5.580 ....07/18/2017 .. 05/15/2042
260543-CV-3 . DOW CHEMICAL CO/THE .. L2.AFE .. ,594,450 |...91.6070 |. 1,374,117 | .1,500,000 .1,587,660 |.. (1,922) | .4.800 |......4.400 ....03/17/2020 .. 05/15/2049
26078J-AF-7 ..... DUPONT DE NEMOURS INC L2.AFE .. ,111,570 |. 103.9260 |. .. 1,039,266 |. .1,000,000 1,103,673 |.. (2,238) | .5.419 |......4.700 ....03/12/2020 .. 11/15/2048 ...
26186R-AA-9 ..... DREXEL UNIVERSITY .. 1.EFE ..|... . 1,500,000 |...73.0540 |... ,095,814 |.... .1,500,000 |.. ,500,000 [oeeeeeniiiiiees Joemeneeeeeenies oo e et 3.215 |...... 3.210 ...07/15/2020 ...|....05/01/2050 ...
26441C-AY-1 ..... DUKE ENERGY CORP ....euvvvvvvvnnnneeriinnnnnenennnnnneenns oo ven [ e [T .. 2.BFE ..|... .. 900,630 |...79.4910 |... .1,000,000 |.. LGOTTI28 | 2,089 L [ e 3.950 |...... 4.560 ....05/17/2018 ...|....08/15/2047 ...
26442E-AG-5 ..... DUKE ENERGY OHIO INC . 2 s .. 1.F FE ..|... .. 998,120 |...85.1070 |... .1,000,000 |.. 10:998,320 |eeeiniieeeeeiis e 87 e e e 4.300 |...... 4.310 ....01/03/2019 ...|....02/01/2049 ...
26444H-AA-9 ... DUKE ENERGY FLORIDA LLC ... 2 s .. 1.F FE ..|... .. 532,895 |...74.9230 |... ... 500,000 |.. 530,549 |evveiiiiiiiiiins foeniiiiee i (951) | e e 3.400 |...... 3.020 ....06/15/2021 ...|....10/01/2046 ...
26882P-BE-1 ..... ERAC USA FINANCE LLC ...veeeeeeeeeeeeeneeeeeeeneeeeee foos e e | s .. 2.AFE ..|... ,070,830 . 116.8590 |... . .1,000,000 |.. ,050,105 |.veeeeeeeeiiieee foreeeeeen (2,208) | oo e 7.000 |...... 6.440 ....04/28/2010 ...|....10/15/2037 ...
26884A-BH-5 ..... ERP OPERATING LP 12 .. 1.G FE ..|... .. 994,580 |...79.0760 |... 790,762 |.... .1,000,000 |.. 995,159 |evveeiiiiiiiins foeeiiiin 121 s e e 4.000 |...... 4.030 ....03/26/2019 ...|....08/01/2047 ...
26884T-AE-2 ..... ERAC USA FINANCE LLC . Tons .. 2.AFE ..|... ,626,885 |. 103.7510 |... . 1,556,277 |.... .1,500,000 |.. ,605,797 |veeeeeeeeniieee foreeeeenn (3,488) | oo e 5.625 |...... 5.020 ...12/15/2016 ...|....03/15/2042 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO 1,2 e .. 2.BFE ..|... ..500,715]...90.5970 |... 452,987 |.... ... 500,000 |.. ESTVLV 10220 R R -0 ) AU RN R 4.800 |...... 4.790 ....06/13/2015 ...|....09/01/2042 ...
28932M-AD-7 . ELM RD GENERATING STAT . 1. 1.FFE .. ,000,000 |...99.7100 |. ..997,102 |. .1,000,000 .1,000,000 |.. .6.090 |......6.090 ....02/04/2010 .. 02/11/2040 ...
202480-Ad-9 ... ENERGY TRANSFER LP .... 1.. ... 2.CFE ..|... .. 981,470 |...87.7140 |... 877,149 |.... .1,000,000 |. 983,937 i e 439 | e s 5.000 |...... 5.120 ...10/02/2017 ...|....05/15/2044 ...
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20250R-AP-1 ... ENBRIDGE ENERGY PARTNERS .........ccvvnvvirvimnnnnninnnns foon von s T L 2AFE L 566,535 [. 116.2280 |.................581,140 |......ccoeees 500,000 |.eeeevunnniennnns 547,889 [.ovveiviiiinnens fovveeenen (1,992) s v [e0en2n7.500 | [STRICIVN I R AR 7,917 ....06/27/2010 ...|....04/15/2038 ...
29365T-AD-6 ..... ENTERGY TEXAS INC A [ 1GFE L .. 349,356 |...93.2930 |... ..350,000 |.. 349,460 oo e M e e 50150 5.160 | ....... e 1,502 |... ....05/18/2015 ...|....06/01/2045 ...
29379V-AQ-6 ..... ENTERPRISE PRODUCTS OPER .. A1 [ TG FE L .. 995,250 |. 113.0660 |... .1,000,000 |.. 22996,268 |oeviiiiiiiiis oo 122 | e 0 62450 Ll 6.480 |MS ...... ... 21,500 ... ....05/11/2010 ...|....09/01/2040 ...
20379V-BJ-1 ..... ENTERPRISE PRODUCTS OPER .. A [ 1GFE L .. 544,225 ]...95.3930 |... ... 500,000 |.. 538,586 |.....ccvvvuuieeeee eeermnnnns (1,083) foueeieiiiiiees oo [e0en2.42900 .. 4.350 [MN .oooee oeeennneeeeenee 3,131 |... ....11/29/2017 ...|....05/15/2046 ...
20717P-AS-6 ..... ESSEX PORTFOLI0 LP A1 [ 2AFE L ,468,125 |...85.6170 |... .1,500,000 |.. AT1A38 | o830 | e 040500 . 4.630 [MS ...... ... 19,875 |... ....04/30/2018 ...|....03/15/2048 ...
31428X-BD-7 ..... FEDEX CORP A 2B FE L ,010,837 |...81.4240 |... 920,091 |.... .1,130,000 |.. 016,227 |eveeeeeeeeiiees oo 799 | e |2 40500 5.080 |FA ...... ... 21,188 |... ...11/30/2016 ...|....02/01/2065 ...
31620M-AU-0 ..... FIDELITY NATL INFO SERV ... A1 [ 2B FE L . 1,886,340 |...84.5140 |... ,690,287 |.... .2,000,000 |.. ,900,812 |ovveeiiiiiiiinns fooviiinnnl2,346 | e 000040500 . 4.860 |FA ...... ... 34,000 |... ....12/09/2016 ...|....08/15/2046 ...
319820-AY-5 ..... FIRST COMMONWEALTH BANK ... L2 .. |- 2.CFE ..|... ,000,000 |...79.4890 |... 794,898 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiiiiees Jeeeennieeeeeeeees e e 222252500 | 5.500 (D ....... e 4,583 |... ....05/16/2018 ...|....06/01/2033 ...
349631-AG-6 ..... [BEAM SUNTORY INC ......... 1. L2.AFE .. 483,660 |. 105.3550 |. . 500,000 494,815 |.. .6.890 ....04/19/2002 .. 07/15/2028
34964C-AH-9 ..... [FORTUNE BRANDS INNOVATIO 1, .2.BFE .. 998,390 . 104.4750 |. .1,000,000 .998,430 |.. .5.890 ....06/06/2023 .. 06/01/2033
35137L-AK-1 . FOX CORP ..... 1, .2.BFE .. 1,128,770 |...96.4390 |. s .1,000,000 1,118,506 |.. oo 4,750 ....04/16/2019 .. 01/25/2049 ...
361448-AX-1 ..... GATX CORP -.eeeeeee e e eeeee e e ee e e e emmn e e eeens [ wee | e [T .. 2.BFE ..|... .. 1,880,980 |...82.0730 |... 1,641,476 .2,000,000 |.. e 1,898,190 [oiiiiiiiiiiiees e 2,630 [ e ennn 40500 ). 4.880 ...11/01/2016 ...|....03/30/2045 ...
370334-CJ-1 ..... GENERAL MILLS INC ..evvvvieiiiiiiniininicnniineeevennnns foeevee [ e [Tl .. 2.BFE ..|... .. 980,290 |...93.6970 |... .1,000,000 |.. 982,234 |ovvveiiiiiiiiins ool 879 | e | 40700 4.820 ....04/24/2018 ...|....04/17/2048 ...
37045V-AT-7 ..... GENERAL MOTORS CO 2 s .. 2.BFE ..|... 1,095,080 |...97.8430 |... .1,000,000 |.. e 1,088,747 e e (1,707) [ oeeeeeiiieeeeeene 0002225950 | 5.300 ....12/04/2019 ...|....04/01/2049 ...
372546-AU-5 ... GEORGE WASHINGTON UNIVER .....covvvvvinniiviinninnnnens foeevee | e [T .. 1.EFE ..|... .. 999,830 |...97.6010 |... 1,000,000 |eevennieeennnnn999,996 [oiiiiiiiiiiiis v e s 000040868 | 4.860 ....06/24/2015 ...|....09/15/2045 ...
37310P-AC-5 ..... GEORGETOWN UNIVERSITY 2 s .. 1.G FE ..|... 2,019,060 |...88.1330 |... . .2,000,000 |-evvunneeeennn2,017,188 [oooeeeiiiiiiiis e (386) [ e 4315 4.250 ....01/15/2019 ...|....04/01/2049 ...
375558-BD-4 ... GILEAD SCIENCES INC ...vvvevvvvieneeiiiiiineeecennineees oo ven [ e [T .. 2.AFE ..|... ,521,805 |...95.2870 |... ,429,318 |.... 1,500,000 |oovveneeeennn 1,619,069 [oiiinniiiiies Jvviiieee e (808) [ o o750 | 4.650 ....02/21/2019 ...|....03/01/2046 ...
37940X-AC-6 ..... GLOBAL PAYMENTS INC .. 2 s .. 2.CFE ..|... .. 555,140 |...79.0870 |... 395,437 |.... ... 500,000 |.. 552,418 |eeveeeeeeeenies foeeeee s (1,282) | e | 40150 | 3.510 ...10/21/2021 ...|....08/15/2049 ...
38141G-VS-0 ..... GOLDMAN SACHS GROUP INC ... |- 2.AFE L .. 506,660 |...94.7510 |... 473,757 |.... ... 500,000 |.. 505,968 |.....ccevvnniinee fovvrnnnennnn (161) e i o750 | 4.660 ....01/24/2019 ...|....10/21/2045 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC . . .. 2.BFE .. ,086,570 |...96.6710 |. ..966,716 |. .1,000,000 1,074,080 |.. .4.600 ....10/27/2016 .. 05/22/2045
3823%K-AA-6 ..... GOODMAN US FIN FOUR 1. L2.AFE .. ,011,290 |...85.2150 |. ..852,158 |. .1,000,000 .1,008,676 |.. L4.410 ....09/20/2017 .. 10/15/2037
384802-AC-8 ..... W GRAINGER INC ..... . 1, . 1EFE .. ,689,510 |...83.5900 |. 253,861 .1,500,000 .1,675,633 |.. .3.010 ....06/15/2021 .. 05/15/2046
39121J-AE-0 ..... GREAT RIVER ENERGY ......evviviiiininniiiiiiniieeeecnnnas foen o R | .1.GFE .. 589,636 |. 104.2530 |. 614,715 ..589,636 .589,636 |.. .6.250 ....06/21/2007 .. 07/01/2038 ...
391380-AC-9 . GREAT-WEST LIFECO FIN 18 ..o [ e T | 1.FFE .. ,000,000 |...89.4260 |. ..894,262 .1,000,000 ,000,000 .. ......4.580 ...05/14/2018 .. 05/17/2048 ...
404119-CB-3 ..... HCA INC 1 .. 2.CFE ..|... .. 995,010 |...70.4170 |... 704,171 |.... .1,000,000 |.. 995,268 |..evenieviiiininns fooviiiiinnnnnn 1000 | e 022232500 ..l 3.520 ....06/21/2021 ...|....07/15/2051 ...
406216-AY-7 ..... HALL IBURTON COMPANY N A |- 2.AFE L. .. 497,430 |. 124.7920 |... 623,961 |.... . 500,000 |.. 498,034 s e B8 s e [l 70450 7.490 ....03/10/2009 ...|....09/15/2039 ...
40728T-AA-1 ... HAMILTON COLLEGE ... N |- 1.CFE ... .. 944,410 |...82.6060 |... 826,062 |.... .1,000,000 |.. 9615 | e 32 e e [ 4750 5.030 ....06/13/2017 ...|....07/01/2113 ...
412822-AE-8 ..... HARLEY-DAVIDSON INC ... N A |- 2.CFE ..|... .. 976,610 |...80.2220 |... 802,229 |.... .1,000,000 |.. 979,410 e [ B8 e e [ 40625 | 4.770 ....04/27/2018 ...|....07/28/2045 ...
413875-AN-5 ... L3HARRIS TECH INC N |- 2.BFE ... .. 497,535 |. 108.3900 |... 541,955 |.... ... 500,000 |.. 898,128 s e BT e [ | 60150 6.180 ....12/07/2010 ...|....12/15/2040 ...
413875-AT-2 ..... L3HARRIS TECH INC N A .. 2.BFE ..|... ,144,370 |...98.5760 |... 985,769 |.... .1,000,000 |.. 123,122 | e (3,659) [ e [ 5,054 Ll 4.160 ...06/27/2017 ...|....04/27/2045 ...
41652P-AB-5 ... HARTFORD HEALTHCARE CORP 1 1FFE .. ,052,750 |...99.8650 |. ..998,655 |. .1,000,000 1,045,143 |.. .5.360 ....12/15/2016 .. 04/01/2044 ...
423074-AF-0 ..... KRAFT HEINZ FOODS CO . . .. 2.BFE .. 486,810 |. 106.8390 |. ..534,198 |. . 500,000 .495,246 |.. .6.620 ....07/17/2009 .. 07/15/2028
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . 1 .2.BFE .. 550,632 . 112.5810 |. ..562,910 |. . 500,000 523,770 |.. .6.000 ....04/04/2003 .. 03/15/2032
42809H-AD-9 . HESS CORP ... 1 .2.CFE .. 495,465 |. 105.0160 |. ..525,083 |. . 500,000 496,197 |.. .5.670 ....07/25/2017 .. 02/15/2041
42824C-AY-5 . HP ENTERPRISE CO . 1 .2.BFE .. ,656,200 |. 107.8780 |. .1,618,180 |. .1,500,000 1,641,178 |.. ......5.570 ... 12/17/2019 .. 10/15/2045 ...
431116-AC-6 ..... HIGHVARK  INC A [ 1GFE L ,785,863 |...97.5900 |... ,707,827 |.... 1,750,000 |.. JITTT64 [ e (928) [ e [eeeen6.125 5.970 ...02/17/2012 ...|....05/15/2041 ...
437076-AV-4 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... ,559,280 |. 111.8050 |... ,677,083 |.... .1,500,000 |.. ,558,739 | e B [ s [00005.950 ol 5.580 ....00/26/2023 ...|....04/01/2041 ...
437076-BX-9 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... .. 1,906,890 |...94.2830 |... ,414,248 |.... .1,500,000 |.. ,881,049 |eeeeiiieiiies foeeee e (10,418) | e e 40500 . 3.020 ....06/15/2021 ...|....12/06/2048 ...
440327-AK-0 ..... HORACE MANN EDUCATORS CO .. N |- 2.BFE ... .. 997,350 |...98.0060 |... 980,068 |.... .1,000,000 |.. 200:999,400 |eeeeiiiiiiiins oo 298 | e 00040500 4.530 ....11/18/2015 ...|....12/01/2025 ...
444859-AZ-5 ... HUMANA  INC A 2B FE L .. 528,470 |. 122.1930 |... 610,968 |.... ... 500,000 |.. 521,505 e feeeeeee e (798) e e 22 80150 | 7.650 ....04/23/2010 ...|....06/15/2038 ...
454889-A0-9 ... INDIANA MICHIGAN POVER ... 12 .. 1.G FE ..|... 1,180,790 |...89.4240 |... 894,242 |.... .1,000,000 |.. ,166,919 |oeveeiiiiiiiiinns foeeeeen (5,097) | e | 40550 L 3.450 ....03/09/2021 ...|....03/15/2046 ...
455434-BL-3 ..... INDIANAPOLIS PR & LIGHT .. Tons .. 1.G FE ..|... .. 999,910 |. 107.9810 |... 1,079,813 |.... .1,000,000 |.. 999,914 |eeeeeieeeeeies oo e e 12226600 ... 6.600 ...06/12/2007 ...|....06/01/2037 ...
459506-AL-5 ..... INTL FLAVOR & FRAGRANCES .. 1. |- 2.CFE ... 1,008,470 |...84.8740 |... 848,746 |.... .1,000,000 |.. 007,716 [ v (162) e [eevviiiienieeienn +022225.000 ..o 4.940 ....10/03/2018 ...|....09/26/2048 ...
460146-CN-1 . INTERNATIONAL PAPER CO .. 1 .2.BFE .. 983,870 |...96.0510 | ..960,510 | .1,000,000 .986,147 |.. ... 5.250 ....06/11/2015 .. 05/15/2046 ...
460146-C0-4 ..... INTERNATIONAL PAPER CO .. 1.. ... 2.BFE ..|... .. 983,360 |.. 86.8070 |... 868,070 |.... ,000,000 |. L.985,547 i [ 838 | oo |00 4,400 L 4.500 ...10/27/2016 ...|....08/15/2047 ...
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46625H-LL-2 ..... JPMORGAN CHASE & C0. evvvvnnvvviininnieiiiiinneeevennnns foee e e | s L1GFE L 1,116,530 |...95.6090 |.....oevveennnn 956,090 |...ouunnnnnns 1,000,000 [..eeveevennnnn 1,103,754 [ooevvniiiiiiiiiis | [ ) 1 U A RN 4.950 |...... 4210 (D coeeees v 4,125 ....04/15/2019 ...|....06/01/2045 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC oo |--2.BFE ... . 102.5450 |.....ooeennnns 2,050,906 |.... .2,000,000 |.. ... 2,075,324 e (2,550) |oeeeeeeeeeeens e s 5.950 |...... 5.600 |MS ...... .ee. 35,089 ... ....02/01/2017 ...|....03/15/2041 ...
48250A-AA-1 ... KKR GROUP FINANCE CO I11 .. veo |- 1.F FE L), ...91.4260 |.......oennnn. 1,371,393 |.... .1,500,000 |.. .... 1,541,645 e (1,212) L o s 5125 |...... 4.900 [JD ooeees oeviiniiieeees 6,406 |... ....03/07/2018 ...|....06/01/2044 ...
485260-BJ-1 ..... EVERGY KANSAS SOUTH INC ... v |- LLFFE ... . . 108.4970 |... 1o 750,000 |eeveeniiieennnnn690,450 fooiiiiiiiiiii s 2,365 |oeeeeeeeeeniines foeeeeee e 6.530 |...... FAT.V N [ ) FO 2,177 |... ....04/15/2009 ...|....12/15/2037 ...
487836-B0-0 ..... KELLANOVA |- 2.BFE ... ,048,570 |...89.3860 |... .1,000,000 |.. PG I ) R AR R 4.500 |...... 4.200 (A0 ...... e 11,250 ... ....06/20/2017 ...|....04/01/2046 ...
488401-AD-2 ..... KEMPER CORP . .. 2.CFE ..|... .1,495,920 |...84.5110 |.eeevennneeens 1,267,665 |.... .1,500,000 |.. e 1,496,565 |.eeeeiiiiiiiees e 388 [ e e 3.800 |...... 3.830 [FA ...... .een 20,267 |... ...02/15/2022 ...|....02/23/2032 ...
49177J-AR-3 ... KENVUE INC ... .. 1.F FE ..|... ,010,510 . 104.5310 |... ,045,315 |.... .1,000,000 |.. 1,010,486 [oenneiiiiinees i (28) e e e 5.200 |...... 5.130 [MS ...... ... 14,300 |... ....07/27/2023 ...|....03/22/2063 ...
49271V-AD-2 ..... KEURIG DR PEPPER INC . |--2.BFE ... ...98.3640 |... 491,822 |.... ... 500,000 |.. 502,346 oo e (80) e e e 5.085 |...... 5.050 [MN ..ocoe oevmmnnnnneenns 2,543 |... ....05/14/2018 ...|....05/25/2048 ...
49327M-3E-2 . KEY BANK NA ............ L2.AFE .. ...96.9370 |. ..969,376 |. .1,000,000 957,724 |.. .4.150 |......6.980 . 16,485 ....03/29/2023 .. 08/08/2025
494550-BN-5 ..... [KINDER MORGAN ENER PART .2.BFE .. ...90.0120 |. ..900,121 |. .1,000,000 .989,013 |.. .5.000 |......5.090 . 18,889 ....07/25/2017 .. 08/15/2042
494550-8P-0 . KINDER MORGAN ENER PART .2.BFE .. ...89.1760 |. ,337,652 . .1,500,000 . 1,496,156 |.. .5.000 |......5.020 . 25,000 ....11/30/2017 .. 03/01/2043 ...
50077L-AL-0 ..... KRAFT HEINZ FOODS CO |--2.BFE ... . . 100.5220 |... 1,005,230 |.... .1,000,000 |.. 991,872 [coeeeeeeiiiiieee oeeemnneeeee e 507 [ oo e 5.000 |...... 5.090 vern 23,056 |... ...08/14/2018 ...|....07/15/2035 ...
501044-DM-0 ..... KROGER CO .. 2.BFE ..|... . 1,041,190 |...99.9770 |... .1,000,000 |.. 1,088,013 [ e (762) [ o e 5.400 |...... 5.120 ... 24,900 |... ....04/17/2019 ...|....01/15/2049 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP .. .. 2.BFE ..|... ,000,000 |...68.8890 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiiees foeeeeriiieeeeene e e e 3.797 |...... 3.790 ... 19,090 |... ....12/08/2021 ...|....12/31/2057 ...
50540R-AS-1 ..... LABORATORY CORP OF AMER ... .. 2.BFE ..|... ,024,370 |...92.1530 |... .1,000,000 |.. .... 1,020,040 e (B78) [ i [ 4.700 |...... 4.540 ... 19,583 |[... ....02/05/2015 ...|....02/01/2045 ...
512807-AX-6 ..... LAM RESEARCH CORP .. 1.G FE ..|... ,464,075 |...69.0250 |... 1, .1,500,000 |.. .... 1,465,456 O [ e [t 3125 |...... 3.280 (D coeeees e 2,083 |... ....08/11/2021 ...|....06/15/2060 ...
521865-AZ-8 ..... LEAR CORPORATION . .. 2.BFE ..|... .1,559,995 |...92.2250 |... 1,383,387 |.... .1,500,000 |.. .... 1,555,879 e (L) L o s 5.250 |...... 4.980 [MN ...... .... 10,063 |... ....12/17/2019 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC ... .. 1.F FE ..|... ,089,160 . 102.4030 |... ,024,035 |.... .1,000,000 |.. .... 1,076,946 e (2,191 | e s 5.625 |...... 5.010 |dJ ....... .. 25,938 |... ...08/15/2017 ...|....01/15/2044 ...
53079%E-BJ-2 ..... LIBERTY MUTUAL GROUP INC .. .. 2.BFE ..|... .1,642,455 |...75.9250 |... 1,461,556 |.... .1,925,000 |.. .... 1,672,361 516 [ [ e 3.951 [...... 4.820 ....11/17/2016 ...|....10/15/2050 ...
532457-BU-1 ELI LILLY & CO ... . 1EFE .. ,208,760 |...91.7740 |. ,835,499 |. .2,000,000 .2,200,692 |.. (3,163) |- .4.150 |......3.620 ....04/22/2021 .. 03/15/2059
532457-8Z-0 . ELI LILLY & CO ... .1EFE .. 409,39 |...63.1210 |. ..315,609 |. . 500,000 412,640 |.. . 1,208 |. .2.500 |......3.320 ....03/18/2021 .. 09/15/2060
534187-AR-0 ..... LINCOLN NATIONAL CORP .2.BFE .. 532,340 |. 103.0520 |. ..515,265 |. . 500,000 519,973 |.. (1,101) | .6.150 |......5.690 ....12/12/2006 .. 04/07/2036
534187-BL-2 ..... LINCOLN NATIONAL CORP .2.BFE .. 999,120 |...78.7460 |. 787,466 .1,000,000 .999,218 |.. .4.375 |......4.380 ....06/08/2020 .. 06/15/2080 ...
539830-BN-8 . LOCKHEED MARTIN CORP . . 1.GFE .. ,132,560 |...88.8370 |. ..888,379 .1,000,000 01,125,499 |.. .4.090 |......3.390 ...03/18/2021 .. 09/15/2052 ...
539830-BY-4 ..... LOCKHEED MARTIN CORP ... .. 1.G FE ..|... .. 566,875 |. 116.7680 |... 583,843 |.... ... 500,000 |.. 566,699 5.900 |...... 5.110 ....07/27/2023 ...|....11/15/2063 ...
548661-Dil-4 ..... LOWE'S COS INC ... .. 2.AFE ..|... .. 998,140 |...96.5170 |... 965,179 |.... .1,000,000 |.. ....998,284 5125 |...... 5.130 ....08/24/2020 ...|....04/15/2050 ...
55336V-AP-5 ..... .. 2.BFE ..|... s ...84.8060 |... 848,064 |.... .1,000,000 |.. ....993,419 4.900 |...... 4.940 ....02/05/2018 ...|....04/15/2058 ...
570535-AG-9 ..... . |--2.BFE ..|... 1,076,640 |. 106.9600 |... ,069,605 |.... .1,000,000 |.. 1,048,448 7.350 |...... 6.700 ....05/04/2010 ...|....08/15/2034 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIAL .. |- 2.BFE ... ...87.6720 |... 876,726 |.... .1,000,000 |.. 4.250 |...... 4.260 ....12/06/2017 ...|....12/15/2047 ...
574599-BM-7 ..... MASCO CORP .. 2.BFE ..|... ...86.0740 |... ,721,4%8 |.... .2,000,000 |.. 2,033,095 4.500 |...... 4.380 ...03/13/2020 ...|....05/15/2047 ...
576360-A0-7 ..... MASTERCARD INC 1.DFE .. ...87.2190 |. ,308,295 |. .1,500,000 . 1,643,691 |.. .3.850 |[......3.290 ....03/18/2021 .. 03/26/2050 ...
578454-AF-T7 ..... MAYO CLINIC . .1.CFE .. ...68.6220 |. ..343,110 |. . 500,000 521,747 |.. .3.1% |......3.000 ....06/15/2021 .. 11/15/2061
585055-BU-9 . MEDTRONIC INC .1.GFE .. ...97.1670 |. ..971,675 |. .1,000,000 1,061,163 |.. .4.625 |......4.180 ....01/24/2019 .. 03/15/2045
59156R-AJ-7 . METLIFE INC . 1.G FE .. . 112.2970 |. ..561,487 |. . 500,000 512,224 |.. .6.375 |......6.050 ....11/01/2007 .. 06/15/2034
59156R-AM-0 ..... [METLIFE INC . .1.GFE .. . 107.4860 |. ..537,433 | . 500,000 .486,614 |.. .5.700 |......6.020 ....04/07/2010 .. 06/15/2035 ...
59156R-AP-3 ..... METLIFE INC .... |--2.BFE ... . 103.1270 |... ,546,905 |.... .1,500,000 |.. ....1,59%,318 e (QATT) | e s 6.400 |...... 5.390 ...10/27/2016 ...|....12/15/2066 ...
594918-CB-8 ..... MICROSOFT CORP ... .. 1.AFE ..|... ...98.1430 |... ,962,874 |.... .2,000,000 |.. ....2,181,246 o (2,670) [eunniiiiiiis e e 4.500 |...... 4.000 ....02/21/2019 ...|....02/06/2057 ...
594918-CK-8 ..... MICROSOFT CORP ... .. 1.AFE ..|... ...97.8510 |... 978,513 |.... .1,000,000 |.. e 1,001,851 [ e i 900 [ e e 4.500 |...... 4.480 ....07/12/2017 ...|....06/15/2047 ...
59562V-BD-8 ..... BERKSHIRE HATHAWAY ENERG .. .. 1.G FE ..|... ...98.3930 |... 491,969 |.... ... 500,000 |eeeeniiieennnn 497,607 [ i 88 [ e e 5.150 |...... 5.180 ....06/08/2014 ...|....11/15/2043 ...
597861-AA-1 ..... MYMICHIGAN HEALTH .. 1.EFE ..|... ...72.1260 |... 721,260 |.... 1,000,000 |-evveneeeeennn 1,000,000 [oeeeeeiiiiieins Joereeeeeeeeeees oo e s 3.409 |...... 3.400 ....10/22/2020 ...|....06/01/2050 ...
60871R-AH-3 ..... MOLSON COORS BEVERAGE ... .. 2.BFE ..|... ...85.2110 |... 852,110 |.... 1,000,000 |eevveniiennnnn 1,122,537 [ i (3,883) [ i e 4.200 |...... 3.400 ....08/24/2021 ...|....07/15/2046 ...
61746B-EG-7 ..... MORGAN STANLEY .. 1.G FE ..|... . ...89.9940 |... 899,950 |.... .1,000,000 |.. 955,081 [..eeeeeeniiieeee oeeemnnnes 1,083 [ oo e 4.375 |...... 4.690 ...01/03/2019 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY ............ .. 1.G FE ..|... .. 502,545 |...90.1720 |... 450,862 |.... ... 500,000 |.. £510 7238 I RO RN {41+ N AR RN RN 4.300 |...... 4.260 ....03/25/2019 ...|....01/27/2045 ...
620076-BE-8 ..... MOTOROLA SOLUTIONS INC .2.CFE .. 1,022,730 |...99.3240 |. ..993,245 |. .1,000,000 .1,019,879 |.. .5.500 |......5.340 ....08/15/2017 .. 09/01/2044 ...
62925M-AB-9 ... THE NHP_FOUNDATION ... .. 1.DFE ..|.. .. 1,000,000 ). 102.8070 |.............. 1,028,070 |.... .1,000,000 |. .1,000,000 ..oniiiiiiiinnnns v e o ool 6.000 |...... 6.000 ...08/10/2023 ...|....12/01/2033 ...
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62954R-AA-4 ... NYU LANGONE HOSPITALS ...evviiiiiniiieiiiiiiieee e LFFE L 981,210 |...72.2300 |.....cvvunnnnnnns 722,300 |eevunnnnnns 1,000,000 |.eveunnirrennnnd 982,082 [.oevvvvviniiiinne fovvvnnnnnnnn 310 i [ e 3.380 |...... 3.470 ....03/16/2021 ...|....07/01/2055 ...
638612-AL-5 ..... NATIONWIDE FINANCIAL SER .. .. 2.AFE ..|... 2,122,080 |...90.8320 |... .2,000,000 |.. e 2,104,490 [oeiiiiiiiiieee e (2,846) [ e e 5.300 |...... 4.890 ....11/29/2016 ...|....11/18/2044 ...
64128X-AE-0 ..... NEUBERGER BERMAN GRP/FIN .. .. 2.BFE ..|... ..868,010 |...82.5400 |... 1,000,000 |evveniieeennnnn883,725 [ s 2,705 [ i e 4.875 |...... 5.830 ....03/09/2017 ...|....04/15/2045 ...
649322-AE-4 ... NY & PRESBYTERIAN HOSPIT ...eeieeeiieiieieeeeeieeeeeen foeevee [ [T s .. 1.CFE ..|... 1,542,750 |...87.9140 |... 1,500,000 |-eveeneeeeenn 1,542,611 [ e (B2) e e et 4.763 |...... 4.620 ....12/18/2019 ...|....08/01/2116 ...
651229-AX-4 ..... NEWELL BRANDS INC ....vvvvviiiniiiiiniiieeecceniieeeees fean e 2 s .. 3.CFE ..|... .. 561,875 ]...91.5010 |... ... 500,000 |eeeeniiiennnnnn888,538 [ e 5,013 [ e [ 6.375 |...... 5.040 ....02/19/2020 ...|....04/01/2036 ...
6533%K-AV-2 ..... NEXTERA ENERGY CAPITAL |--2.BFE ... 1,000,000 |...86.7090 |... .1,000,000 |.. ,000,000 [oeeeeeniiiiiees Jeemeeeeeeeenees o e e 4.800 |...... 4.800 ...10/30/2017 ...|....12/01/2077 ...
6533%K-BK-5 ..... NEXTERA ENERGY CAPITAL HLDGS INC ... .. 2.BFE ..|... .. 556,875 |...93.8350 |... ... 500,000 |.. 535,050 |eeveeiiiiiinnins fooeiieena (5,757) |oviiiiiiiiiiiis e e 5.650 |...... 4170 ....12/16/2019 ...|....05/01/2079 ...
655664-AR-1 ..... NORDSTROM INC .. eeeeeee e eemeee e eememe e eeee o wee [ [T L3.AFE ... .. 71.0700 |... ... 500,000 |.. 490,511 [ooeeeeeiiiiiiiiee foeeeeniiee e 266 [ e e 5.000 |...... 5.150 ....08/16/2017 ...|....01/15/2044 ...
66988A-AJ-3 ..... NOVANT HEALTH INC .1.DFE .. .. 66.6060 |. .1,500,000 .1,488,795 |.. .3.318 |...... 3.350 ....06/12/2021 .. 11/01/2061
670346-AN-5 ..... NUCOR CORP . 1.GFE .. . 100.8410 |. . 500,000 544,240 |.. .5.200 |...... 4.500 ....02/11/2015 .. 08/01/2043
67066G-AJ-3 ..... NVIDIA CORP . .1EFE .. ...83.7430 |. . .1,000,000 ,067,837 |.. .3.700 |......3.370 ....03/08/2021 .. 04/01/2060 ...
677050-AC-0 ..... OGLETHORPE POMWER CORP ... .. 1.EFE ..|... . 101.9170 |... ... 500,000 |.. 500,000 [oeeeemmneeeeemnnnn fereeeeeeemniieeee e e e 6.191 |...... 6.190 ...09/25/2007 ...|....01/01/2031 ...
678858-BL-4 ..... OKLAHOMA G&E CO AT .. 1.G FE ..|... s . 103.9380 |... ... 500,000 |.. (ST I R R 1) AU RN RN 5.850 |...... 5.680 ....06/15/2010 ...|....06/01/2040 ...
68233J-BG-8 ..... ONCOR ELECTRIC DELIVERY 12 .. 1.F FE ..|... 1,150,400 |...85.8570 |... .1,000,000 |.. 140,848 .o o (B,738) | e e 4.100 |...... 3.250 ....05/13/2021 ...|....11/15/2048 ...
68233J-CH-5 ..... ONCOR ELECTRIC DELIVERY ... 12 .. 1.F FE ..|... s ...93.1970 |... .1,000,000 |.. 839,944 |ooeveiiiiiiiiiins foeniiii 884 | [ e 4.600 |...... 5.750 ....00/25/2023 ...|....06/01/2052 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS ......ceeemmemmereermnnnaareens foen oee 12 .. 1.G FE ..|... 1,510,560 |...71.9300 |... .1,500,000 |.. ,509,925 |.eiiviiiiieieinn e (218) o e [t 4.250 |...... 4.200 ....09/15/2020 ...|....10/15/2050 ...
682680-AB-9 ..... ONEQK INC ... N |- 2.BFE ... . 106.5280 |... . 900,000 |.. 913,816 | e (20818) | e e 6.875 |...... 6.490 ....04/17/2007 ...|....09/30/2028 ...
682680-AT-0 ..... ONEOK INC ... N A |--2.BFE ... ...89.4790 |... . 500,000 |.. 507,862 |eeeeeeeeeeeeis e (183) | e s 4.950 |...... 4.830 ... 11/29/2017 ...|....07/13/2047 ...
68268N-AD-5 ..... ONEOK PARTNERS LP .. .. 2.BFE ..|... . 110.2010 |... ... 500,000 |.. 532,894 |oevveiiiiiiiiins foeeiie s (1,483) | e e 6.850 |...... 6.130 ....12/10/2010 ...|....10/15/2037 ...
68389X-BJ-3 ..... ORACLE CORP .. .2.BFE .. ...80.1540 |. .1,500,000 . 1,431,287 |.. .4.000 |......4.320 ....12/20/2018 .. 07/15/2046
68389X-BQ-7 ..... ORACLE CORP .. .2.BFE .. ...79.2070 |. .1,000,000 944,793 |.. .4.000 |......4.370 ....01/03/2019 .. 11/15/2047
686514-AF-7 ..... ORLANDO HEALTH OBL GRP 1.E FE .. ...83.8560 |. .1,500,000 1,669,232 |.. .4.089 |......3.400 ....03/18/2021 .. 10/01/2048
694308-HL-4 . PACIFIC GAS & ELECTRIC ...cevvveniiiiiiniineeeciiniees fean e .2.CFE .. ...78.2480 |. .1,000,000 .1,058,373 |.. .4.300 |......3.880 ....12/02/2020 .. 03/15/2045 ...
701094-AL-8 ..... PARKER-HANNIFIN CORP ...eeeeeee e e eeeeen [ e L2.AFE .. . ...86.2610 |. .1,000,000 .988,345 |.. .4.100 |......4.170 ...02/21/2019 .. 03/01/2047 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. .. 1.DFE ..|... 1,518,960 |...71.3550 |... .1,500,000 |.. PN LT R AR 1-(+Xc) ) AU RPP RN 3.342 |...... 3.280 ....03/11/2021 ...|....07/01/2060 ...
70450Y-AJ-2 ..... PAYPAL HOLDINGS INC ... .. 1.G FE ..|... .. 499,715 |...74.9640 |... . 500,000 |.. 899,734 s e B e e s 3.250 |...... 3.250 ....05/19/2021 ...|....06/01/2050 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC ... .. 1.G FE ..|... .. 996,500 |...99.0020 |... .1,000,000 |.. 1000996,559 |evviiiiiiiiiins o 27 e e e 5.250 |...... 5.270 ....06/16/2022 ...|....06/01/2062 ...
713448-EV-6 ..... PEPSICO INC .. .. 1.EFE ..|... 1,128,410 |...86.4900 |... .1,000,000 |.. J128,511 | oo (1,798) | oo e 3.875 |...... 3.280 ....03/08/2021 ...|....03/19/2060 ...
717081-EV-1 ..... PFIZER INC ... .. 1.F FE ..|... .. 491,835 |...87.4680 |... ... 500,000 |.. 492,576 |ovvvenniieiiiiins foeiiiiinn 186 | e e 4.000 |...... 4.090 ....03/04/2019 ...|....03/15/2049 ...
718547-AP-7 ..... PHILLIPS 66 PARTNERS LP ... .. 2.AFE ..|... 1,010,210 |...93.3380 |... 933,390 |.... .1,000,000 |.. ,009,864 |...eieeeeeiiieee foeeeeeenee e (283) | e e 4.900 |...... 4.820 ...08/23/2017 ...|....10/01/2046 ...
736508-BP-6 ..... PORTLAND GENERAL ELEC ... 1FFE .. .. 913,960 |...99.1510 |. ..991,513 | .1,000,000 ....940,237 |.. .5.810 |......6.470 ....01/27/2009 .. 10/01/2037 ...
740189-AP-0 ..... PRECISION CASTPARTS CORP .. .1.CFE .. ,049,540 |...90.1340 |. ..901,349 |. .1,000,000 1,043,733 |.. .4.375 |......4.060 ....02/21/2019 .. 06/15/2045
74251V-AA-0 ..... PRINCIPAL FINANCIAL GRP .1.GFE .. 334,868 . 107.2510 |. .. 1,340,650 |. . 1,250,000 .1,306,329 |.. .6.050 |......5.550 ....02/08/2012 .. 10/15/2036
743263-AE-5 . PROGRESS ENERGY INC ... .2.BFE .. 864,660 |. 115.3700 |. ..865,277 |. . 750,000 .804,090 |.. .7.750 |......6.470 ....07/26/2007 .. 03/01/2031
743315-AJ-2 . PROGRESSIVE CORP .... 1FFE .. 555,825 |. 109.5560 |. ..547,784 |. . 500,000 .519,335 |.. .6.625 |......5.740 ....10/31/2005 .. 03/01/2029 ...
T4373R-AA-2 ..... PROVIDENCE COLLEGE . |- LFFE L 1,000,000 |...69.4260 |... .1,000,000 |.. ,000,000 [oeeeeeniieiiees Jeemeeeeeeeenees oo e et 3.19% |...... 3.190 ...06/08/2021 ...|....11/01/2050 ...
743862-AA-2 ..... UNUM GROUP CORP |- 2.CFE ... ,053,540 |. 106.4720 |... .1,000,000 |.. 018,951 |ovveniiiiiiiines o (3,784) | oo e 7.250 |...... 6.720 ....09/08/2010 ...|....03/15/2028 ...
744320-BF-8 ..... PRUDENTIAL FINANCIAL INC .. |--2.BFE ... .. 1,000,000 |...96.0010 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Jeemeneeeeeeennes oo e et 5.700 |...... 5.700 ....09/13/2018 ...|....09/15/2048 ...
T44320-BN4 ... PRUDENTIAL FINANCIAL INC .. 1.G FE ..|... .. 537,832 |. 113.0860 |... ... 477,000 |.. 523,001 | e (1,851) e e e 6.625 |...... 5.710 ....01/13/2012 ...|....06/21/2040 ...
T44320-CE-3 ... PRUDENTIAL FINANCIAL INC .. 1.G FE ..|... .. 997,630 |...88.7510 |... .1,000,000 |.. 1 0r997,826 oo oo B s e s 4.350 |...... 4.360 ....02/20/2019 ...|....02/25/2050 ...
747262-AN-3 ..... QVC INC. weeeiiviiiiiins ..4.BFE ..|.. .. 254,310 |.. 60.6000 |... ..250,000 |.. 283,416 | e (280) | e e 5.450 |...... 5.270 ....02/19/2020 ...|....08/15/2034 ...
747525-AV-5 ..... QUALCOMM INCORPORATED ... .. 1.F FE ..|... .. 999,640 |...91.4570 |... 914,578 |.... .1,000,000 |.. 1:999,705 |eeveniiieeeeiis [T e e e 4.300 |...... 4.300 ...04/16/2019 ...|....05/20/2047 ...
74834L-A0-3 ..... QUEST DIAGNOSTICS INC ... .. 2.BFE ..|... .. 972,280 |...97.2140 |... 972,149 |.... .1,000,000 |.. KT I U ERRRY £ < T AR RN RN 5.750 |...... 5.940 ....11/12/2009 ...|....01/30/2040 ...
749685-AU-7 ..... RPM INTERNATIONAL INC ... .2.CFE .. ,548,858 |...94.1520 |. 1,492,322 |. . 1,585,000 . 1,553,543 |.. .5.250 |......5.400 ....12/16/2016 .. 06/01/2045 ...
754730-AF-6 ..... RAYMOND JAMES FINANCIAL ... .. 1.GFE ..|.. .. 991,310 ]...93.2890 |.......ooeenens 932,891 |.... .1,000,000 |. 992,482 s e 77 i e 4.950 |...... 5.000 ...11/01/2016 ...|....07/15/2046 ...
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759351-AR-0 ..... REINSURANCE GRP OF AMER ......oovvvvvveniiiniinnnnnenees foon e e 1,2 s L 2AFE L 996,390 [. 104.8490 |.............. 1,048,497 | 1,000,000 996,784 [.vvviviiiiiiiies foevvnneenn 394 e [ e 6.000 |...... 6.040 ....06/05/2023 ...|....09/15/2033 ...
76131V-AA-1 ... KITE REALTY GROUP TRUST ...eeeeeeeeeeereieeeeeeeeeee fo e e [ 1,2 s .. 2.CFE ..|... ,423,980 |...97.4450 |... .1,500,000 |.. ,486,982 |..eeiieiiiiiieee foeeeeeennn 10,265 | e e 4.000 |...... 4.750 ....12/16/2016 ...|....03/15/2025 ...
78409V-AN-4 ..... S&P GLOBAL INC ...vvvvvineiiciiiiieeeceiiieeeeevniie foeeeen [ e [Tl .. 1.G FE ..|... .. 988,310 |...88.0200 |... .1,000,000 |.. 989,483 |.oevvviiiiiiiins foeriiiinnnn 81 | e e 4.500 |...... 4.570 ....05/16/2018 ...|....05/15/2048 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. |- 1.GFE L. ...83.0780 |... .1,500,000 |.. ,500,825 |.eeeieeeeiiiiees foeeeeeeieeeees e e e 4.800 |...... 4.790 ....05/30/2018 ...|....04/15/2048 ...
824348-AS-5 ... SHERWIN-WILL IAMS CO |- 2.BFE ... ...89.1170 |... .1,000,000 |.. ,050,935 |oooiiviiiiiiiiin e (1,482) [ i e 4.550 |...... 4.180 ....06/28/2017 ...|....08/01/2045 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... |--2.BFE ... ...91.4630 |... 457,318 |.... . 500,000 |.. 896,992 oo e T e e s 4.500 |...... 4.540 ...05/02/2017 ...|....06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILLIAMS CO ... |- 2.BFE ... s ...81.6420 |... 722,532 |.... . 885,000 |.. 803,235 |oeveiiiiiiiiins oo 2117 e e e 4.400 |...... 5.120 ....07/10/2015 ...|....02/01/2045 ...
828730-AB-7 ..... SIMMONS FIRST NTL CORP .. .. 2.BFE ..|... 1,000,000 |...94.3600 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeneeeeeeeees oo e e 7.741 |...... 7.740 ....03/21/2018 ...|....04/01/2028 ...
828738-AA-2 ..... SIMMONS UNIVERSITY . .1EFE .. ...87.2320 |. ..872,320 |. .1,000,000 .953,726 |.. .5.000 |......5.360 ...08/22/2022 .. 10/01/2052
832696-AY-4 ..... JU SMUCKER CO .2.BFE .. . 111.4000 |. ..1,114,007 |. .1,000,000 .991,489 |.. .6.500 |......6.570 ....10/12/2023 .. 11/15/2043
833034-AN-3 . SNAP-ON INC ... 1FFE .. ...76.6090 |. ..766,090 |. .1,000,000 971,691 |.. .3.100 |......3.260 ....03/18/2021 .. 05/01/2080 ...
842329-AA-2 ... SOUTHERN BAPTIST HOSPITAL OF FLORIDA IN ... .. 1.CFE ..|... 1,085,040 |...91.1370 |... 911,370 |.... .1,000,000 |.. 075,169 |.eeeeeeeeniieee foreeeeeeea (2,180) | oo e 4.857 |...... 4.310 ...01/10/2019 ...|....07/15/2045 ...
842400-HX-4 ..... SOUTHERN CAL EDISON ... .. 1.G FE ..|... .. 997,860 |. 107.5080 |... 1,075,083 |.... .1,000,000 |.. 997,897 v e 37 e e e 5.875 |...... 5.890 ....06/17/2023 ...|....12/01/2053 ...
84265V-AE-5 ..... SOUTHERN COPPER CORP .. N L, L2.AFE ... .. 988,170 |. 111.9730 |... 1,119,731 |.... .1,000,000 |.. 122990,949 e o298 e e e 6.750 |...... 6.840 ....04/28/2010 ...|....04/16/2040 ...
84314P-AA-T7 ..... SOUTHERN |L HEALTHCARE 12 .. 1.G FE ..|... .. 1,000,000 |...70.6570 |... .1,000,000 |.. B [0[VJ[V[V I R A R R R 3.970 |...... 3.970 ....10/21/2020 ...|....05/15/2050 ...
845743-BS-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. 12 .. 1.G FE ..|... ...1,023,570 |...83.9790 |... .1,000,000 |.. e 1,021,408 [ e (493) [ e e 4.400 |...... 4.250 ....01/24/2019 ...|....11/15/2048 ...
84859D-AA-5 ... SPIRE MISSOURI INC 12 .. 1.F FE ..|... ...1,495,725|...70.5980 |... .1,500,000 |.. e 1,495,965 [onniiiiiiinins v 89 e e e 3.300 |...... 3.310 ....06/13/2021 ...|....06/01/2051 ...
85984X-AA-6 ..... STETSON UNIVERSITY INC .. 12 .. 1.G FE ..|... .. 1,000,000 |...79.2790 |... 792,790 |.... .1,000,000 |.. e 1,000,000 .eeneeeenniieeee foeeeeriiieeeeene e e e 4.094 |...... 4.090 ...11/14/2019 ...|....12/01/2059 ...
862121-AA-8 ..... STORE CAPITAL CORP .... N .. 2.CFE ..|... 1,492,725 |...91.8970 |... ..1,378,468 |.... .1,500,000 |.. e 1,496,539 [ il 131 e i e 4.500 |...... 4.560 ....03/08/2018 ...|....03/15/2028 ...
86765B-AP-4 ..... ENERGY TRANSFER LP . 1 .2.CFE .. ...92.0110 |. ..920,116 |. .1,000,000 981,739 |.. .5.300 |......5.450 ....07/25/2017 .. 04/01/2044
86944B-AE-3 ..... SUTTER HEALTH .. 1 .1EFE .. ...86.3550 |. ..1,727,110 |. .2,000,000 1,982,997 |.. 4.001 |......4.140 ....03/21/2019 .. 08/15/2048
871829-BD-8 ..... SYSCO CORPORATION 1. .2.BFE .. ...88.7280 |. .2,000,000 .2,072,789 |.. .4.500 |......4.240 ....06/27/2017 .. 04/01/2046
87264A-AZ-8 ..... T-MOBILE USA INC . 1 .2.BFE .. ...88.3540 |. .1,500,000 1,494,032 |.. .4.500 |......4.520 ....04/02/2020 .. 04/15/2050 ...
873050-CN-9 ... TIXCO v 1 1.FFE .. ,005,950 |...92.8440 |. .1,000,000 1,005,434 |.. .4.600 |......4.560 ...01/11/2019 .. 02/01/2049 ...
875127-BJ-0 ..... TAMPA ELECTRIC CO .. 1 .. 1.G FE ..|... ,604,925 |...72.4750 |... .1,500,000 |.. LCICIe [ PR AR (/< ;) RO AU RN 3.450 |...... 3.080 ....06/16/2021 ...|....03/15/2051 ...
87612E-AK-2 ..... TARGET CORP N A |- LFFE L .. 536,865 |. 112.4940 |... . 500,000 |.. D18 T27 e e (1,58) | e s 6.350 |...... 5.800 ....03/30/2006 ...|....11/01/2032 ...
878055-AE-2 ..... HUNTINGTON NATIONAL BANK .. |- 2.AFE L. .. 248,438 |...97.5450 |... ..250,000 |.. 289,781 s e 18T e e 4.600 |...... 4.670 ...02/24/2015 ...|....02/27/2025 ...
88948A-BK-2 ..... TOLL ROAD INV PART I ... Q.. |- 3.BFE ..|... ...47.9630 |... .1,000,000 |.. o BAT526 e feee 13T | e e 0.000 |...... 6.040 ....03/08/2018 ...|....02/15/2034 ...
88948A-BN-6 ..... TOLL ROAD INV PART I1 ... Q.. . |- 3.BFE ..|... ...40.9670 |... .1,000,000 |.. e BBABAT s el BT L e 0.000 |...... 6.070 ....03/13/2018 ...|....02/15/2036 ...
88948A-DL-8 ..... TOLL ROAD INV PART I ... Q.. .. 1.EFE ..|... ...18.7850 |... 281,784 |.... .1,500,000 |.. 578,952 e oo 28,386 | e e 0.000 |...... 4.350 ....08/06/2019 ...|....02/15/2046 ...
88948A-DZ-7 ..... TOLL ROAD INV PART 11 Q.. .. 1.EFE .. ...15.1760 |. ..303,534 |. .2,000,000 .678,443 |.. .0.000 |...... 4.350 ....08/06/2019 .. 02/15/2049 ...
891092-AE-8 ..... TORO CO ... L2.AFE .. . 106.2920 |. .. 1,328,650 |. . 1,250,000 1,283,891 |.. .6.625 |......6.320 ....10/13/2011 .. 05/01/2037
89838L-AH-7 ..... TRUSTEES OF BOSTON COLL .1.DFE .. ...65.2490 |. ..978,735 |. .1,500,000 ,500,000 .. .3.042 |......3.040 ....06/15/2021 .. 07/01/2057
902494-AY-9 . TYSON FOODS INC ..... .2.BFE .. ...91.7100 |. .. 1,375,651 |. .1,500,000 1,521,967 |.. .5.150 |......5.020 ....12/14/2016 .. 08/15/2044
907818-EG-9 ..... UNION PACIFIC CORPORATION . s .1.GFE .. ...82.3990 |[. ..411,995 |. . 500,000 512,221 |.. 4375 |......4.240 ....06/18/2019 .. 11/15/2065 ...
907818-FC-7 ..... UNION PACIFIC CORP 2 s .. 1.G FE ..|... 1,008,130 |...88.3340 |... .1,000,000 |.. ,007,440 |.eeeeeeeeeniiees foeeeeieeee e (168) | oo e 4.300 |...... 4.250 ...03/21/2019 ...|....03/01/2049 ...
911312-BN-5 ..... UNITED PARCEL SERVICE ....oovvviiiiniiiiiniiiencinnnns foeevee [ e [T .. 1.F FE ..|... .. 904,350 |...84.5900 |... .1,000,000 |.. 913,666 | 2,082 | e e 3.750 |...... 4.330 ....01/15/2019 ...|....11/15/2047 ...
911312-Bi-5 ..... UNITED PARCEL SERVICE ... 2 s .. 1.F FE ..|... ..663,670 |. 106.5110 |... ... 500,000 |.. 1.653,833 | feeee e (3,645) | e e 5.300 |...... 3.480 ....08/17/2021 ...|....04/01/2050 ...
911365-BF-0 ..... UNITED RENTALS NORTH AM ..oviiivinnieiciinineeeeeens foovee [ e [T .. 3.AFE ..|... .. 369,325 |. 100.2200 |... ..374,000 |.. ....372,203 - R R R 5.500 |...... 5.660 ....11/10/2016 ...|....05/15/2027 ...
91324P-EA-6 ..... UNITEDHEALTH GROUP INC 2 s .. 1.F FE ..|... .. 934,100 |...71.0540 |... .1,000,000 |.. ....936,4% 868 [ e [t 3125 |...... 3.430 ....03/08/2021 ...|....05/15/2060 ...
91529Y-AJ-5 ..... UNUM GROUP veo |- 2.CFE ... 1,119,610 |...97.4540 |... .1,000,000 |.. ,009,816 e (3,215) [ e e 5.750 |...... 4.920 ....11/04/2016 ...|....08/15/2042 ...
91913Y-AE-0 ..... VALERO ENERGY CORP . oo |--2.BFE ... .. 850,980 |. 115.0010 |... 862,514 |.... ... 750,000 |.. 801,977 e (4,827) e e e 7.500 |...... 6.400 ...05/30/2007 ... |....04/15/2032 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. |- 2.CFE ... .. 995,360 |...90.2150 |... 902,150 |.... .1,000,000 |.. foie{s T (Y2 S R (1< T R R RN 5.000 |...... 5.030 ....09/08/2014 ...|....10/01/2044 ...
92277G-AF-4 ..... [VENTAS REALTY LP ...... L2.AFE .. ,430,320 |...80.5720 |. ..1,208,588 |. .1,500,000 . 1,440,909 |.. .4.375 |......4.670 ....11/15/2016 .. 02/01/2045 ...
92343V-Ci-4 ... VERIZON COMMUNICATIONS .. L 2.AFE L .. 495,220 |...97.8560 |.......ccoeenens 489,283 |.... . 500,000 |. 495,515 i oo B0 | e s 5.012 |...... 5.070 ...08/14/2018 ...|....08/21/2054 ...
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92343V-CZ-5 ... VERIZON COMMUNICATIONS ...evvvnieiiiiiiieeiiiiiieeees L 2AFE L 1,000,840 |...92.2200 |..eeunniirnnnnnn 922,201 [.ooevvvnnnnnns 1,000,000 [..eeveevennnnn 1,000,819 |oveenvviivinnnes fovvvvinneee e (1) s o e 4.672 |...... 4.660 ....10/26/2016 ...|....03/15/2055 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC . oo |--2.BFE ... 1,064,150 |...98.5100 |... .1,000,000 |.. e 1,055,240 [eeneeeiniieeee foeeeeene (1,454) | e e 5.500 |...... 5.060 ....11/01/2016 ...|....06/15/2045 ...
929089-AC-4 ... VOYA FINANCIAL INC .... voo |- 2.BFE ... ...86.1320 |... 1,000,000 |veveniieeennnnnn998,770 [ooniiiiiiiiiiiiis Joviiinnn 30 [ e e 4.800 |...... 4.800 ....10/26/2016 ...|....06/15/2046 ...
929089-AF-7 ..... VOYA FINANCIAL INC .... o |--2.CFE ... ...81.8930 |... ... 500,000 |.. TR FPRRTRRP IS 4.700 |...... 4.700 ....12/19/2019 ...|....01/23/2048 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... voo |- 2.BFE ... ...89.6870 |... 1,793,758 |.... .2,000,000 |.. e (3,382) [ e e 4.500 |...... 4.070 ....11/26/2019 ...|....06/15/2047 ...
931427-AC-2 ... WALGREENS BOOTS ALLIANCE .. vee |--2.CFE ... ...83.3170 |... ,666,355 |.... .2,000,000 |.. ....2,076,928 e (2,298) [eeeeeeeeeeeei e e 4.800 |...... 4.500 ...06/27/2017 ...|....11/18/2044 ...
94973V-AY-3 ..... ELEVANCE HEALTH INC cevveeees | 2B FE Ll ...92.8040 |... 928,041 |.... .1,000,000 |.. 1,019,909 [ i (688) [ e e 4.625 |...... 4.460 ....04/28/2017 ...|....05/15/2042 ...
94973V-BL-0 ..... ELEVANCE HEALTH INC .. N L, .. 2.BFE ..|... ...88.1050 |... 281,936 |.... ..320,000 |oeeerriieeeeenn312,126 [ e 107 [ e e 4.850 |...... 5.000 ....08/28/2018 ...|....08/15/2054 ...
950400-AF-1 ..... WELLTOWER OP LLC ... 1, L2.AFE .. ...94.5500 |. ..945,501 |. .1,000,000 .4.950 |[......3.190 ....12/21/2021 .. 09/01/2048
95101V-AA-7 ..... [WESLEYAN UNIVERSITY .. 1 .1.DFE .. ...85.1280 |. 1,702,563 |. .2,000,000 4.781 |......4.740 ....12/07/2016 .. 07/01/2116
958254-AJ-3 ..... [WESTERN MIDSTREAM OPERAT 1 .2.CFE .. ...87.0220 |. ,305,339 [. .1,500,000 .5.300 |......5.310 ....03/07/2018 .. 03/01/2048 ...
963320-AV-8 ..... WHIRLPOOL CORP A 2B FE L ...83.8800 |... ,677,612 |.... .2,000,000 |.. e 1,993,283 [ e 170 [ e e 4.500 |...... 4.520 ...03/08/2018 ...|....06/01/2046 ...
96949L-AC-9 ..... WILLIAMS COMPANIES INC .. A1 [ 2B FE L ...94.1800 |... ,883,611 |.... .2,000,000 |.. 02,168,080 [oeeniiiiiiiinnes foeveinnnns (4,693) Lo o e 5.100 |...... 4.480 ....12/17/2019 ...|....09/15/2045 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. N A |--2.BFE ... . 106.7020 |... 533,511 |.... +20500,000 |-eenenieeeeennnd97,919 [ e T [ e [ 6.300 |...... 6.340 ....07/09/2010 ...|....04/15/2040 ...
98138H-AJ-0 ..... WORKDAY INC 1 .. 2.BFE ..|... ...93.1120 |... 931,121 |.... 1,000,000 |.eeveniireennnnn970,995 [ o 2,885 [ i e 3.800 |...... 4.220 ....04/14/2022 ...|....04/01/2032 ...
98956P-AG-7 ..... ZIMMER BIOMET HOLDINGS . .. 2.BFE ..|... ...90.3140 |... 01,326,713 |.... 1,469,000 |-.eeeneeeenn 1,389,061 [ooeeeeenniiiiii e 5,018 [ e et 4.250 |...... 4.860 ....12/15/2016 ...|....08/15/2035 ...
98978V-AH-6 ..... Z0ETIS INC s .. 2.AFE ..|... ...95.6390 |... ,434,597 |.... 1,500,000 |.eevenieeennnn 1,490,933 [ooiiiiiiiiiniis Joviienn 255 [ e e 4.700 |...... 4.740 ....04/04/2017 ...|....02/01/2043 ...
11271L-AB-8 ..... BROOKFIELD FINANCE INC .. N L, .. 1.G FE ..|... ...86.9240 |... 651,931 |.... ... 750,000 |.. TOT 476 |oeeeeeeeeeeenne e (19) | [ oo 4.700 |...... 4.530 ... 11/29/2017 ...|....09/20/2047 ...
13607H-R5-3 ..... CANADIAN IMPERIAL BANK . 12 .. 1.F FE ..|... ...91.1790 |... 911,797 |.... .1,000,000 |.. 00902,309 |oeeeiiiiiiiis oo 931 e e 3.600 |...... 5.060 ....06/16/2022 ...|....04/07/2032 ...
T1644E-AG-7 ..... SUNCOR ENERGY INC ........ 1. L2.AFE .. . 100.5840 |. ..1,005,846 |. .1,000,000 .965,211 |.. .5.950 |......6.380 ....05/31/2007 .. 05/15/2035
775109-BG-5 ..... ROGERS COMMUNICATIONS IN 1, .2.CFE .. ...83.3580 |. ..833,580 |. .1,000,000 .1,006,217 |.. .4.300 |......4.250 ....03/17/2020 .. 02/15/2048
86722T-AB-8 ..... SUNCOR ENERGY INC . 1. L2.AFE .. . 110.0250 |. ..550,130 | . 500,000 .497,837 |.. .6.850 |......6.890 ....06/03/2008 .. 06/01/2039
87971M-BH-5 ..... TELUS CORP ..evvieviiiiie e evenii s [ e U b .2.BFE .. ...89.2450 |. 669,339 . 750,000 741,561 |.. .4.600 |......4.670 ....06/07/2018 .. 11/16/2048 ...
884903-AY-1 ..... THOMSON REUTERS CORP .....eeeeeeeeeeeeeeneeeeeeemneees fen o R L2.AFE .. . 103.1850 |. 515,928 . 500,000 .489,345 |.. .5.500 |......5.750 ...02/05/2010 .. 08/15/2035 ...
98417E-AC-4 ..... GLENCORE FINANCE CANADA ... e [T | 2AFE L 1,089,980 |. 110.1680 |... 1,101,686 .1,000,000 |.. ,063,537 |ovvenviviiiiiinns forriinnn (2,822) v oo e 6.900 |...... 6.210 ....08/12/2010 ...|....11/15/2037 ...
00185A-AH-7 ..... AON GLOBAL LTD (V- Tons .. 2.AFE ..|... .. 299,049 |...91.3850 |... . 300,000 |.. 00:299,200 |eeeeieeeeennis feeeeieei 21 s e e 4.750 |...... 4.770 ....05/13/2015 ...|....05/15/2045 ...
00774M-AZ-8 ..... AERCAP |RELAND CAP/GLOBA .. [CRR—. 1,2 e .. 2.BFE ..|... ...80.5380 |... .1,000,000 |.. 997,827 v feeeiin B3 e e e 3.850 |...... 3.860 ....10/21/2021 ...|....10/29/2041 ...
0236411-AP-0 ..... AMERICA MOVIL SAB DE CV ... (V- 1 cee |- 2.AFE )., . 108.3600 |... .1,000,000 |.. 993,550 |-evvueeeeeennins feeeeieeeeen 287 s e e 6.125 |...... 6.190 ....10/24/2007 ...|....11/15/2037 ...
06738E-AJ-4 ..... BARCLAYS PLC [CRR—. e | 2.AFE L. ...97.8490 |... .2,000,000 |.. 100,513 Joveeniiiiiiiinns o (2,623) | oo e 5.250 |...... 4.860 ....10/27/2016 ...|....08/17/2045 ...
11778B-AB-8 ..... SKY GROUP FINANCE PLC ... |- 1.GFE L. . 112.2510 |... .2,400,000 |.. ,585,887 |.veeeeeeeeniinne foreeeenn (11,129) | o e 6.500 |...... 5.570 ...11/29/2016 ...|....10/15/2035 ...
143658-AH-5 . CARNIVAL CORP .......... ..4.CFE .. ...95.3210 |. . 500,000 492,835 |.. .6.650 |[......7.060 ....10/07/2002 .. 01/15/2028 ...
25156P-AC-7 . DEUTSCHE TELEKOM INT FIN .. .. 2.AFE .. . 120.4350 |. . 500,000 .550,463 |.. .8.750 |......6.790 ....04/09/2008 .. 06/15/2030
268317-AR-5 ..... ELECTRICITE DE FRANCE SA .. L2.AFE .. ...86.6830 |. .1,000,000 1,114,750 |.. .5.250 |......4.550 ....08/24/2017 .. 10/13/2055
268317-AT-1 ... ELECTRICITE DE FRANCE SA .. L2.AFE .. ...92.1390 |. .1,000,000 .1,000,702 |.. .5.000 |......4.990 ....08/07/2019 .. 09/21/2048
35177P-AX-5 ..... ORANGE SA ............. .|C. L2.AFE .. . 101.7280 |. . . . 500,000 .550,316 |.. .5.375 |[...... 4.550 ....04/04/2017 .. 01/13/2042 ...
40049J-AV-9 ..... GRUPO TELEVISA SAB . (V- 1 oo |--2.BFE ... .. 393,232 |. 100.9520 |... 403,809 |.... . 400,000 |.. 10:899,226 e [t 593 | [ s 6.625 |...... 6.790 ...03/06/2008 ...|[....03/18/2025 ...
404280-A0-2 ..... HSBC HOLDINGS PLC [CRR—. e | 2.AFE L. .. 858,632 |...97.5770 |... 759,154 |.... ... 778,000 |.. 849,461 e (2,122) [ | e 5.250 |...... 4.550 ....04/15/2019 ...|....03/14/2044 ...
43474T-AB-9 ..... HOLCIM US FINANCE LUXEMB .. (V- 1 oo |--2.BFE ... 1,038,210 |. 106.6350 |... ,066,357 |.... .1,000,000 |.. ,028,551 (10T e e oo 6.875 |...... 6.580 ....10/07/2009 ...|....09/29/2039 ...
478375-Ad-T7 ..... JOHNSON CONTROLS INTL PL .. [CRR—. 1 voo |- 2.BFE ... ...97.6340 |... ... 400,000 |eeeeniinnennnnnd01,599 [ e (B4) [ e e 5.700 |...... 5.660 ....02/01/2011 ...|....03/01/2041 ...
48241F-AB-0 ..... KBC GROUP NV (V- 2 oo |- 1.GFE ... . 101.9990 |... .2,110,000 |.. e (A708) | e s 5.7% |...... 5.480 ....01/25/2023 ...|....01/19/2029 ...
539439-AN-9 ...... LLOYDS BANKING GROUP PLC .. [CRR—. e | 2.AFE L. .. 1,078,080 |...95.8800 |... .1,000,000 |.. L (710) [ e e 5.300 |...... 4.790 ....10/25/2016 ...|....12/01/2045 ...
552081-AN-3 ..... LYONDELLBASELL IND NV N [ 1 oo |--2.BFE ... .. 1,005,840 |...86.6630 |... 866,638 |.... .1,000,000 |.. ee 1,005,396 [eeneeeeinniiieee feeeeereeee e (79) feeeecceees o e 4.625 |...... 4.590 ...08/23/2017 ...|....02/26/2055 ...
55608J-AP-3 ..... MACQUARIE GROUP LTD ... [CRR—. 2 | 1R FE L .. 1,000,000 |...98.9110 |... 989,117 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinines v e foiiii e 5.033 |...... 5.030 ....10/04/2018 ...|....01/15/2030 ...
60687Y-AX-7 ..... MIZUHO FINANCIAL GROUP .|C. . 1.GFE .. ...89.9450 |. .. 1,349,180 |. .1,500,000 1,857,391 |.. .3.153 |......4.860 ....07/13/2022 .. 07/16/2030 ...
67078A-AD-5 ..... NVENT FINANCE SARL .... [C...... 1 ... 2.CFE ..|... L..97.1420 |...oieinennnns 1,457,134 |.... ,500,000 |. ..1,498,699 | o 269 | o e 4.550 |...... 4.570 ...03/12/2018 ...|....04/15/2028 ...
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T14264-AK-4 ..... PERNOD RICARD SA ..iivviiiiiiiiiiiei e eeeennias feen e [CRR—. T L 2AFE L 1,663,290 |. 104.1970 |.............. 1,562,970 [ooeeeeennnn 1,500,000 [...oeeeennnnn 1,634,732 |oeveeeeeiiiiiieees foiinnns (4,640) [oeeveeiiiiienees Joeiiiiieeiiinn [2000.5.500 |oeees 4.750 ....12/14/2016 ...|....01/15/2042 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD ...eeiieiniieeeeeeneie e feen e (V- 1,2 e ..3.CFE ..|... ,028,000 |...78.8210 |... .1,000,000 |.. .... 1,025,435 et (T27) [ s [eee1242900 ... 4.700 ....02/19/2020 ...|....12/15/2044 ...
716973-AH-5 ..... PFIZER INVESTMENT ENTER ... [CRR—. 1,2 e .. 1.F FE ..|... .. 899,390 |. 100.9590 |... .1,000,000 |.. 229 [ e [2.5.340 ol 6.000 ....10/02/2023 ...|....05/19/2063 ...
75968N-AE-1 ..... RENAISSANCERE HOLDINGS L .. .. 1.G FE ..|... ,495,605 |. 101.4970 |... .1,500,000 |.. e 190 [ s [ 5750 o 5.780 ....05/31/2023 ...|....06/05/2033 ...
767201-AD-8 ..... RIO TINTO FIN USA LTD .. 1.F FE ..|... .. 506,230 |. 110.0560 |... ... 500,000 |.. e (B13) [ e [l 7125 7.000 ....08/26/2008 ...|....07/15/2028 ...
80281L-AB-1 ..... SANTANDER UK GROUP HLDGS .. v |- 2.AFE ... ,154,500 |...79.0220 |... .1,000,000 |.. o (8,589) [ e [ 50625 Ll 4.630 ...08/22/2017 ...|....09/15/2045 ...
82620K-AT-0 ..... SIEMENS FINANCIERINGSMAT .. veo |- 1LEFE ... ,529,140 |...90.7600 |... .1,500,000 |.. 72 (T R RN (1270 N R (S NPT 30-() 1 [ RN 4.080 ....03/01/2019 ...|....03/16/2047 ...
83367T-BT-5 ..... SOCIETE GENERALE . |--2.CFE ..|... ,818,885 |...87.9630 |... .1,500,000 |.. 793,976 |eeeeeeeeeeieee foeeeeeen s (4,268) | e 22050625 | 4.240 ....03/11/2020 ...|....11/24/2045 ...
853254-AN-0 ... STANDARD CHARTERED PLC ..2.BFE .. ,066,620 |...98.5850 |. .1,000,000 1,057,092 |.. .5.230 ....10/25/2016 .. 03/26/2044
87089IN-AA-8 ..... SWISS RE FINANCE LUX .... 1.FFE .. ...95.5000 |. .1,500,000 . 1,547,873 |.. .4.300 ....12/04/2019 .. 04/02/2049
87938I-AC-7 ..... TELEFONICA EMISIONES SAU .2.CFE .. . 113.1140 |. . 750,000 .793,246 |.. ......6.360 ....05/07/2007 .. 06/20/2036 ...
87938I-AW-3 ..... TELEFONICA EMISIONES SAU .. vee |--2.CFE ... . ...88.1390 |... .1,000,000 |.. 984,698 oo feeee e 728 | e [ 40895 | 5.150 ...08/16/2018 ...|....03/06/2048 ...
89641U-AB-7 ..... TRINITY ACQUISITION PLC voo |- 2.BFE ... 1,136,140 |. 102.1260 |... .1,000,000 |.. 115,683 |ovveeiiiiiiinns oo (3,339) | e 60125 5.170 ....10/26/2016 ...|....08/15/2043 ...
902613-AK-4 ..... UBS GROUP AG (V- 2 oo |- 1.GFE ... .. 805,040 |.. 81.8810 |... .1,000,000 |.. 818,383 [.ooeeeeeeiiiiieee oeeeeeenn 18,343 [ e [enn 2,746 | 5.280 ....02/14/2023 ...|....02/11/2033 ...
902613-AY-4 ..... UBS GROUP AG ... [CRR—. e | TG FE ... ,534,560 1...95.1920 |... .1,500,000 |.. 1,529,548 |.ooiiiiiiiiiiiin e (823) [ i [ 4875 4.720 ....10/27/2016 ...|....05/15/2045 ...
90352J-AC-7 ..... UBS GROUP AG ... (V- 2 oo |- 1.GFE ... .. 991,220 |...96.5060 |... .1,000,000 |.. 995,565 |-vvvuuieeeeeniins fereeeiinnenn 986 | e [ 4253 | 4.360 ...01/03/2019 ...|....03/23/2028 ...
928571-AB-6 ..... VODAFONE GROUP PLC .... [CRR—. 1 voo |- 2.BFE ... .. 150,249 |. 108.5590 |... . 150,000 |.. 150,125 | e (10) e [ [0 62250 6.230 ....11/19/2002 ...|....11/30/2032 ...
9285711-AQ-3 ..... VODAFONE GROUP PLC .... (V- 1 oo |--2.BFE ... ..510,780 |. 108.1740 |... 540,872 |.... . 500,000 |.. 507,346 e [ (389) e e el 60150 | 5.980 ...04/07/2010 ...|....02/27/2037 ...
928571-BD-1 ..... VODAFONE GROUP PLC . [CRR—. 1 |- 2.BFE ... .. 87.1710 |... 871,717 |.... .1,000,000 |.. 893,170 | o 3176 e e [ 4375 5.260 ....12/15/2016 ...|....02/19/2043 ...
98420E-AB-1 ..... XL GROWP LTD ......... N [ 1.FFE .. ...95.7080 |. .. 478,544 |. . 500,000 .499,081 |.. ......5.260 ....11/18/2013 .. 12/15/2043 ...
07787G-AE-0 ..... OBE INSURANCE GROUP LTD ....eevvvnivirivnnnnniiiiinnnnnns foun oae C...... 2. | 2.CFE ... ,573,4401...97.7390 |...eoennnnnnns 1,466,001 |.... ,500,000 |.. ,525,216 |oovvveenniiiinnn oo (9,381 [ Joieeniiiiinnnn [o..5.875 [lLils 5.130 ...03/08/2018 ...|....06/17/2046 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 383,418,737 | XXX 345,546,519 378,878,636 382,992,336 XXX XXX
00442V-AA-5 ACE 2006-ASP3 A1 ... e AN L .. 136,707 |...93.5280 |... ....133,920 ....11/18/2015 ...|....06/25/2036 ...
02148G-AD-5 ..... [CWALT 2007-0A8 2A1 . CARN L ...75.6280 |. ....11/10/2015 .. 06/25/2047
04544Q-AD-9 ..... [ABSHE 2006-HE7 A4 C1LARN L ...63.3100 |. ...03/22/2016 .. 11/25/2036
05946X-WF-6 ..... [BAFC 2005-3 1A23 ....oevvvniiiiiiiiiiiiniiiieeecceni o e CARN L ...97.9490 |. ....01/14/2010 .. 06/25/2035 ...
073879-LN-6 ..... BSABS 2004-AC6 A1 ..eeeeeieeieeieee e e e [ e .3.CFM ...85.3750 |. ....10/18/2016 .. 11/25/2034 ...
12559U-AG-8 ..... CIM 2020-R5 M2 v e A L) ...90.2700 |... ...08/16/2022 ... |....12/25/2059 ...
12638P-CP-2 ..... CSNC 2007-3 2A19 . v |- 1LAEM L) ...37.2300 |... ....10/18/2016 ...|....04/25/2037 ...
126670-GT-9 ..... CWL 2005-13 AF6 .. e AN L ...91.3840 |... ....11/17/2015 ...|....04/25/2036 ...
126673-JC-7 ..... CWL 2004-10 MF1 ...96.5470 |... ....615,230 ...12/11/2015 ... |....11/25/2034 ...
16163Y-AE-4 ..... CHASE 2016-SHT M4 .....oviiiriiiiiiiiiiecceiieee [ e ...88.6260 |... ... 181,811 ....08/02/2016 ...|....04/25/2045 ...
232434-AE-0 CWALT 2006-0C8 2A3 .... .. 81.7860 |... 174,012 |.... .. ... 154,190 ....08/02/2016 ...|....11/25/2036 ...
32028P-AE-5 . FFML 2006-FF11 2A3 . ...91.2800 |. ..188,806 |. ..206,843 .123,838 |.. ....11/18/2015 .. 08/25/2036 ...
33853G-BI-4 . FSMT 2021-12 B2 .. ...78.3790 |. .. 745,287 |. ..950,866 .939,543 |.. ... 11/15/2021 .. 11/25/2051
362334-GT-5 ..... [GSAA 2006-5 2A3 .. ...48.9240 |. ..168,958 |. ..345,345 148,427 |.. ....12/14/2015 .. 03/25/2036
362334-MH-4 ..... [GSAA 2006-6 AF6 ...35.4940 |. ..304,031 |. 856,563 .310,292 |.. ...04/21/2016 .. 03/25/2036
362341-8T-7 . GSAA 2005-12 AF5 . ...67.8550 |. .. 113,524 |. 112,954 |.. ....02/27/2013 .. 09/25/2035 ...
45257V-AB-2 ..... INSA 2007-3 A1B .. .. 104,311 ]...85.2140 |... ....102,949 ....05/24/2016 ...|....09/25/2037 ...
465978-AN-4 ..... JPMNMT 2023-1 A4B . .. 904,637 |...99.1790 |... ....904,490 ....01/10/2023 ...|....06/25/2053 ...
64352V-NZ-0 ..... NCHET 2005-C M1 .. .. 348,125 |...90.5420 |... ....483,284 ....08/10/2016 ...|....12/25/2035 ...
64828\1-BK-2 ..... NRZT 2017-3A B3 .. 318,082 |...96.4050 |... ....313,308 ...06/29/2020 ... |....04/25/2057 ...
65535V-PD-4 ... NAA 2005-AP3 A3 s .. 158,046 |...45.1380 |... ... 114,437 ....08/03/2016 ...|....08/25/2035 ...
65537K-AB-6 ..... NHELT 2007-1 2AMA Loovveniiiiiiiiniiiiiiiineecccviiiens foee ven | e [ PPN 183,907 )...87.4060 |.................220,618 [.................252,406 |................ 178, 189 ...03/22/2016 ... |....02/25/2037 ...
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73316P-DS-6 ..... POPLR 2005-3 M1 ...eviiiiiiiiiiiiiinineeecienineeeenns foee ven | s 4 s L TAFRM .. ...96.5610 s s 38 i e 182 L [ 3.532 |...... 3.820 [MON ..... [oeeeeevenniininnns 129 | 1,564 |....10/19/2016 ...|....07/25/2035 ...
74938F-BU-1 ..... RCKT 2022-1 B2A .. 4 e A .. 71.8600 |.............. 1,061,446 |.............. 1,477,102 |.............. 1,408,503 |....ooeeeennninne foreeeennen 5,620 [eveeneicciiiiees oo e 2.7%6 |...... 3.270 [MON ..... . 40,677 |....01/13/2022 ...|....01/25/2052 ...
75156W-AE-3 ..... RAMP 2006-RS4 M1 . I L L TARN L ... 94.7640 |.......ooeeeennn 473,828 |onnnniiiinnnn 500,000 [oiiiiiiinnnnnnn485,321 | e 12,391 e [ e 5.820 |...... 6.640 | MON ..... . 23,707 |....10/25/2016 ...|....07/25/2036 ...
75157D-AC-8 ..... RAMP 2007-RS2 A3 ... N L TAFRM ... ...88.6140 |..eeevunnieeeenn 784,926 |oniiiiienn 885,772 | 867,286 | o 9,287 s e e 6.210 |...... 8.200 |MON ..... ...10/25/2016 ...|....05/25/2037 ...
76112B-S0-4 ..... RAAC 2005-SP1 2A3 .. I L L TARN L ...94.9560 |... . e 81,452 o [ T4 e [ e 5.250 |...... 6.910 [ MON ..... ....056/05/2010 ...|....09/25/2034 ...
81744L-AA-2 ..... SEMT 2007-2 1A1 .. N L TAFRM ... ...92.1660 |... 82,425 |l 21,812 [ e TAO | e e 5.892 ....10/18/2016 ...|....06/20/2036 ...
86358E-RC-2 ..... SAIL 2005-2 M3 ... I L .1 ...93.9250 |... .1,000,000 |.. 994247 s e 25,155 | [ 6.250 ....11/15/2016 ...|....03/25/2035 ...
86359D-\D-6 ..... SASC 2005-0PT1 A3 .. N 1. ...79.6140 |... . 767,118 |.. BT 153 e e 1179 | e s 6.190 ....05/18/2016 ...|....11/25/2035 ...
86360L-AF-3 ..... SASC 2006-WF2 M2 . 4 1. ...96.3720 |. ..904,266 793,753 |.. .5.760 |.. ....11/22/2016 .. 07/25/2036 ...
89177J-AB-4 ..... [TPMT 2019-2 A2 4 ...89.4060 |. .2,000,000 1,931,987 |.. .3.750 |.. ....03/01/2019 .. 12/25/2058 ...
903550-BH-5 ..... [UWM 2021-INV5 B2 . 4 . ...80.4210 |. ..958,99 ... 967,181 |.. .3.236 |.. ....12/13/2021 .. 01/25/2052 ...
924921-AB-5 ... VERUS 2022-5 A2 .. N 1,286,180 |...92.5400 |... 1,339,127 |.. e 1,289,685 |o.eiiiiiiiieeee e 5841 | e e 3.800 ...06/27/2022 ...|....04/25/2067 ...
92538N-AC-1 ... VERUS 2022-4 A3 I L .. 780,279 |...95.1800 |... ..789,566 |.. 80,383 | e 10T e e 4.740 ....04/22/2022 ...|....04/25/2067 ...
92539X-AA-2 ... VERUS 2023-6 A1 N .. 975,574 |. 101.3230 |... ..975,590 |.. 975,574 e e e e e 6.665 ...09/07/2023 ...|....09/25/2068 ...
93364E-AA-2 ..... WMHE 2007-HE3 1A ... I L .. 166,066 |...92.2160 |... ..221,422 .. 172,968 e e 8,509 | e e 5.695 ....12/15/2015 ...|....05/25/2037 ...
93934J-AD-6 ..... \MABS 2006-HE2 A4 .. N s .. 261,669 |...74.2390 |... ..378,544 |.. 288,807 e feeee 5,830 | e e 5.950 ....11/19/2015 ...|....05/25/2036 ...
95003K-BK-7 ..... WFMBS 2021-INV1 B3 ...eevenniiiiiiiiiiiiiiiiiiieecennnes [ PPN 970,624 [...77.8980 |.......ccevunnnns 745,280 |..eoenniiiiinnnnn 956,732 |.eevunniiiinnnnd 968,577 [..oovivevvninnnnne fovvvennen (1,193) | o ovnees 3.313 ...10/21/2021 ...|....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities 19,237,856 [ XXX 18,751,108 22,199,656 19,593,642 XXX XXX
05552X-BN-7 ... BBCMS 2021-C12 C ..eeeeeeeeeeeeeeeee e eeeee e eeeens o e | s 4 s e LE e 1,005,234 |...67.3970 |...ccvvuennnnennn 673,978 ,000,000 f..ocevvnnnnnns 1,004,195 ....12/21/2021 ...|....11/15/2054 ...
05610C-AJ-3 ..... BMO 2023-C4 AS ...99.1990 |... 991,991 |.... .1,000,000 |.. ....1,027,723 ....01/20/2023 ...|....02/15/2056 ...
06541F-BA-6 ..... BANK 2017-BNK4 A4 .. ...94.3730 |... 943,731 |.... .1,000,000 |.. ....1,012,574 ...05/08/2017 ...|....05/15/2050 ...
08162C-AH-3 ..... BMARK 2018-B6 C .. . ,003,105 |...76.1040 |... 761,046 |.... .1,000,000 |.. ....1,001,430 ....09/20/2018 ...|....10/10/2051 ...
12515D-AR-5 . CD 2017-CD4 A4 1.A .. ,031,523 |...93.5690 |. ..935,699 |. .1,000,000 1,010,670 |.. ....05/08/2017 .. 05/10/2050
12515G-AD-9 . CD 2017-CD3 A4 1.4 .. ,041,680 |...92.8030 |. ..928,031 |. .1,000,000 .1,013,514 |.. ....06/02/2017 .. 02/10/2050
12593G-AJ-1 COMM 2015-PC1 B .. . 1.A .. ,016,953 |...92.9730 |. ..929,732 |. .1,000,000 1,003,627 |.. ....10/13/2015 .. 07/10/2050
12593J-BK-1 COMM 2015-CR24 C ...evvenieeeiiniieeeceiii e fean e 1.4 .. 967,500 |...89.1750 |. 891,751 .1,000,000 .989,892 |.. ....10/02/2015 .. 08/10/2048 ...
12593P-BA-9 ..... |COMM 2015-CR25 C ...oeeveeeeeeeeeennie e e e eeene e e eeennes foee e 1.0 .. 484,941 |...92.1410 |. ..460,705 . 500,000 .495,233 |.. ...09/23/2015 .. 08/10/2048 ...
125930-BH-2 ..... COMM 2015-CR26 B . LA ,030,897 |...94.0830 |... 940,839 |.... .1,000,000 |.. ,005,295 ....09/28/2015 ...|....10/10/2048 ...
126350-BL-3 ..... COMM 2015-CR27 C ... LA .. 957,224 ]...91.9250 |... 919,258 |.... .1,000,000 |.. 986,401 ....10/20/2015 ...|....10/10/2048 ...
17325H-BP-8 ..... CGCMT 2017-P7 A4 ... LA ,048,750 |...93.9500 |... 939,504 |.... .1,000,000 |.. ,016,285 ....06/02/2017 ...|....04/14/2050 ...
302947-AE-6 ..... FREMF 2016-K60 B ... LA ,319,004 |...95.1370 |... ,427,061 |.... .1,500,000 |.. ,436,370 ....12/15/2016 ...|....12/25/2049 ...
30294D-AN-3 ... FREMF 2016-K52 B ... LA .. 475,859 |...96.9430 |... 484,715 |.... ... 500,000 |.. 493,322 ....05/13/2016 ...|....01/25/2049 ...
30295D-AG-7 ..... FREMF 2016-K57 B ... LA .. 943,594 |...97.4970 |... 974,975 |.... .1,000,000 |.. ...980,334 ...11/16/2016 ...|....08/25/2049 ...
30300Y-AU-3 ..... FREMF 2017-K67 C 1.4 .. 943,750 |...93.9730 |. .1,000,000 973,79 |.. ....03/20/2018 .. 09/25/2049 ...
30305E-AG-3 ..... FREMF 2017-K68 C 1.A .. ,410,000 |...93.6540 |. .1,500,000 1,458,394 |.. ....03/13/2018 .. 10/25/2049 ...
30305K-AJ-3 ..... FREMF 2017-K69 C . 1.4 .. ...93.1730 |. .1,500,000 . 1,451,577 |.. ....03/13/2018 .. 10/25/2049 ...
30310X-AG-4 ..... FREMF 2019-K94 C . 1.0 .. ...91.7390 |. .1,000,000 .1,000,000 |.. ....08/14/2022 .. 07/25/2052
35690A-AS-7 ..... FREMF 2016-K58 B 1.4 .. ...95.8900 |. .1,000,000 971,053 |.. ....12/01/2016 .. 09/25/2049 ...
357081-AU-4 ..... FREMF 2017-K71 C ... LA ...93.2140 |... .1,000,000 |.. ....965,205 ...03/06/2018 ...|....11/25/2050 ...
36253P-AC-6 ..... GSMS 2017-GS6 A3 ... LA ...92.5710 |... .1,000,000 |.. ,010,344 ....06/19/2017 ...|....05/10/2050 ...
43300L-AJ-9 ..... HILT 2016-HHV C LA ...94.8200 |... .1,000,000 |.. ....11/22/2016 ...|....11/05/2038 ...
46590K-AE-4 ..... JPNMCC 2015-JP1 A5 .. LA ...96.5340 |... .1,000,000 |.. ....10/12/2016 ...|....01/15/2049 ...
46644F-AJ-0 ..... JPNBB 2015-C28 B ... e [ e LA . ...93.6440 |... .1,000,000 |.. ....10/15/2015 ...|....10/15/2048 ...
46644U-BF-4 ..... JPMBB 2015-C30 B .....ccevvnniiiiininnniiiiiiinininiiinens foee ven | et 4. L LE e 1,000,625 |...86.2100 ,000,000 f....ccevnnnnns 1,000,000 ...11/05/2015 ... |....07/15/2048 ...
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46647T-AS-7 ..... JPMCC 2017-0P5 A5 .evvveiiviiiiieeeeciieeecccenin e e [ |4 e TA i 1,048,125 |...94.2220 ,000,000 f...ccevvnnnnns 1,015,494 [ |oeviinnnns [T )N PO R RN 3.723 |...... 3.120 ....06/02/2017 ...|....03/15/2050 ...
563136-AG-5 ..... OMW 2020-1MW C ... ...86.0320 |... .1,000,000 |.. 21,801 e e s 2.3%4 |...... 5.030 ....07/13/2022 ...|....09/10/2039 ...
61690A-AH-7 ..... MSBAM 2015-C27 B . ...93.3270 |... .1,000,000 |.. e (1,509) 1o e e 4.491 |...... 4.320 ....11719/2015 ...|....12/15/2047 ...
61765L-AX-8 ..... MSBAM 2015-C24 B . ...92.8010 |... .1,000,000 |.. (858 [ e [t 4.323 |...... 4.130 ....10/15/2015 ...|....05/15/2048 ...
61765T-AM-5 ..... MSBAM 2015-C25 C . ...83.6660 |... 1,000,000 |.eeveniieennnnnn883,308 [ooniiiiiiiiiiiiis o B985 [ e [ 4.517 |...... 5.110 ....10/07/2015 ...|....10/15/2048 ...
61767C-AV-0 ..... MSBAM 2017-C33 A5 .. ...94.5190 |... 945,200 |.... ,000,000 .. e 1,009,947 [oeeiiiiiiiiiees e (3,290) [ e e 3.599 |...... 3.220 ...05/04/2017 ...|....05/15/2050 ...
68275C-AC-2 ..... FB 2005-1 A3 ...97.3550 |... 319,134 |.... .327, .. 328,699 |.evveiiiiiiiiins foeeiiiiieed (B77) | e e 5.278 |...... 5.080 ....02/08/2011 ...|....08/10/2035 ...
82510W-AL-4 ..... SHOPS 2016-CSTL D evveeeieeieniineeeenniiereeeenniaeeas ...84.3970 |....coonunnnns 1,265,962 |.ooveennnnnnns 1,500,000 |.....cceennnn 1,459,336 [..oooeevveninneee oeeeennn 14,637 | i e 3.731 [...... 4.860 ...12/06/2016 ...|....07/05/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 33,720,418 [ XXX 31,422,240 34,327,803 34,028,005 XXX XXX XXX XXX
03027W-AM-4 ..... AVETOW 5.49 03/15/28 .....cevvvnieiiiiiiiiieiiiieeeees LLAFE L 1,000,000 |. 101.4290 |.............. 1,014,296 |.............. 1,000,000 [..eeveevennnnn 1,000,000 |oveeneerevvnnnes foorvvmmnniiiiiins Jeiiiiiiiiiins foiii e 5.490 |...... 5.490 ....03/08/2023 ...|....03/15/2028 ...
05377R-FM-1 ... AESOP 2022-3A C .. ...98.9140 |... ,000,000 .. 100:999,930 |eeeniiieieieeis feeee BT e e s 6.480 |...... 6.480 ....07/12/2022 ...|....02/20/2027 ...
14318D-AF-6 ..... CARMX 2023-1 C ...99.5050 |. .499,872 |.. .5.190 |......5.190 ....01/19/2023 .. 01/16/2029
19260M-AA-4 ... COIN 2017-1A A2 .. ...86.5160 |. 1,160,668 |.. .5.216 |......5.510 ...05/04/2017 .. 04/25/2047
20267T-AC-6 ..... CBSLT 2016-A B ... ...93.6360 |. ..62,405 |.. .4.000 |......5.110 ....04/15/2016 .. 05/25/2040 ...
25755T-AE-0 ..... DPABS 2015-1A A2II .... . ...97.8070 |... . . . et 927,257 e e LT s e e 4.474 |...... 4.640 ...11/06/2015 ...|....10/25/2045 ...
33845V-AJ-0 ..... FCAT 2022-1 E .... 3.BFE. .. 999,743 |...82.4130 |... 824,133 |.... .1,000,000 |.. 0999,832 | e B0 e e 5.370 |...... 5.370 ....02/16/2022 ...|....06/15/2029 ...
345287-AF-3 ..... FORDL 2023-A B ... 1.CFE . .. 999,907 |...99.3520 |... 993,529 |.... .1,000,000 |.. 10999,942 oo e B s e s 5.290 |...... 5.290 ....01/18/2023 ...|....06/15/2026 ...
380130-AG-9 ..... GMALT 2022-3 C ... 1.EFE. .. 999,816 |...99.5150 |... 995,160 |.... ,000,000 .. 999,915 |vvveiiiiiiiins [ 70 e e e 5.130 |...... 5.130 ....08/09/2022 ...|....08/20/2026 ...
38237T-AA-9 ..... GOOD 2022-3CS A .. 1.F FE . 1,800,654 |...91.7470 |... ,652,753 |.... ,800,694 |...eiieeiiiiiene foreeeeeee e (330) | e e 4.950 |...... 4.950 ....07/12/2022 ...|....07/20/2049 ...
38237V-AA-4 ..... GOOD 2023-1GS A | 1R FE L .. 938,941 1...97.4870 |... 915,629 |.... 938,945 | e (18) e e e 5.520 |...... 5.520 ....01/25/2023 ...|....02/22/2055 ...
46651T-AB-7 ..... HENDR 2018-1A B |- 2.AFE L. .. 907,823 |...83.5560 |... 758,814 |.... 12908,089 |-eeveieeeeeeniis feeeeieeeeeen 25 | e e 4.700 |...... 4.700 ...03/13/2018 ...|....10/15/2074 ...
477600-AB-9 ..... JIMMY 2017-1A A211 . .. 2.BFE ..|... .. 597,500 |...95.0020 |... 567,639 |.... s ESIC 7TV S Y R R RN 4.846 |...... 4.840 ....06/27/2017 ...|....07/30/2047 ...
61945V-AA-9 ..... MSAIC 2023-1A A .. .1.DFE .. ,353,352 |...97.4500 |. ,322,742 |. 357,350 1,353,411 |.. .5.320 |......5.370 ....02/08/2023 .. 06/20/2053
62946A-AB-0 ..... NPRL 2016-1A A2 .. L2.AFE .. ,000,000 |...96.9730 |. ..969,734 |. 000,000 .1,000,000 |.. .5.438 |......5.430 ....04/26/2016 .. 04/20/2046
68267H-AC-1 ..... OMFIT 2022-81 C .. 1.FFE .. 999,742 |...95.8590 |. ..958,595 |. .1,000,000 999,825 |.. .4.560 |......4.560 ....04/21/2022 .. 05/14/2035
784033-Ad-1 ..... SCFET 2022-1A D .. .2.CFE .. 999,735 |...92.9720 |. .929,721 .1,000,000 .999,896 |.. .3.790 |......3.790 ....02/15/2022 .. 11/20/2031 ...
78448P-AF-7 ..... S\B 2015-A C ... .1.BFE .. 949,219 |...95.4260 |. ..954,265 .1,000,000 977,644 |.. .4.500 |......5.030 ...10/01/2015 .. 10/15/2048 ...
T8448R-AF-3 ..... S\WB 2015-C C ... |- 1B FE ... .. 927,813 |...94.0180 |... 940,187 |.... .1,000,000 |.. 200 966,405 |oeveiiiiiiiiiins oo 845 | [ 4.500 |...... 5.260 ....11/06/2015 ...|....09/17/2046 ...
T8471A-AC-7 ..... SOFI 2016-F B .... |- LEFE L. ,201,465 |...94.4990 |... ,181,246 |.... ,250,000 |.. e 1,225,083 [ e (8,5071) [ e e 4.450 |...... 4.860 ...01/13/2017 ...|....02/25/2040 ...
37952U-AE-3 ..... SEACO 2014-1A A2 . [CRR—. 4 | 1R FE L ... 30,506 |...98.7710 |... 33,756 33,528 [ [ 838 [ [ e 3.090 |...... 4.800 ....04/05/2016 ...|....07/17/2029 ...
43133F-AC0 ..... HCOMF 2015-1A CRR (V- 4 e .. 3.AFE ..|... 1,000,000 |.. 71.0000 |... 1,000,000 |-vevuneeeeenn 1,000,000 [oeeeeeniiiiiiies Jeeneiieeeeeeenes oo s s 5.050 |...... 5.040 ....11/16/2021 ...|....11/01/2035 ...
59284M-AD-6 ... MEXICO CITY ARPT TRUST C...... 1,2 oo 2.CFE ... .. 588,260 |.. 86.0000 |... 507,400 |.................590,000 [.................588,485 |...cooooiiiiinnns fooiiiiiiinnnnnn 82 | i o 5.500 |...... 5.510 ...10/03/2017 ... |....07/31/2047 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 20,934,630 | XXX 19,697,198 21,140,833 21,039,273 541 XXX XXX XXX 75,517 1,019,078 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 457,311,641 [ XXX 415,417,065 456,546,928 457,653,256 284,985 XXX XXX XXX 4,875,029 20,850, 186 XXX XXX
064058-AF-7 ..... BANK OF NY MELLON CORP ......ccevvunnverrernnnnnenrcnnnnns foon vee | e |2 s L 2AFE L 1,168,438 [...95.2170 [....eveeenen 1,190,214 | 1,250,000 |.oeevvvnnnnnns 1,176,707 |oveeneeeiiiiinns fooviiieen 1,326 | oo 40625 | 5.020 ....12/01/2016 ...|....12/29/2049 ...
5526 1F-AH-7 ..... M&T BANK CORPORATION ... o |--2.CFE ... .. 499,375 |...86.3830 |... 431,915 |.... ... 500,000 |.. 899,447 s e 10 e e 5125 5.130 ....04/03/2018 ...|....12/29/2049 ...
665859-AQ-7 ..... NORTHERN TRUST CORP woo |- 2.AFE ). ...95.3890 |... 953,890 |.... .1,000,000 |.. 982,278 v o383 e [ 0 40600 . 4.710 ....12/01/2016 ...|....12/29/2049 ...
693475-A0-8 ..... PNC FINANCIAL SERVICES c|--2.BFE ... ...93.4640 |... .1,401,970 |.... .1,500,000 |.. 1,493,775 [ooeieeeiiiiiieeee Joeeemeiieeeeeeees feeeeeeeeeeniiieeee oeeeeeeiiieeeeenne [02222.5.000 ... 5.020 ...05/31/2018 ...|....08/01/2167 ...
743315-AU-7 . PROGRESSIVE CORP . L2.AFE .. ...99.1250 |. ..991,250 |. .1,000,000 .1,000,000 |.. .8.180 ....03/09/2018 .. 01/01/9999 ...
902973-AZ-9 . US BANCORP ... . .2.BFE .. ...89.7030 |. ..897,030 |. .1,000,000 1,009,113 |.. ......4.990 ....04/04/2017 .. 04/15/2027 ...
89117F-8Z-5 ..... TORONTO-DOMINION BANK i T 2 e | 2AFE L .. . 104.0780 |... .. 1,040,789 |.... .1,000,000 |.. 1,000,000 .oeewnvviiiinnnns fooviiiiiiiiins Jovviiinniniiiiiins oo | 80125 | 8.120 , ...10/06/2022 ...|....10/31/2082 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligation 7,165,313 | XXX 6,907,058 7,250,000 7,161,320 XXX XXX 73,312 429,078 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
1309999999. Total - Hybrid Securities 7,165,313 | XXX 6,907,058 7,250,000 7,161,320 (812) XXX XXX XXX 73,312 429,078 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 485,865,120 [ XXX 437,172,421 481,319,625 485,318,614 (2,716) XXX XXX XXX 5,875,111 21,792,295 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 30,621,775 | XXX 30,382,102 33,635,863 30,978,838 211,578 XXX XXX XXX 114,066 1,079,294 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 33,720,418 [ XXX 31,422,240 34,327,803 34,028,005 70,789 XXX XXX XXX 112,540 1,359,533 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 20,934,630 | XXX 19,697,198 21,140,833 21,039,273 541 XXX XXX XXX 75,517 1,019,078 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 571,141,943 | XXX 518,673,967 570,424,124 571,364,730 280,192 XXX XXX XXX 6,177,234 25,250,200 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A.S ... ...68,525,523 1B .. 1C.$.. ...32,866,848 1D ..$ 35,463,086 1E..$ ... 50,683,894 1F ..$ .. ..58,931,839 1G..$............ 82,496,855
1B 2A..$.. 63,164,372 2B .. 2C..$ 45,265,962
1C 3A..$ .. .1,862,714 3B.. 3C..$ . 2,554,402
1D 4A .8 ... 4B .. 4C ..$ .492 835
1E 5A...% ... 5B .. 5C.% ..
1F 6..... $




(g

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
125896-86-0 .. |CMS ENERGY CORP ..........ccccoeeeiiiiiiiiiiien | evnnnnnnnns | vvnnns founennnninnnnnnnns 40,000.000 |........... 25.00)....... 0.000)............. 1,000,000 |...... 24.550 |...ooeeiininnns 982,000 [.............. 1,000,000]................ 2,500 ..., 56,250 [.oeeeeeeiiiieeieienees e e e e [ .. 2.C FE ..|.. 03/05/2018 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 1,000,000 XXX 982,000 1,000,000 2,500 56,250 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,000,000 | XXX 982,000 1,000,000 2,500 56,250 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 1,000,00 XXX 982,000 1,000,00 2,500 56,250
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$ ... LD I S TE 8 e F e LLCT
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5999999999 - Total Preferred and Common Stocks 1,000,000 XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
3838311-P3-4 ......... GNR 2023-47 A ... .|-...02/21/2023 ... |PIPER SANDLER & CO ... 1,498,125 |.. .... 1,500,000 |..
3838311-UG-9 ......... GNR 2023-48 LA ... . |--..06/22/2023 ... |PIPER SANDLER & CO ... 1,949,463 |.. .... 1,986,398 |..
38383X-AC-8 ......... GNR 2023-43 AB ... ...02/24/2023 ... |BMO CAPITAL MARKETS CORP ... 1,495,781 |.. .... 1,500,000 |..
38384E-KY-0 ......... GNR 2023-134 DB .. . | PERFORMANCE TRUST CAPITAL PARTNERS .. ... 1,991,250 |.. .... 2,000,000 |..
38384E-0P-3 ......... GNR 2023-130 AC .. . .|CITIGROUP GLOBAL MARKETS INC .... 3,000,000 |.. .... 3,000,000 |..
38384E-112-7 .........[GNR 2023-136 EA .. ...08/29/2023 ... [BMO CAPITAL MARKETS CORP .... 1,000,000 |.. .... 1,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 10,934,619 10,986,398
13063B-JC-7 ......... CALIFORNIA ST 09/26/2023 ... ‘JP MORGAN SECURITIES LLC .. .eeeeeeneeeeeennee e e e eemeie e e e e e eme e e e e emens e e e eemnnaeeeeennnnseeeennnnneeeennnnns |oennnnnseeeennnnnseeerennnnneeeeens |oosianeeeeennnnneeeees 1,796,400 |.oooeeeeenieieeennnn 1,500,000
452151-LF-8 ......... L0 PPN 09/20/2023 ... [ VARIOUS ... iiiuuunniiiiiuunniiiiietse st et ittt st e s eeses s s e s sessi s s sseesssesssssesnasssssessnsssssnnnnnsssssnnnnnns [seseeennnnneeseennnnseerennnnnnens [ooressnnnneeeeesnnnnees 2,403,160 J..veuniiiiiiininens 2,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 4,199,560 4,000,000
196480-6B-8 ......... COLORADO ST HSG & FIN AUTH ...06/02/2023 ... | JEFFERIES LLC 1,000,000 |.. ,000,000 |..
2820N-CC-1 ......... EFFINGHAM CNTY GA INDL DEV AUT .. 09/18/2023 ... |HILLTOP SECURITIES INC ... .. 1,490,625 |.. ,500,000 |..
45129Y-4D-5 ......... | IDAHO ST HSG & FIN ASSN SF MTG .. .| BARCLAYS CAPITAL INC 1,500,000 |.. ,500,000 |..
457102-AB-7 . ..| INGLEWOOD CA PENSN OBLIG ....... .| SAMUEL A RAMIREZ & CO INC . . 1,000,000 . 1,000,000
57419T-W6-4 . .. | MARYLAND ST CMNTY DEV ADMIN DE .. .| SAMUEL A RAMIREZ & CO INC . .970,570 . 1,000,000
594654-VK-8 . .. [MICHIGAN ST HSG DEV AUTH SF MT 09/08/2023 ... | BARCLAYS CAPITAL INC ..... . 1,000,000 . 1,000,000
60416T-4P-0 ......... MINNESOTA ST HSG FIN AGY I .|-...09/13/2023 ... [RBC CAPITAL MARKETS LLC .... .. .... 1,500,000 |.. ,500,000 |..
769318-EY-8 ......... RIVERSOUTH OH AUTH REVENUE ... ...eeiiiieseisseeennuiseeeeennissaeeennnaseeernnnnsessennnnnneseennnnnsesnnnnnnnsaes | onssesscesnnnnnes ...06/14/2023 ... [STIFEL NICOLAUS & GO INC ...iieeruuueeeemununaseennnuuaseennnnusaaesennnsnssennnnnassennnnnnnaaesnnnnnnssseennnnnnsse |oennnnnssesennnnnsseenennnnsssennns |ornnnsseeeennnnnseeeees 1,625,000 ,625,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,086, 195 ,125,000
126408-HK-2 ......... CSX CORP . |-...07/27/2023 ... |MORGAN STANLEY & CO LLC .... ....870,370 |.. ,000,000 |..
14040H-DA-0 ......... CAPITAL ONE FINANCIAL CO . .|....06/05/2023 ... |MORGAN STANLEY & CO LLC .... ....500,000 |.. 500,000 ..
202795-dY-7 ......... COMMONWEALTH EDISON €O .... .|--..01/03/2023 ... [BOFA SECURITIES INC .... ,000,000 |..
207597-EP-6 ......... CONNECTICUT LIGHT & PUR ... .|--..01/03/2023 ... |BARCLAYS CAPITAL INC .. ,500,000 |..
209111-GD-9 .........[CON EDISON CO OF NY INC ... .|--..07/26/2023 ... |RBC CAPITAL MARKETS LLC .... .. ,000,000 |..
34964C-AH-9 ......... |FORTUNE BRANDS INNOVATIO .. .|....06/06/2023 ... [JP MORGAN SECURITIES LLC ... 998,390 |.. ,000,000 |..
437076-AV-4 ......... HOME DEPOT INC ... . |--..09/26/2023 ... |CITIGROUP GLOBAL MARKETS INC ,559,280 |.. ,500,000 |..
49177J-AR-3 ......... KENVUE INC .|....07/27/2023 ... |BARCLAYS CAPITAL INC ,010,510 |.. ,000,000 |..
49327M-3E-2 ......... KEY BANK NA ...03/29/2023 ... |KEYBANC CAPITAL MARKETS INC .. ....939,360 |.. ,000,000 |..
539830-BY-4 . .. | LOCKHEED MARTIN CORP . 07/27/2023 ... |WELLS FARGO SECURITIES LLC .566,875 .500,000
629250-AB-9 . .| THE NHP FOUNDATION ... 08/10/2023 ... | MORGAN STANLEY & CO LLC . . 1,000,000 . 1,000,000
68233J-CH-5 ......... [ONCOR ELECTRIC DELIVERY 09/25/2023 ... | GOLDMAN SACHS & CO ........ . 839,280 . 1,000,000
759351-AR-0 . .. | REINSURANCE GRP OF ANER ... . |--..06/05/2023 ... [ JP MORGAN SECURITIES LLC ... ....996,390 |.. 1,000,000 |..
832696-AY-4 ......... JU SMUCKER CO .|-...10/12/2023 ... |BARCLAYS CAPITAL INC .... 991,430 |.. 1,000,000 |..
842400-HX-4 ......... SOUTHERN CAL EDISON .. . . |--..05/17/2023 ... [ JP MORGAN SECURITIES LLC ... ....997,860 |.. 1,000,000 |..
48241F-AB-0 ......... KBC GROUP NV C... ....01/25/2023 ... | JP MORGAN SECURITIES LLC ... ,138,401 |.. ,110,000 |..
716973-AH-5 . .| PFIZER INVESTMENT ENTER C ....10/02/2023 ... |BOFA SECURITIES INC .... . 899,390 . 1,000,000
75968N-AE-1 . .| RENAISSANCERE HOLDINGS L C ....06/31/2023 ... | MORGAN STANLEY & CO LLC . ,495,605 . 1,500,000
902613-AK-4 UBS GROUP AG C... ....02/14/2023 ... |DEUTSCHE BANK SECURITIES INC . 805,040 |.. 1,000,000 |..
02148G-AD-5 ......... CWALT 2007-0A8 2A1 ... .|-...09/25/2023 ... |CAPITALIZED INTEREST . 1,779 |..
232434-AE0 ......... CWALT 2006-0C8 2A3 ... .|--..08/10/2023 ... |CAPITALIZED INTEREST 8. 12
465978-AN-4 ......... JPUNMT 2023-1 A4B ... .|-...01/10/2023 ... [ JP MORGAN SECURITIES LLC ... ,001,875 |.. 1,000,000 |..
92539X-AA-2 ......... VERUS 2023-6 A1 .... ...09/07/2023 ... [MORGAN STANLEY & CO LLC .... 999,984 |.. 1,000,000 |..
05610C-AJ-3 ......... BMO 2023-C4 AS ......... ...01/20/2023 ... |BMO CAPITAL MARKETS CORP ... . 1,029,999 |.. 1,000,000 |..
03027W-AM-4 . ..| AMETOW 5.49 03/15/28 . 03/08/2023 ... | BARCLAYS CAPITAL INC .. . 1,000,000 . 1,000,000
14318D-AF-6 . ..| CARMX 2023-1 C 01/19/2023 ... |BOFA SECURITIES INC . . 499,837 .500,000
345287-AF-3 . ..|FORDL 2023-A B 01/18/2023 ... |RBC CAPITAL MARKETS LLC . . 999,907 . 1,000,000
38237V-AA-4 ......... GOOD 2023-1GS A .. T weer]....01/725/2023 ... [ GOLDMAN SACHS & CO .. .... 999,694 |.. ,000,000 |..
61945V-AA-9 ......... MSATC 2028-TA A .. iiirinieiieinnnu e e eernnneaseeernnnaeseerennaseennnnsaseenrnnnaaseerrnnnnaeseennnnnareennnnnnnerene | nseeserernnnnees ....02/08/2023 ... [SG AMERICAS SECURITIES LLC ..eeruuuseeeuuuuusaaeennnuunaaeeennnunaaeeennnnssseennnnnsssesennnnnnssernnnnnnssernnnnnnns |oennnnsseerennnnnsseeennnnnnseeenns |onnnseeeeennnnnneeeees 1,495,582 |ovveneiiciiiieeees 1,500,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 28,240,362 28,611,791 153,033
2509999997. Total - Bonds - Part 3 53,460,736 53,723,189 288,550
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 53,460,736 53,723,189 288,550
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks

XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX

53,460,736 XXX 288,550

6009999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36205D-CC-0 .| GN 387167 ....... .12/01/2023 . (MBS PAYDOIN ...c.ovvee oo |oeeeeeeennns 6,980 |... ..6,980 |.. ...6,980 ... ..10/15/2025 .
3838311-P3-4 .| GNR 2023-47 JA . ..12/01/2023 . |MBS PAYDOIN .. 167,331 ..06/20/2042 .
383831-UG-9 .. | GNR 2023-48 LA . ..12/01/2023 . MBS PAYDOIN .. . 92,436 ..09/20/2051 .
38383X-AC-8 .. |GNR 2023-43 AB . ..12/01/2023 . [MBS PAYDOIN .. . 78,354 ..04/20/2048 .
38384E-QP-3 ...| GNR 2023-130 AC . ..12/01/2023 . MBS PAYDONN ...38,227 |... ..02/20/2052 .
38384E-W2-7 .. | GNR 2023-136 EA ..12/01/2023 . [ MBS PAYDOUN .......ooooves |ooeeeeniieiiieeieeees |, 55, 152 L2 O A O A AP APt .« T 0 AP R FPPPPPP oY ..10/20/2059 .
0109999999 Subtotal - Bonds - U.S. Governments 438,480 438,480 436,414 6,980 Al Al 438,480 XXX
MORGAN STANLEY & CO LLC
48504N-BE-8 .. | KANSAS CITY MO INDL DEV AUTH A ....ovvvvvivnnns [ eeeens ..08/09/2023 . [ ..euuniiis e [ 1,821,736 | 1,500,000 |......... 1,499,940 |.......... 1,499,071 |oevvviiiiiiiiiiiens [ L O LS O A 1,499,990 [ooovvvvviviiinnns foeeeeeenns 21,745 | 21,745 ..03/01/2054 .
SECURITY CALLED at
57419T-ZJ-3 .. |MARYLAND ST CMNTY DEV ADMIN DE ... ..08/28/2023 . | 100.000 ....20,000 |... ..20,000 |[.. ..09/01/2046 .
678908-4H-4 .. | OKLAHOMA ST DEV FIN AUTH ..10/01/2023 . [ SINKING FUND PMT . ....29,011 ... .. 29,011 |.. U ..10/01/2042 .
70227R-AB-6 .. | PASADENA CA PENSION OBLIG .... ..03/30/2023 . [ TRUIST SECURITIES INC ..|. ..1,006,840 |.......... 1,000,000 ....960,840 ....39,342 [... ..05/01/2045 .
70227R-AP-5 .. | PASADENA CA PENSION OBLIG .... ..08/29/2023 . [HILLTOP SECURITIES INC 207,318 |... 210,000 ...207,797 ... (1,187)f... ..05/01/2038 .
SECURITY CALLED at
882135-7K-6 .. | TEXAS ST A & M UNIV REVENUE . ..05/15/2023 . {100.000 .... 1,000,000 |. . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 ..1,000,000 |. ..05/15/2043 .
3137H9-DC-0 ...|FHR 5270 AB ..12/01/2023 . | MBS PAYDOIN .. ... 104,964 ... 104,954 1............ 104,626 ... 104,937 |.. A7 .. 104,954 |.... .. ..01/25/2049 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 3,889,858 3,863,965 3,822,214 3,829,595 363 363 3,829,958 59,900 59,900 129,310 XXX
30295X-AS-7 .. | FREMF 2017-K724 B ..11/01/2023 . (MBS PAYDOIN .. 1,000,000 |.......... 1,000,000 |............ 944,381 989,710 | [ 10,200 | 10,290 ..1,000,000 |eevvviiiiiiiiins foeeeeiieieeieees e ... 32,392 (.. 12/25/2049 .
33616C-AC-4 .. |FIRST REPUBLIC BANK ..11/20/2023 . [ VARIOUS . . 15,625 . 1,500,000 |.. . 1,043,430 |.. . 1,555,816 . (517,203) ..1,038,613 |. .(1,022,988)]......(1,022,988) . 34,688 |..02/13/2047 .
33830J-AA-3 .. | GUYS 2017-1A A2 ..... ..11/30/2023 . [ VARIOUS ... 987,500 . 987,500 |.. .987,500 |.. . 987,500 . 49,744 (..07/25/2047 .
39121J-AE-0 .. | GREAT RIVER ENERGY ......coovvvviviiiiiiiiiiinininn [ oo ..07/01/2023 . [ SINKING FUND PMT . ...64,403 |... ..07/01/2038 .
594918-CK-8 .. |MICROSOFT CORP .......uvuunnnnnnnnnnniiiiins [ eeeees ..11/06/2023 . [RETURN OF CAPITAL 1,000 |... ..06/15/2047 .
72766#-AA-T7 .. | PPMF 2016 ..11/22/2023 . [ SECURITY WRITTEN OFF .. .. 12/23/2023 .
SECURITY CALLED at
842587-CY=1 .. | SOUTHERN CO ..o ..01/04/2023 .[100.000 .....ooovvvviriinns fooreiiiiiieeiiiiieees o, 1,500,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 [.eevvvvennnnnnnnnnn Jooreeiiiiiiiiiiins feiiiiiiiiiiieieens foeeei e 1,500,000 ..03/15/2057 .
SECURITY CALLED at
84611#-AE-1 .. | SOVRAN SELF STORAGE, INC. ....coovvveiiiiiiiinnns [ oo ..07/20/2023 .[100.000 .....coovvvriiiiins fereeiiiiieeneeeeeens e 1,000,000 |.......... 1,000,000 |............ 999,000 f...eveennnee 999,847 |oooeiieiieiiiin e 153 | e, L5 PO R 1,000,000 ..04/08/2024 .
90783R-AA-2 .. |UNP RR CO 2002 PASS TRST .......cevvvveeeeeeeeens [ oo ..01/17/2023 . [ MATURITY ... .. 50,398 .. ..01/17/2023 .
97263B-AA-1 .. | WILTON RE FINANCE LLC ..02/27/2023 . [VARIOUS ... .500,000 ..03/30/2033 .
83367T-BT-5 .. | SOCIETE GENERALE ... ..06/07/2023 . [RETURN OF CAPITAL ..3,750 .. 11/24/2045 .
00442V-AA-5 .. | ACE 2006-ASP3 A1 . ..12/25/2023 . [MBS PAYDOIN ..... 23,815 ..06/25/2036 .
02148G-AD-5 .. | CWALT 2007-0A8 2A1 . ..12/25/2023 . MBS PAYDONN .. 19,568 |.. ..06/25/2047 .
045440-AD-9 ...| ABSHE 2006-HE7 A4 ... ..11/25/2023 . MBS PAYDONN ..11/25/2036 .
05946X-WF-6 .. | BAFC 2005-3 1A23 .... ..12/01/2023 . MBS PAYDONN ..06/25/2035 .
073879-LN-6 .. | BSABS 2004-AC6 A1 ... ..12/01/2023 . MBS PAYDONN ..11/25/2034 .
12638P-CP-2 ...| CSMC 2007-3 2A19 .... ..05/01/2023 . MBS PAYDONN ..04/25/2037 .
126670-GT-9 .. | ClIL 2005-13 AF6 ...oooovveeieiiiiiiiiiiiiiieeeeeeen | e ..12/01/2023 . MBS PAYDONN .. ..04/25/2036 .
126673-JC-7 .. | CliL 2004-10 MF1 .. ..12/01/2023 . MBS PAYDOIN .. . 126,538 ..11/25/2034 .
16163Y-AE-4 .. | CHASE 2016-SH1 M4 ..12/01/2023 . (MBS PAYDOIN .. 30,952 ..04/25/2045 .
232434-AE-0 ...| CWALT 2006-0C8 2A3 . ..12/25/2023 . (MBS PAYDOIN .. 22,890 ..11/25/2036 .
32028P-AE-5 .. | FFML 2006-FF11 2A3 . ..12/25/2023 . (MBS PAYDOIN .. 16,914 ..08/25/2036 .
33853G-BM-4 .. |FSMT 2021-12 B2 .. ..12/01/2023 . MBS PAYDOIN .. 24,054 ..11/25/2051 .
362334-GT-5 ...| GSAA 2006-5 2A3 .......cevvvvviiiiiiiiiiiiiiieiieens [ e | 12/25/2023 . | MBS PAYDOWN ..03/25/2036 .
362334-1H-4 ...| GSAA 2006-6 AF6 ..12/01/2023 . MBS PAYDONN ..03/25/2036 .
362341-ST-7 .. | GSAA 2005-12 AF5 ... ..12/01/2023 . MBS PAYDONN ..09/25/2035 .
45257V-AB-2 .. | IMSA 2007-3 AB ... [ e ..12/25/2023 . MBS PAYDONN ..09/25/2037 .
465978-AN-4 .. | JPMMT 2023-1 AdB ...oooeeeeeiieeieii ..12/01/2023 . MBS PAYDONN ..06/25/2053 .
64828M-BK-2 .. |NRZT 2017-3A B3 ....oovvvvrrrviiiiniiiiiiniinnninnns [ eeeees ..12/01/2023 . MBS PAYDONN ..04/25/2057 .
65535V-PD-4 ...|NAA 2005-AP3 A3 ........coovviiiiiiiiiiiiiiiiiiennns [ e ..12/01/2023 . | MBS PAYDONN ..08/25/2035 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
65537K-AB-6 .. |NHELI 2007-1 2A1A .. ..12/25/2023 . MBS PAYDONN ... 14,483 |... ...13,834 .. 14,239 |.. .. 14,483 |.... ..02/25/2037 .
73316P-DS-6 .. | POPLR 2005-3 M1 .. ..12/01/2023 . MBS PAYDONN . 19,911 .. 19,011 .. 19,884 19,911 |. ..07/25/2035 .
74938F-BU-1 .. | RCKT 2022-1 B2A .. ..12/01/2023 . [ VARIOUS . 11,49 .. 11,496 |.. 11,475 11,4% |. ..01/25/2052 .
751570-AC-8 .. | RAMP 2007-RS2 A3 . ..12/25/2023 . MBS PAYDONN 130,084 . 126,233 .. . 129,259 ..130,084 |. ..05/25/2037 .
76112B-8Q-4 .. |RAAC 2005-SP1 2A3 .....vvvuniiniiiiias [ eeeees .12/01/2023 . | MBS PAYDOIIN .... 35,101 |... 35,101 ...35,101 ..09/25/2034 .
81744L-AA-2 .. | SEMT 2007-2 1A1 ..12/20/2023 . MBS PAYDONN ..8,158 |... ..06/20/2036 .
86359D-VD-6 .. | SASC 2005-0PT1 A3 ..eevvveniiiiiiiiieeeceiiines [ eeeeees ..12/25/2023 . | MBS PAYDOIN ..11/25/2035 .
86360L-AF-3 .. | SASC 2006-WF2 M2 ......ccovvreeiiiiieiiee [ ..12/25/2023 . MBS PAYDONN ..07/25/2036 .
90355D-BH-5 ... | UM 2021-INV5 B2 ....eevvviviiiiiniiiiiininenenes | o 12/01/2023 . MBS PAYDOWN . ..01/25/2052 .
924921-AB-5 ... VERUS 2022-5 A2 ...coooviiiiiiiiiiiiiiieiee [ e ..12/01/2023 . MBS PAYDONN . 103 829 ..04/25/2067 .
92538N-AC-1 ...| VERUS 2022-4 A3 ....covveniiiiiiiiineeiciiineees [ e ..12/01/2023 .| MBS PAYDOIN 88,946 ..04/25/2067 .
92539X-AA-2 ...| VERUS 2023-6 A1 ..12/01/2023 . MBS PAYDONN ...24,410 ..09/25/2068 .
93364E-AA-2 .. | WINHE 2007-HE3 1A . ..12/25/2023 . (MBS PAYDOIN .. 20,193 .. ..05/25/2037 .
93934J-AD-6 ...|WIMABS 2006-HE2 A4 ..12/25/2023 . (MBS PAYDOIN .. 30,854 .. ..05/25/2036 .
95003K-BK-7 .. | WIFMBS 2021-INV1 B3 . ..12/01/2023 . MBS PAYDONN .. 20,101].. . ..08/25/2051 .
19260M-AA-4 .. | COIN 2017-1A A2 ....ovvviviriiiiniininninnninnnnnnns | eeeeens o 10/25/2023 . | VARIOUS 12,500 20,582 ..04/25/2047 .
25755T-AE-0 .. | DPABS 2015-1A A2l 1 .eevvviiiiiiiiiiiiiiiiiiieeaes [ s ..10/25/2023 . | MBS PAYDOIN 10,000 |............... 9,864 ..10/25/2045 .
38237T-AA-9 .. | GOOD 2022-30S A ...evvvvrrrnnnnnnnnnnnnnnnininnninns [ eeeeens .12/22/2023 . (MBS PAYDONN .... 160,292 .. 150,229 ..07/20/2049 .
38237V-AA-4 .. | GOOD 2023-1GS A ..eevvveniiiiiiiineircirnieeeees [ s ..12/20/2023 . | MBS PAYDOIN .. 60,772 60,753 ..02/22/2055 .
46651T-AB~7 .. |HENDR 2018-1A B ....oovvviviviiiiiiiiiiiiiiiiceeeens [ e | 12/15/2023 . | MBS PAYDOUN ...56,269 56,249 ..10/15/2074 .
477600-AB-9 .. | JIMMY 2017-1A A211 ..ovvvviiiiiiiiiiiiiiiiiiiiiiiis [ e ..10/30/2023 . | MBS PAYDOIIN 10,000 10,000 . ..07/30/2047 .
61945V-AA-9 .. | NMSAIC 2023-1A A .. ..12/20/2023 . (MBS PAYDOIN .. . 142,650 |.. 142,229 |.. .. 142,650 |. ..06/20/2053 .
37952U-AE-3 ...| SEACO 2014-1A A2 .... C. ..12/17/2023 . | MBS PAYDONN . .. ...57,432 ... I ..07/17/2029 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 6 883,664 14,528, 164 7,652,023 8,065,817 33 073 516,612 (483,539) 7,906,652 (1,022,988) (1,022,988) 219,342 XXX
2509999997. Total - Bonds - Part 4 11,212,002 18,830,609 11,910,651 11,902,392 33,507 516,612 (483, 105) 12,175,090 (963,088) (963,088), 357,476 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 11,212,002 18,830,609 11,910,651 11,902,392 33,507 516,612 (483, 105) 12,175,090 (963,088) (963,088), 357,476 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 11,212,002 XXX 11,910,651 11,902,392 33,507 516,612 (483, 105) 12,175,090 (963,088) (963,088)| 357,476 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon ................ e New York, NY oo | e e o e [ (1,383,803) [.. XXX.
JPMorgan Chase Bank ............ . New York, NY .. ....592,422 [ XXX.
The Northern Trust Company .... Chicago, IL 428,073 |.. XXX.
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 241,779 | XXX
0199999. Totals - Open Depositories XXX XXX 31,077 (121,529)] XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 31,077 (121,529)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

(121,529)'

XXX 31,077
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.n (877,862) 4. i (395,760) 7. (862,091)] 10. October. .... (350,729)
2. February...|.cooioniennne. (367,199) 5. (216,492) 8. (630,927)]  11. November... 432,681
3.  March (318,198) 6. (2,833) 9. September 46,707 12.  December (121,529)

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

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

381411-23-2 .......

|GOLDMAN B O PP P PP PP P PP PPPPPPN

11,729,652

139,232

8309999999. Subtotal - All Other Money Market Mutual Funds

11,729,652

139,232

11,729,652

139,232

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A

1C..8.........




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens RI |
41. South Carolina .......ccccceeveeneennene SC |ies v
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 415,044 385,383

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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