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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS L. [er e 599,813,559 ..o [ 599,813,559 |...ccovveenee. 571,364,725
2. Stocks:
2.1 Preferred stocks ... 1,000,000 1,000,000 |.ocoveevennne. 1,000,000
2.2 Common stocks
3. Mortgage loans on real estate:
LI I T 51 0 1= 0 R R ST PUP N
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ encumbrances) .
4.3 Properties held for sale (less $
encumbrances)
5. Cash($ .oiriiecn 759,457 ), cash equivalents
11,566,353 ) and short-term
investments ($ ..o ) ettt [ 12,325,811 [ o 12,325,811 | 11,608, 124
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeeenenens 7,781,232 | 31,810 [ 7,749,422 |.cooove, 7,158,422
7. DEeMVALIVES ..o [se e o [oee s o
8. Other iNVESIEd @SSELS ........c.coiieiieieieecececeee e [ereseeeseeeenenes 16,387,524 | o 16,387,524 |......cco.... 15,880,603
9. Receivables for SECUNHIES ............ccciiiiiiiiiiiiiiciicceeeiiees [ [oee e [ [
10. Securities lending reinvested collateral @SSets ...........cocoiiriiiiiiiiiieiieees e [ [ [
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (Lines 1 to 11) ..637,308, 127 637,276,317 |... 607,011,874
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureiimiueieieenieeeieeeeseseeeeees [oreeeneeenines 7,846,087 [...cooeeveririicciinncees oo 7,846,087 |...cccvevvennee 6,637,125
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 272,957 [, 4,683 ..o 268,268 |......cccevirinnnne 297,450
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $
earned but unbilled Premiums) ..........ccccceveveveveeereereceeeeeeeeeeeeeseeens foreeeeienennenn 9,936,310 [ v 9,636,310 [ 8,539,587
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............cciiiiieiiieiieieeieeee e [ [ [ [
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ...
18.2 Net deferred tax @sset ............ccccooiiiiiiiiiiiiiie
19. Guaranty funds receivable or 0N dePOSit ...........c.ooiiiiiriiiiiiieieeeeeeienies [ [ [ [
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
22.
23. Receivables from parent, subsidiaries and affiliates ............. .6,186
24. Health care ($ ooeeeeenereeeeenineenas ) and other amounts receivable ...... 42,368
25. Aggregate write-ins for other than invested assets ...........cccccoeiiiiiiicicne i i i [
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cvvveivivereiniieeeiersiseeeseeseseinas [ereseeeeciceeans 678,516,068 |................ 16,767,279 |................ 661,748,790 |............... 631,085,742
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts
28. Total (Lines 26 and 27) 678,516,068 16,767,279 661,748,790 631,085,742
DETAILS OF WRITE-INS
0 R RO RO PSP RPN
i 0T FET T T RO TP RO T PO URP NPT PP PP TSP TPPTN
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ................ 257,852,515 less $
(iNClUdiNg $  +vevveeeeireecce Modco Reserve) 257,852,515 |..cccveunnne 234,431,358
2. Aggregate reserve for accident and health contracts (including $ 285,922,530 |...coovnene 286,279,874
3. Liability for deposit-type contracts (including $  ....cccccocovvvvvvcccccceee.. MOACO RESEIVE)......vviieiiieieieeee e [oeeeeieeeeeas 313,439 | 464,601
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 2,568,581 |...cccveiene 2,654,819
4.2 ACCIAENT NG NEAIN ...ttt bbbt bbbt b ettt b e [ontessseninasinaes 3,085,677 |.ccovvvrrnnne 2,805,792
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coooeoiiiiiine 243,168 accident and health premiums ............cccooooeveues |oeereeeeeennenenns 766,404 |.....ococoeeeee 736,722
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (237,945) ..o 39,570
15.1 Current federal and foreign income taxes, including $ .. 11,744
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 $ .....cccevveeureeurnnnne 1, 285 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 VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 1,690,779 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 2,849,857 2,858,157
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 573,070,669 550,601,615
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 573,070,669 550,601,615
29. Common capital stock 2,000,000 |...cocoveeennene 2,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 86,678, 121 78,484,128
38. Totals of Lines 29, 30 and 37 88,678, 121 80,484,128
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 661,748,790 631,085,742
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 2,849,857 |..covieine 2,858,157
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAJE .......ciuiiiiiiiiiiiiiii ittt oo nee [ooeene s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,849,857 2,858,157
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 71,331,057 |oooeee. 67,326,580 |...ccvevene 87,898,275
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 CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
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 9,150,000
9. Totals (Lines 1 to 8.3) 94,147,777 97,221,912 125,090,441
10. Death benefits 15,098,447 |..cccoevenee 15,597,408 20,835,719
11.  Matured endowments (excluding guaranteed annual pure endowments) ...53,760 |... ...62,652 |.. ..19,128
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.  GrOUD CONVEISIONS .....eiiiiiietieieeteeteeseaseeaaseeseeeaeeeseeaseeasee s e e s e easeenseemseaneeaneeeseeaseenseenseenseenseenseenneenseneforsatssae s st s s s .
17. Interest and adjustments on contract or deposit-type contract funds . 30,480 |...
18. Payments on supplementary contracts with life contingencies ............. ... 84,345
19. Increase in aggregate reserves for life and accident and health contracts 23,063,813 33 065 321 40 494 710
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 60,895,699 |........c..c... 73,049,467 |................. 92,085,548
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 and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ....
25. Increase in loading on deferred and uncollected premiums ........... ..1,043,420 |...
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 82,737,583 95,410,627 118,521,663
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 11,410,193 ..o 1,811,285 | 6,568,778
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) 11,410,193 | 1,811,285 | 6,568,778
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 2,330,874 1,033,084 1,682,697
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) .......ccooerieenieinieenneens o 9,079,320 |...ovveeirciins 778,202 oo 4,886,081
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ ...(2,815) (excluding taxes of $ (295,396)
transferred to the IMR) .... (10,589) (1,325,267) 70,296
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 9,068,730 (547,065) 4,956,377
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 80,484,128 76,720,303 76,720,303
37. Netincome (Line 35) 9,068,730 ..o (547,065) ... 4,956,377
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $
39. Change in net unrealized foreign exchange capital gain (I0SS) .........coouirieieiiiiierieeieeeeeeesieseesees s [ o
40. Change in net deferred income tax ... 18,160 |... .. 963,458 |... .(740,294)
41. Change in nonadmitted assets .(370,418)]... .(767,529) 388,847
42. Change in liability for reinsurance in unauthonzed 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
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 principles
50. Capital changes:
50.1 Paid in
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
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) 8,193,993 146,787 3,763,825
55. Capital and surplus, as of statement date (Lines 36 + 54) 88,678,121 76,867,090 80,484,128
DETAILS OF WRITE-INS
08.301. Legal recoveries from settlements with third parties . 9,150,000 9,150,000
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 9,150,000 9,150,000
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 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 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 69,355,291 |...coccvrininee. 64,932,985 |.....ccoveenee. 86,780,428
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 20,950,822 |.....ccvveenee. 19,141,695 |....ccocceneeee 26,537,968
3. MISCEIANEOUS INCOIME .....ocvmieiirieiieiieetiee ittt bbbttt 9,150,000 9,150,000
4. TOtal (LINES 110 B) ..ottt 90,306, 113 93,224,680 122,468,396
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 37,666,320 |....cocveennn. 38,531,188 |...ccecvvnnee. 51,100,037
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 21,003,309 |..covreennee 19,336,891 |..ooveeenne 25,439,883
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof$ ... (298,211) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 420,117 (458,133) (274,419)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 59,089,746 57,409,946 76,265,501
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 31,216,367 35,814,733 46,202,895
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 46,143,335 |. ..8,500,157 |.. 11,212,001
12.2 Stocks ..............
12.3 Mortgage loans ....
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 980,000 [....cvueeeerieeirieeirieiries e
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents ..............ccccoeees foeveeeeeeinnnnnneeenes 10 [ (1,981) e (2,353)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 2,500,000
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 47,123,345 | 10,998,176 |................. 11,209,648
13. Cost of investments acquired (long-term only):
131 BONGS .ottt [enaetenen s 75,781,859 |......cccoece. 50,069,907 |....ccvrvennee 53,460,727
BT (ool < T A O FESU
BB RC 1 (T4 (o= o =N (o= o T O P AP KOO
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 1,505,535 |- o
13.6 Miscellaneous appliCAtIONS ..........cciiiiiiiiiiiieie ettt sb e b e bt
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 717,287,395 50,069,907 53,460,727
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 594,939 646,268 915,689
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (30,758,988) (39,717,998) (43,166,769)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ................ccccvoveveeeeeeeeees Joevereeeeeinienens (151,162) [...ceecee (20,099) [...vverericieiriene 4,474
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 411,470 (943,493) (1,027,900)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 260,308 (963,591) (1,023,426)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |..cccocoeeeivncncne 717,687 | (4,866,857).........cocnee.. 2,012,700
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 11,608,124 |.....cccvcvne 9,595,424 |....ccovienee. 9,595,424
19.2 End of period (Line 18 plus Line 19.1) 12,325,811 4,728,567 11,608, 124
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Capitalized INTEIESt ..ottt sn s [oerereteseenene s sssieseterenene |oeseetesere et aens 8 | 8




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 42,330,580 |.........c....... 41,162,140 |...cococvnene 52,845,026
GIOUP i@ .ottt ee et e s s e e s s s s sesesetesnsnssasssasesasnsesnanasassesessse|reeseesenesteteseseseseesesnsnens |oesteseseseseeesens s ssesesenenen [oeresenee et 292
INGIVIAUAT BNNUIIES ...t oo 20,725,401 |.........c...c.. 18,101,052 |..coovcence 24,321,929
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NBAIN ... e 8,281,661 |...coccovvennee 8,069,377 |..covvrrrnnne 10,775,491
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thrOUGN 7) c...euiiiieieieieiiiisss ettt e 71,337,642 |................ 67,332,568 |..........c...... 87,942,737
DepOSit-type CONTACES .......cceiiiiiiiiiiiieee ettt aeeneene e [eenneente et e e et e e eresnees [etesiess e e e eseenae e e eiaeens [oeseeese e e et e
Total (Lines 8 and 9) 71,337,642 67,332,568 87,942,737




STATEMENT AS OF SEPTEMBER 30, 2024 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 $543,035 and $499,127 as of

September 30, 2024 and December 31, 2023, respectively. Additionally, net income for the nine months ended
September 30, 2024 and the year ended December 31, 2023 would be increased by $43,908 and $194,309,
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# 2024 2023

NET INCOME

(1) Bankers Conseco Life Insurance Company, State of
New York basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 9,068,730 $ 4,956,377

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

Continuous CARVM reserving method 51 4 19 (43,908) (194,309)

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

None N/A N/A N/A — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 9,112,638 $ 5,150,686

SURPLUS

(5) Bankers Conseco Life Insurance Company, State of
New York basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 88,678,121 §$ 80,484,128

(6) State Prescribed Practices that increase/(decrease)

NAIC SAP:
Continuous CARVM reserving method 51 4 19 (543,035) (499,127)
(7) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 89,221,156 $ 80,983,255

B. No significant changes

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

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

No other significant changes
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

None



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Business Combinations and Goodwill

None

Discontinued Operations

None

Investments

A -C.

None

D. Loan-backed Securities

1

(2)
(3)
(4)
()
E.-K.
None

L.

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

The Company did not record any other-than-temporary impairments (“OTTI”) during the nine months ended
September 30, 2024 under SSAP No. 43R — Revised, Loan-backed and Structured Securities (“SSAP 43R”),
resulting from either an intent to sell or the inability or lack of intent to retain the investment for a period of time
sufficient to recover the amortized cost basis.

The Company did not recognize any OTTI as of September 30, 2024 as a result of an expected shortage of
discounted future cash flows to recover the amortized cost of the security on currently held loan-backed bonds,
structured securities and beneficial interests.

Loan-backed bonds, structured securities and beneficial interests owned at September 30, 2024 that have not
been impaired with a fair value lower than amortized cost are summarized below by length of time that
individual securities have been in a continuous loss position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 13,131
2. 12 Months or Longer $ 2,970,111

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

1. Less than 12 Months $ 2,724,969
2. 12 Months or Longer $ 39,033,952

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

No significant changes

M. - P.
None
Q.

No significant changes

R. Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not have a share in any cash pools as of September 30, 2024.

7.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

NOTES TO FINANCIAL STATEMENTS

Joint Ventures, Partnerships and Limited Liability Companies

None

Investment Income

No significant changes

Derivative Instruments

None

Income Taxes

No significant changes

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes

Debt

None

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

No significant changes

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

No significant changes

Liabilities, Contingencies and Assessments
A -E.

No significant changes

F.  All Other Contingencies

On June 7, 2019, Platinum Partners Value Arbitrage Fund L.P. (in Official Liquidation) ("PPVA"), the Joint Official
Liquidators of PPVA (the "JOLs") and Principal Growth Strategies, LLC, ("PGS"), commenced suit against, among
others, CNO Financial Group, Inc., the Company, Washington National Insurance 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 Beechwood Re Ltd. ("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. Based on the Court's ruling, PPVA and the JOLs' claims
against the CNO Parties were dismissed. On April 9, 2024, PGS filed a second amended complaint, which contains
the same claims against the CNO Parties that PGS had previously asserted. The CNO Parties are vigorously
contesting PGS's claims.

Leases

No significant changes

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

None
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

17.

18.

19.

20.

NOTES TO FINANCIAL STATEMENTS

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

A. None

B. None

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

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

None

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

None

Fair Value Measurements

A. Assets and Liabilities Measured and Reported at Fair Value

M

)
(©)
4)

Fair Value Measurements at September 30, 2024

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

Assets at fair value:

Cash equivalents

All other money market mutual funds $11,566,353 $ — 3 — 3 — $11,566,353

Total Assets at fair value/NAV $11,566,353 $ — 3 — 3 — $11,566,353
Total Liabilities at fair value $ — 3 — 3 — 3 — 9 —
None
None
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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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

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) None

B.-C.

As of September 30, 2024, the aggregate fair value of all financial instruments and the level within the fair value
hierarchy in which the fair value measurements in their entirety fall were as follows:

Net Asset

Type of Financial Aggregate Admitted Value

Instrument Fair Value Assets Level 1 Level 2 Level 3 (NAV)
Bonds $ 562,210,957 $ 599,813,560 $ — $ 558,701,447 $ 3,509,510 $ —
Preferred stock 999,600 1,000,000 — 999,600 — —
Cash 759,457 759,457 759,457 — — —
Cash equivalents 11,566,353 11,566,353 11,566,353 — — —
Surplus debentures 13,323,965 16,387,525 — 13,323,965 — —
Contract loans 7,781,232 7,749,422 — — 7,781,232 —
Total Assets $ 596,641,564 $ 637,276,317 $ 12,325,810 573,025,012 $11,290,742 § —
Deposit-type contracts ~ $ 325,160 $ 313,439 $ —_ — $ 325160 $ —_
Total Liabilities $ 325,160 $ 313,439 $ — — $ 325160 $ —

D-E.

None

21. Other Iltems

No significant changes

22. Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, November 12, 2024. No
material subsequent events have occurred which would require an adjustment or disclosure.

23. Reinsurance

No significant changes

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.-D.

None

E. During the first nine months of 2024, the Company had no written premium subject to the risk sharing provisions of
the Affordable Care Act.

25. Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $65,004,386. As of September 30, 2024, $13,326,195 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $48,859,299 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $2,818,892 favorable prior year development from December 31, 2023 to September 30, 2024. 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.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

None

Participating Policies

None

Premium Deficiency Reserves

None

Reserves for Life Contracts and Annuity Contracts

No significant changes

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

No significant changes

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant changes

Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Separate Accounts

None

Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
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
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001224608
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
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
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2023
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2018
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 08/25/2020
By what department or departments?
INBW YOTK .ttt h e e e e e e E e E e e E e £ E oo E e £ E e £ E e £ R e £ E e e R e SR e SR e e R e SR e o R e e R e e R e e R e e R e e R e e R e e R e e R e e R e R e eRe R e R e e R e er e e eee e e eee s
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ ] Nol NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol[ NAT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi 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 Advisory Services, INC. ...coovioiovecicieeceeee Chicago, L oo oo oo oo ... YES....
Bankers Life Securities, INC. ..ccooiooeeieeeiceeeeeee e Chicago, L oo oo oo oo ... YES....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes[ ] No[X]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LOLHLe e

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Northern Trust COMPaNY .......ccorririiiruririnereceeee e 50 South LaSalle Street, Chicago, IL 60603 .........cccccoooiirrnninicineens

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirriieeiieirrrse e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

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

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 40|86 Advisors, Inc. ........ 549300WH223WQWWQOD59 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

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? ...........cccccooeiiieiene Yes[ 1 No[X]

8.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B
1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

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

I Tty o LY g L= T 1Y FoT (o= o 1= B

1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B

1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ...cociiiiiiiiieiieeee e $

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENL ...ttt ettt et et ae et et et et et et essae e es et s e s et et esesess s s e s es et esesessasas a2 e s e s e s e s esesesses e s et et e s eseseseases e s e s et et et esess s s esesesebeseseanas SAeattetesetesenen ettt ee s et eaenene 180.506 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 35.604 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

1 Life Contracts
2
Active
Status Life Insurance Annuity
States, Etc. (a) Premiums Considerations

©ONOOGOA LN =

CRN AR AN AEDDDDDADRNDDWWW®WWWWWWRNNRNNNNNNNRD = 2 o 2 3 s s
COP®NIODORWOWN_LOORIRNIARWONLOORXRNIARONLOORXONDIARON2OOONDRWON 2O O

91.

92.

93.

Alabama
Alaska ...
Arizona .
Arkansas
California .
Colorado ..
Connecticut .
Delaware
District of Columbia
Florida
Georgia ....
Hawaii
Idaho ....
lllinois
Indiana ..
lowa ..
Kansas ..
Kentucky
Louisiana

Maryland
Massachusetts
Michigan
Minnesota ...
Mississippi ..
Missouri
Montana
Nebraska
Nevada
New Hampshire .
New Jersey .
New Mexico .
New York ....
North Carolina ...

Oklahoma
Oregon
Pennsylvania
Rhode Island ..
South Carolina
South Dakota
Tennessee ..

Virginia ....
Washington .
West Virginia
Wisconsin ...
Wyoming
American Samoa ..

Puerto Rico
U.S. Virgin Islands .

Northern Mariana Islands

Canada

Aggregate Other Aliens

Subtotal

Reporting entity contributions for employee benefits

Dividends or refunds applied to purchase paid-up

additions and annuities
Dividends or refunds applied to shorten endowment|

or premium paying period............ccccccecuveereeiiinnnns
Premium or annuity considerations waived under

disability or other contract provisions....
Aggregate or other amounts not allocable by State.
Totals (Direct Business)
Plus Reinsurance Assumed...

Totals (All Business)

Less Reinsurance Ceded..........cocovevieiiniecniineenns
Totals (All Business) less Reinsurance Ceded

40,309,681 |...

Direct Business Only
4

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

8,084,406

8,084,406

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

.69,3
... 64,561
.69,421,683

57,123 |

58998.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 58 from

94 above)

OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus

58998)(Line 58 above) XXX
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from

overflow page oo XXX e oo i Lo e e [
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11

4. Q - Qualified - Qualified or accredited reinsurer.
5. N - None of the above - Not allowed to write business in the state.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

CNO Financial
Group, Inc.

FEIN #75-3108137  DE

Design Benefit
Plans, Inc.

FEIN #36-3496297  IL

40|86 Advisors, Inc.

FEIN #22-2403791  DE

CDOC, Inc.

FEIN #51-0406066  DE

Performance Matters
Associates, Inc.

FEIN #75-2113604  IN

Business Credit
Administration Corp.

FEIN #82-1511404  IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205 DE

K.F. Agency, Inc.

FEIN #36-4036794  IL

FEIN #42-1351112 1A

American Life & Casualty
Marketing Division Co.

Bankers Life Advisory
Services, Inc.

FEIN #47-1590388  IN

FEIN #47-1481527  IN

Bankers Life
Securities, Inc.

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re, Ltd.

FEIN #98-1733208 BMU

CNO Management
Services Company

FEIN #74-1499663  TX

Optavise, LLC

FEIN #02-0677999  DE

Benetek Corporation

FEIN #52-2173098  FL

Washington National
Insurance Company (1)
NAIC #70319
FEIN #36-1933760  IN

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

Conseco Life Insurance
Company of Texas
NAIC #11804
FEIN #81-0626335 TX

EA Canada
Development ULC

CAN

NOTES:

All subsidiaries are 100% owned unless otherwise indicated.

Indiana General
Investment Corp.

FEIN #38-4050689 DE

Colonial Penn Life
Insurance Company
NAIC #62065
FEIN #23-1628836  PA

Bankers Conseco Life
Insurance Company
NAIC #68560
FEIN #11-2857098  NY

Resource Life
Insurance Company

NAIC #61506

FEIN #47-0482911  IL

NAIC #61263

Bankers Life and
Casualty Company (1)

FEIN #36-0770740  IL

Indiana General
Investment Trust

FEIN #82-6734899 DE

C.P. Real Estate
Services Corp.

FEIN #13-5405610  NJ

lllinois General
Investment Corp.

FEIN #37-1872060  DE

lllinois General
Investment Corp. Il

FEIN #92-0331670  DE

Green Bay Trail
Investment Corp. (2)

FEIN #99-3502780  DE

CNO Financial
Investments Corp.

FEIN #36-3215139  IL

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) These entities were formed in June 2024.

lllinois General
Investment Trust

FEIN #82-6734872 DE

lllinois General
Investment Trust Il

FEIN #92-6075387  DE

Green Bay Trail
Investment Trust (2)

FEIN #99-6652364 DE

1% 89.1% [9.9%

CNO Services, LLC

Conseco Marketing, L.L.C|

FEIN #35-1989489  IN

FEIN #35-1965822  IN
1% 90%  [9%
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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,
AA-3191555 CNO Bermuda Re, Ltd. .....ccccevvnneeee .|cboc, Inc. ... .. | Ownership.. ..}.100.000 ...|CNO Financial Group,
38-4050689 Indiana General Investment Corp. . [Washington National Insurance Company ..... Ownership.. ..}.100.000 ...|CNO Financial Group,
82-6734899 Indiana General Investment Trust .| Indiana General Investment Corp. ....... . | Ownership.. ..}.100.000 ...|CNO Financial Group,
13-5405610 C.P. Real Estate Services Corp. .|Colonial Penn Life Insurance Company ....... |Ownership.. ..}.100.000 ...|CNO Financial Group,
36-3215139 CNO Financial Investments Corp. ... . |Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group,
37-1872060 Illinois General Investment Corp. . |Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group,
82-6734872 Illinois General Investment Trust .| !Tinois General Investment Corp. Ownership.. ..}.100.000 ...|CNO Financial Group,
92-0331670 Illinois General Investment Corp. Il . |Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group,
..| 92-6075387 .. Illinois General Investment Trust |l .| Tinois General Investment Corp. Il Ownership.. ..}.100.000 ...|CNO Financial Group,
99-3502780 .. Green Bay Trail Investment Corp. ........ Bankers Life and Casualty Company . | Ownership .100.000 ...|CNO Financial Group,
99-6652364 .. Green Bay Trail Investment Trust Green Bay Trail Investment Corp. . Ownership .100.000 ...|CNO Financial Group,

..| 75-3108137 ..
51-0406066 ..
22-2403791 ..
.| 36-3496297 ..
75-2113604 ..
82-1511404 ..
..|51-0331205 ..
36-4036794 ..

42-1351112 ..
..[47-1590388 ..
47-1481527 ..

47-3850374 ..
02-0677999 ..

81-2631673 ..
52-2173098 ..
.| 74-1490663 ..
35-1965822 ..
35-1965822 ..
.| 35-1965822 ..
35-1980489 ..
35-1989489 ..
35-1980489 ..

CNO Financial Group, Inc. ..
CDOC, INC. wovveveveiiiriniene
40186 Advisors, Inc. .........
Design Benefit Plans, Inc. .
Performance Matters Associates, Inc. ...
Business Credit Administration Corp. ..
40186 Mortgage Capital, Inc. .......
K.F. Agency, Inc. ..ccccceeunnnnnnnn
American Life & Casualty Marketing Divisio

Co.
Bankers Life Advisory Services, Inc.
Bankers Life Securities, Inc. ............

Bankers Life Securities General Agency, Inc.

Optavise, LLC
EA HR Acquisition, LLC
EA Canada Development ULC
Greenlight Educators LLC
Benetek Corporation
CNO Management Services Company
CNO Services, LLC
CNO Services, LLC ...
CNO Services, LLC
Conseco Marketing, L.L.C.
Conseco Marketing, L.L.C. ........
Conseco Marketing, L.L.C. ........

. |Publicly held

. |CNO Financial Group, Inc

.|CDAC, Inc.

.|CDAC, Inc.

. |EA HR Acquisition, LLC

.|cooc, Inc. ...

. |CNO Management Services Company

CNO Financial Group, Inc. ....
CNO Financial Group, Inc. ..........

CDOC, INC. weveveeneeeeneeennns
cbac, Inc. ...

cbac, Inc. ...

cbac, Inc. ...

cbac, Inc. ...

cbac, Inc. ...
cboc, Inc. ...
Optavise, LLC

Optavise, LLC
Optavise, LLC ..

cboc, Inc. ...
CNO Financial Group, Inc. .............

CNO Services, LLC
CNO Financial Group, Inc. .............
CNO Management Services Company

Ownership

. | Ownership
. | Ownership..

Ownership
Ownership

Ownership..

Ownership

Ownership

Ownership..

Ownership

Ownership
Ownership

. [ Ownership
.. | Ownership..
. [ Ownership

Ownership

Ownership..

Ownership

. | Ownership
Ownership..
. | Qunership
. | Ownership
. | Ownership

.100.000 ...
..4.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

..89.100 ...

..9.900 ....
.. 1.000 ....

..90.000 ...

..9.000 ....
.. 1.000 ....

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...

.|CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

Asterisk

Explanation

0100

CNO Financial Group, Inc.

is the Ultimate Controlling Entity of the HOTAING COMPANY GIOUD. ...ei.eiiieitieitieiteete et et et et et e et e st e et e e aeeeaeeeaeeeaeesh e e s e e aeeaseeaeeeaeeeaeeea e e eaeees e e s e easeea s e em e e ea e e oa e e eaeees e e e e e s e easeea e e emseee s e ea e e 4Heenm e e s e e aseeaeeeaeeoaseea e e ea e e oa e e b e e e e eas e em s e emeeea e e ee e e ea e e e e e s e en s e ea e e ea s e ea s e ee e e eaeeee e e aR e e b e en bt enbeenbeenbeenseaneenneenaeennean




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

domicile and electronically with the NAIC? ... NO

Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO

Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should

be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e N/A

Explanation:

None

None

None

None

None

None

None

Bar Code:

6 8 5 6 0
6 8 5 6 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 8 5 6 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 8 5 6
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 8 5 6
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 8 5 6 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 8 5 6 0 2 0 2 4 4 4 9 0

o
—

0 3
0 3
0 3
0 3
0 3
0 3
0 3

o o o o o
I S S E—

o
—
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OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gem.......... omme ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........cociiiiiiiiiiiiiiiniiese e [oeeeeseesiee e [ooeiei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) .......... | A ... BN ... A NGB ... A ... B ..
6. Total gain (loss) on disposals ..........cccceccvevee.... NN - B - BN - DA - - DR - - e
7. Deduct amounts received on disposals ..... B PR W N DN BN B N B e SRR
8. Deduct amortization of premium and mortgage infillest PNEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECCrucdilitcrest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 15,880,603 .... 15,887,361
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 16,387,525 15,880,603
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI .........cccccovierieieieueeeeeeiseieieie e [oeeeeeeeeeeiens 572,364,705 |................ 531,281,980
2. Cost of bonds and stocks acquired .... 53,460,736
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals ....(963,088)
6. Deduct consideration for bonds and stocks disposed of ... 11,212,002
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 600,813,538 572,364,705

SI101
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC 1 ()t et et b et n b e e 367,693,864 |................ 10,525,352 |...cooiuinine. 25,361,660 |..cocveeeereicinnne 68,226 |....c.conc.. 357,884,234 |............... 367,693,864 |................ 352,925,782 |...coeenee. 348,214,276
2. NAIC 2 (@) ettt b bt bbb bt a b e b e bt b et bt bt bttt ea bt eneteenens [re s 217,516,535 |....ccooveeeee 26,289,520 |..covcirinnn. 3,774,153 | (2,087,881)|.............. 215,488,816 |................ 217,516,535 |......cc.cc. 237,944,021 |.oovennne. 215,955,376
3. NAIC 3 (8) coveeietieiiieieieie ettt ettt b sttt e et s bRt s et s st s s h b s ettt esesesesenene e s esenesenesens [eeeeenen e 6,479,345 [ e 373,423 | 2,090,594 |..cooirinn 6,463,518 |.ocviernnee 6,479,345 |.....coooee 8,196,516 |.ocveeriennnee 6,448,822
LT Y (@2 - PSPPSR WSRO 746,903 [ [ [ 338 | 746,576 |...c.covvviicicnne 746,903 |...ocvvicine. TA47,241 | 746,251
5. INAIC 5 (8) coveveeeriiiiieie ettt ettt ettt ettt be bt s ettt s et h b s sttt s s b b s st s ss st sesesese e s esesesenesesenens [ererereinn et ee s s e en et nnenens [oeetetee s st eaeies [eeenet e enes [eees e enens [eeeeeaei e nnensornen et sesaen [oeeeeer e e
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es
7. Total Bonds 592,436,647 36,814,872 29,509,236 71,277 580,583, 144 592,436,647 599,813,560 571,364,725
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
N2 (2SSOSR HOSRR 1,000,000 [o.evveeiececieirirriieieinines o o [ 1,000,000 [.cooovvvecennnne 1,000,000 [.cocovvvecennnne 1,000,000 [.cocovveecennne 1,000,000
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000
15. Total Bonds and Preferred Stock 593,436,647 36,814,872 29,509,236 71,277 581,583,144 593,436,647 600,813,560 572,364,725
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments

NONE

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

S103, SI04, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 11,729,652 |...coeeeee 9,959,626

2. Cost Of Cash eqUIVAIENTS ACGUITEA ............ccooiiieieeeieececececieie ettt ettt a sttt et eses e s s s s s s e s et esessssssassasesesessssasssesasess [eresensnsasesneas 72,447,042 | 67,282,379

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

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

5. Total gain (I0SS) ON QISPOSAIS ........c.ceieieiereeeteeeecii e te et eteaees st et et s e s s e st sesesesesessas s sesesesessssasssasssesesesesessssassssesesesessanas |oesesesesesesenensasnaeaneeas [0 (2,353)

6. Deduct consideration received 0N QISPOSAIS ................c.cueuevieiieeeiiiieteteseseee et eee e etesesses s et esssesesesessss s st ssesesesesessnssssssssesesesenns |oeseeseseneaenens 72,610,351 | 65,510,000

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 11,566,353 | 11,729,652
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 11,566,353 11,729,652

S108




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
04052J-CM-7 ......... AZ INDL DEV AUTH SF MTGE REVEN ......iieeerenieeeeeennaeeeeereneeeeernnne e e eeenenneeeeennnnneeeenne | oevevnnnnnnnnns Joennid 08/21/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeeeeeeee e e e e ee e e e e e e s e e e e e e e e e e e e e e e eennnneeeeennnnnneeene eeeennnnaeeeennnnnneeeennnnnaenees Joermnnaanneennnnnannees 1,675,000 [..oeevveenneeeeinnnnns 1,675,000 |... 1.B FE
60416U-GK-5 ......... MINNESOTA ST HSG FIN AGY ..vvvviiiiiiiiiiiiis i eeerrni e ennnns s snnnnnns | eeeeeennineenes fonnnd 07/10/2024 ..... RBC CAPITAL MARKETS LLC .. . R 1,000,000 |.eevvenniiiiiinnnnnnns 1,000,000 |...
641279-B5-2 ......... NEVADA ST HSG DIV SF MTGE REVE .......iieeeeruuereermnnnnaraernnnnnseennnnnnnssennnennssseennnnnnsseeenne | seeesenssnnenes |oennns 08/22/2024 ..... JP MORGAN SECURITIES LLC . ..ueeeeeesnuneeeeennnusneaeeennunnaesennnnssesennnnnaseeennnnnnsaennnnnnssseene |reeennnnnsseennnnnnsssernnnnnnereee Joerennnssseernnnnnseees 1,000,000 J.eevveneiiiiiinnnnes 1,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,675,000 3,675,000
042730-AE-1 ......... ARROW ELECTRONICS INC .eeveeeeeeeeeie e e eeeree e e e e eeei e e e e eenne e e e eennne e e eeennnneeeeennnnneeeenne | seeevnnnninnnns Jonnnd 08/09/2024 ..... BARCLAYS CAPITAL INC ... 1,017,830 |oeeeieieiiiiie 1,000,000 |...
059165-EP-1 ......... BALTIMORE GAS & ELECTRIC .vvvvniiiiiiiiiiiiiiiiiiiin e srirei e srrnnis s nnnnns s snnnnnnseens | aeeeeennnnnenes fonand 07/24/2024 ..... L0 I L0 1o 1 R RPN - < .|| B FE . 1,000,000 |...
06051G-HU-6 ......... BANK OF AMERICA CORP ....eeeeeeieeeeeennneeeeeeenne e e eeemnnn e e eeernnneeeeernnnanneeernnnneneennnnnnnees | seeevnnniinnnns Joonnnd 07/24/2024 ..... BOFA SECURITIES INC ...eeeeenieeeeeeeee e e e e eeee s e e e e e e e e eeene e e e e eennnn e e e eennnanneeeennnnnnaes [oeeernnnnneeeermnnnaneeeennnnnaeeee Jreeennnnneeeernnnnneeeeees 868,240 |ourriiiiiiiiinniinnnns 1,000,000 |...
12515G-AD-9 ......... L0 R [SSUUUUURRRUUUIN IR 09/25/2024 ... PERFORMANCE TRUST CAPITAL PARTNERS ....eevvieiiiiiiiiiiiiiiii e sinnis e rennis s snnnnnssennnnes orerrrnnnnnnnnnnnnnnnnennnnnnnees foerennnnnneeennnneeees 993,242 |, 1,000,000 |...
169905-AH-9 ......... CHOICE HOTELS INTL INC eeeeieeieen e e eeeeee e e eeeeee e e e e eenie e e e e ennne e e e eemnnnneeeennnnnneeeernnnn | sevvvnnnninnnns Joennnd 08/09/2024 ..... BARCLAYS CAPITAL INC ..eeeeeni e e eeeee e e e eeee e e e e e s e e e e e e e e e e e mnne e e e e ennna e e e eennnnnneeene [oeeeennnnneeeermnnnnneeernnnnnnnees [reernnnnnneeennnnnnenee 1,015,375 s 1,500,000 |...
17327C-AR-4 ......... CITIGROUP INC 08/09/2024 ..... LT 0 I 0 T RO RPN 1Y - T [+1) ) FO . 1,000,000 |...
24703T-AK-2 ......... DELL INT LLC / EMC CORP ... 08/09/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeieeeeeeee e e e eeene e e e e e e e e e e e e e e e e ennne s e e eennna e e eeennnnnneeene [oeeernnnnnneeermnnnaneeeennnnnnnnee [oeeennnnneeeeennnnenees 1,302,800 |oeeviiiiiiiiiniiinnes 1,000,000 |...
26441C-BP-9 ......... DUKE ENERGY CORP 07/24/2024 ..... BOFA SECURITIES INC ..evieiiiiiiiieiiiiiii e eesni e s s nnnna s s nnnnnnnees [oeesrnnnnnnneennnnnnnnnennnnnnnees foevrnnnnneeeenn 1,374,315 |, 1,500,000 ...
20444U-BM-7 ......... EQUINIX INC .... 07/24/2024 ..... BOFA SECURITIES INC ...eeeeeneeeeeeeee e e e e eee s e e e e eeee s e e eemnn s e e e eennns e e e eennnaeeeeennnnnnaes [oeeeennnnnneeermnnnaneeermnnnnneeee [reernnnnneeeeennnnnneeeens 028,270 |ouriiiiiiiiiiiiiinnens 1,000,000 |...
302491-AY-1 . ..|FNMC CORP ........ 08/09/2024 BARCLAYS CAPITAL INC 1,000,000 |.
36262G-AG-6 . ..| GXO LOGISTICS INC .. 08/09/2024 BARCLAYS CAPITAL INC 1,000,000 |.
378272-BV-9 . ..| GLENCORE FUNDING LLC . 08/09/2024 BARCLAYS CAPITAL INC 1,500,000 |.
37940X-AR-3 ......... GLOBAL PAYMENTS INC 08/09/2024 ..... BARCLAYS CAPITAL INC ..eeeeen e e eeee e e e eeene e e e e e e e e e e e e e e e e e ennne s e e e eennaeeeeemnnnnnneene [eeeernnnnneeeernnnnaneeeennnnnnenes Joeeennnnnneeeennnnnnees 1,502,010 |oooiiiiiiiiiiiinns 1,500,000 |...
404119-CW-7 ......... HCA INC 08/09/2024 ..... B R ROPPPD - 8. 1< 11+ T FO . 2,500,000 |...
44107T-BC-9 ......... HOST HOTELS & RESORTS LP 08/07/2024 ..... GOLDMAN SACHS & €0 . .eeeeeeeeeeeeeeeeee e e e eeene e e e e ee e s e e e eenas e e e e ennna s e e eennnnnnneeeennnnnnes [oeeernnnnnneeermnnnaneeeennnnnneees [reernnnnneeeeennnnaneeeens 984,860 |oeeviiiiiiiiiiiiiinins 1,000,000 |...
512807-AX-6 ......... LAM RESEARCH CORP ....vvuiieiiiiieeiiiiiiie e s e einii s cenii s e s ennnis s s e nnnn s s snnnnnnssesnnnnnnnses | aeeeennnnneenes fouand 07/24/2024 ..... BOFA SECURITIES INC ..evieiiiiiiiieiciiiiie ettt s e ssnnia e s s nnnnnnnees [oresrnnnsnnnesnnnnnnnnnennnnnnnees [oeernnnnnneeennnnn 040,810 | 1,000,000 |...
690742-AH-4 ......... OWENS CORNING ... e e e e e e e e e e e e e e e e e e e e e s e e e e ennne e e e e eennaeeeeennnnnneeeennnn | sevvvnnniinnnes Jonnad 08/15/2024 ..... HSBC SECURITIES INC «.eeeeeeeeeee e e e eeeee e e e e eee e e e ee e e e e e e e e e e e eennn e e e e eennnnneeeeennnnn [eeeeennnnaneeermnnnaneeeemnnnnneeee [reeennnnnneeeennnnaeees 1,685,720 |ooiiiiiiiiiiiiinns 2,000,000 |...
854502-AN-1 ......... STANLEY BLACK & DECKER | evvveniiiiiiiiiniiiiiiiiin i seresi e srrsnis s ennnns e sssnnnnnsnnns | aeeeennnnnnenns fonnnd 07/24/2024 ..... BOFA SECURITIES INC .. R 1,000,000 |...
92556V-AF-3 ......... VIATRES INC et e et e e e e e e e e e e s e e e e e e e e e e nnnn e e e e e nnnnneeeeennnnnneeenns | seeernnniinnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC .. 683,760 |veeeeeeeeenniaeeeens 1,000,000 |...
94974B-GU-8 WELLS FARGO & COMPANY .. 08/09/2024 BARCLAYS CAPITAL INC ... 1,323,270 [oveiiiiiiniinieiens 1,500,000 ...
00084D-AV-2 . ..| ABN AMRO BANK NV ......... . 08/09/2024 BARCLAYS CAPITAL INC
00182Y-AC-9 . .| ANZ BANK NEW ZEALAND LTD . C.. 08/09/2024 BARCLAYS CAPITAL INC ... N
018820-AD-2 ALLIANZ SE C.. 08/27/2024 CITIGROUP GLOBAL MARKETS INC .. 1,000,000 |...
03938L-BH-6 ......... ARCELORMITTAL SA ... C.. 08/09/2024 BARCLAYS CAPITAL INC ... 1,500,000 ...
225313-AK-1 . ..|CREDIT AGRICOLE SA . C.. 08/09/2024 BARCLAYS CAPITAL INC ... 1,000,000
829929-AE-8 . .. [SIXST 2023-23A C ... C.. STIFEL NICOLAUS & CO INC . 1,500,000
87938II-AU-7 . .| TELEFONICA EMISIONES SAU . C.. BARCLAYS CAPITAL INC ... 1,500,000
9285711-CB-4 . o[ VODAFONE GROUP PLC .vvuuuiiiiusenniisiisssssissiesssssesersssissssesssssssssnnssnsssssennsnssssannsnnnns Covevvvvnnnnnns |......08/09/2024 ... BARCLAYS CAPITAL INC ...iiuuuuniiiiiuunniisiiuuineesiissuneeeseeunsssesseasnnnssseennnnssessesnnnssseeee [ooeressnnsesernnsnnsssssrnnnnnsnsee |ooressnnssssresnnnnnnes 1,500,105 [..oovvvvenniiiiinnnnns 1,500,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 33,139,872 35,500,000 393,799 XXX
2509999997. Total - Bonds - Part 3 36,814,872 39,175,000 393,799 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 36,814,872 39,175,000 393,799 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 36,814,872 XXX 393,799 XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36205D0-CC-0 |GN 387167 ...ooevvevriiiiiiiiiiiiiiiiiiiiieieeeeieeees [ . 09/01/2024 . | MBS PAYDOMN . ... . 10/15/2025 .
..383830-P3-4 |GNR 2023-47 JA ...ooooeiiiiiii [ . 08/09/2024 . | VARIOUS 1,085,182 |.... .1,085,522 |.. .1,593 . 06/20/2042 .
.. 38383W-UG-9 |GNR 2023-48 LA ...coooeeeieieiiiiiiiieeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... ..109,026 |.... .109,340 |.. . 09/20/2051 .
..38383X-AC-8 |GNR 2023-43 AB ......oeeeeiiiiiiiiiiiiiiee [ . 09/01/2024 . | MBS PAYDOUN ... . 04/20/2048 .
.. 38384E-QP-3 | GNR 2023-130 AC ...coooeeiiiiiiiiiiiiiiiiieieeeeeees [ . 09/01/2024 . | MBS PAYDOMN ... . . 02/20/2052 .
.. 38384E-112-7 |GNR 2023-136 EA ....ooovvvveeeeieeeiieieeeeeeeeeeees [ . 09/01/2024 . | MBS PAYDOUN ... .. 129, 129,196 129,196 |.... . 10/20/2089 .
0109999999. Subtotal - Bonds - U.S. Governments 1,549, 105 1,548,813 1,545,225 695 695 XXX
..3137H9-DC-0 |FHR 5270 AB ......evvvnninniniiiiiiiiiiiiiiiii [eeeeens . 09/01/2024 . | MBS PAYDOUN .....ooovveeees |ovneniiiniinnnninnns e 27,104 [ 27,104 [ 27,020 [onninnnnnnnn 27,098 [ounniniiiiniiin oo [ T RN 7 . 01/25/2049 .
..45120Y-4D-5 | IDAHO ST HSG & FIN ASSN SF MTG ......ooevveeeens [oeennn . 07/01/2024 . | SINKING FUND PMT ........ |oeeeeeeeeeeiiniiiins Joeeeeennn 20,000 ...t 20,000 ... 20,000 fo.eeeeennn20,000 [oeeeivinnnnnnnn fooviiiiiiiiinns K . 01/01/2054 . (1.B FE .
..45656R-CX-8 | INDUSTRY CA SALES TAX REVENUE ............ccoewn [oeeenn . 08/06/2024 . |HILLTOP SECURITIES INC ...(2,992) | ..(2,992) |... . 01/01/2051 . [1.E FE .
SECURITY CALLED at
..57419T-1I6-4 | MARYLAND ST CMNTY DEV ADMIN DE ......ccevvvvvnns [ereenn . 07/31/2024 . 1100.000 ...ooeeeereeeeninins e e 125,000 [o.eveeeee. 125,000 |........... 121,321 |........... 121,384 | |t 3,616 [ovvvrriiiiiinn e 3,616 [ovvvrerniiinnn e 125,000 . 09/01/2044 . (1.B FE ....
SECURITY CALLED at
..57419T-2J-3 | MARYLAND ST CMNTY DEV ADMIN DE ......cevvvvvvnns [ereenn . 07/31/2024 . 1100.000 ...oooeeerreninenins e e 220,000 [oveverennns 220,000 |........... 220,000 |........... 2 O O R (SRR RN R 220,000 . 09/01/2046 . (1.B FE ....
..60416T-4P-0 | MINNESOTA ST HSG FIN AGY ...ccovvveeeeeeeeeeeeeees [ . 08/02/2024 . | VARIOUS ... 15,000 ...15,000 ...15,000 |.... 15,000 |.... ..15,000 |.. . 01/01/2048 . (1.B FE ....
..67756Q-5N-3 | OHIO ST HSG FIN AGY RSDL MTGE ..........eevvvvnn [oreeenn . 09/01/2024 . | SINKING FUND PMT . ....5,000 ....5,004 |.... ...5,000 |.. . 09/01/2043 . (1.A FE ....
WELLS FARGO SECURITIES
..678908-4E-1 | OKLAHOMA ST DEV FIN AUTH .| 08/06/2024 . [LLC ..oevvvveiiiiiiiiiiiiiies | o000, 966,220 |l 1,000,000 |........ 1,000,000 |.... N Y 1,000,000 |.. . (43,780) |....... (43,780) . 05/01/2052 . [1.A FE .
..72205R-GE-6 | PINAL CNTY AZ REVENUE OBLGS . oo |oeeee.. |. 08/06/2024 . [BARCLAYS CAPITAL INC ... |..eeevveevvevennnnne [ooo... 1,008,820 |........ 1,000,000 |........ 1,016,090 |........ ...(2,419)|. 249 ) e, 1,008,566 |.. L. 254 ............ 254 . 08/01/2052 . [1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,412,104 3,463,185 3,424,750 (1,791) (1,791) 3,427,961 (66,317) (66,317) XXX XXX
..001306-AB-5 | AHS HOSPITAL CORP .....ooovvvvviiiiiiiiiiiiiiiieeees [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.oeeeeeeeeenenenness |oee.. 495,185 |.......... 500,000 |...........512,535 |........... 510,526 [c.evvvvevennnnn v (74) | e (174) [ [ 510,352 [oeevvevvviiinnnn fornnne (15,167) |....... (15,167) . 07/01/2045 . (1.D FE .
..00442V-AA-5 | ACE 2006-ASP3 A1 .... . 09/25/2024 . | MBS PAYDOUN ... ...10,7% |.... 11,231 ). . 06/25/2036 . [1.A FM
..02148G-AD-5 | CWALT 2007-0A8 2A1 . 09/25/2024 . | MBS PAYDOUN ... .8,482 |. . 8,539 | . 06/25/2047 . [1.A FM .
..04621X-AJ-7 | ASSURANT INC . 08/09/2024 . [ BARCLAYS CAPITAL ..908,147 |. .998,392 .(3,032) |. . 03/27/2028 . |2.B FE
..05610C-AJ-3 |BMO 2023-C4 AS . 08/09/2024 . [BARCLAYS CAPITAL 1,027,723 |. .1,026,073 . (43,613) |. . 02/15/2056 . [1.A ........
..05946X-IIF-6 | BAFC 2005-3 1A23 .........cooevieiiinininnnnnnenns [ . 09/01/2024 . |MBS PAYDOUN ............... |.... . 06/25/2035 . [1.A FM .
..073879-LN-6 |BSABS 2004-AC6 AT ...coevveeeeeiiiiiiiieeieeeeeee [ . 09/01/2024 . |MBS PAYDOUN ............... |.... . 11/25/2034 . |3.C FM
..12515D-AR-5 |CD 2017-CD4 Ad ......ooooeeirrnnnii [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . (2,161) ... .1,008,509 |.. . 05/10/2050 . [1.A ........
.. 12638P-CP-2 | CSMC 2007-3 2A19 ...ooviiiiiiiiiiiiiiiiieicceeeeens [ . 09/01/2024 . | MBS PAYDOUN ............... ()] .32 . . 04/25/2087 . [1.A FM .
.. 126408-HK-2 | CSX CORP ....vvvvvvvvvvvinnnnninnssnnssssnnssssnnnnnnns [ oeeees . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... ..1,000,000 .... 870,370 |.... 1,662 |... 873,174 |.. . 03/01/2048 . [1.G FE .
.. 16163Y-AE-4 | CHASE 2016-SHT M4 .....oevmnnnis [ . 09/01/2024 . | MBS PAYDOUN ......cooevvees |oovenniiiiiniiiiiins Joveeeennnn 5,686 [oenieeeenes 5,686 |............ 5,234 |.... L32) ...5,686 |.. . 04/25/2045 . [1.A ........
..166756-AU-0 | CHEVRON USA INC .......ovvvvvvrnnnnnnnnninnnninnnnnns [ eeeeens . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 1,027,290 ..1,000,000 ..1,056,580 |........1,048,521 |.... . (946) |... .1,047,575 |.. . 11/15/2043 . [1.D FE .
.. 19260M-AA-4 | COIN 2017-1A A2 ..ooovviviiiiiiiiiiiiiiiiiiiiiceeees [ . 07/25/2024 . |MBS PAYDOUN .....ooooveiies Jooeeieeiiiiiiiiins e 3,125 [oeiiiiiens 3,125 ....3,103 |............. 3,103 |.... L2 ...3,125 |.. . 04/25/2047 . |2.C FE
..202795-JY-7 | COMMONWEALTH EDISON CO 08/09/2024 . [BARCLAYS CAPITAL .. 974,040 ..1,000,000 ..997,570 |. ..997,647 |. .997,668 . (23,628) |. . 02/01/2083 . 1.F FE .
..232434-AE-0 | CWALT 2006-0C8 2A3 . 09/25/2024 . | MBS PAYDOHN ... 4,179 .4,050 |. 4,198 | . 11/25/2036 . [1.A FM .
..302947-AE-6 | FREMF 2016-K60 B .... 08/09/2024 . | BARCLAYS CAPITAL INC ..1,500,000 .1,436,370 |. . (23,946) |. . 12/25/2049 . (1.A ........
.. 32028P-AE-5 |FFML 2006-FF11 2A3 .......ovvvvvvininiinniininnnnns [ eeeeenn . 09/25/2024 . |MBS PAYDOUN ......coooevees |oovnnniniiiiiininins e 4,830 [ 4,830 . 08/25/2036 . [1.A FM .
.. 33853G-BM-4 | FSMT 2021-12 B2 .....oevvvviviiiiiiiiiiiiiiiiiiieens oo . 09/01/2024 . | MBS PAYDOUN .....oooeeveees |ovneeniniiiiiininnns |oeeeennnnnn 6,282 [, 6,282 . 11/25/2051 . [1.G ........
..345287-AF-3 |FORDL 2023-A B ..cooevvieiiiiiiiiiiiiiieeeeeee [ . 08/09/2024 . | BARCLAYS CAPITAL INC .. ..1,000,000 (1,176) |........ (1,176) . 06/15/2026 . (1.B FE .
..35708W-AU-4 | FREMF 2017-K71 C ...ovvvvvrnniniiniiiiniiiiiiiiiiins [ eeeeen . 08/09/2024 . | BARCLAYS CAPITAL INC .. ..1,000,000 . (41,890) |....... (41,89%0) . 11/25/2050 . [1.A ........
..362334-GT-5 | GSAA 2006-5 2A3 ........cevvviiiiiiiiiiiiiiiiiiieens [ . 09/25/2024 . |MBS PAYDOUN .....oooevveees |ovvnnniiiiiiiiinnnns el 4871 [, 4,871 . 03/25/2036 . [1.A FM .
.. 362334-MH-4 | GSAA 2006-6 AF6 .......cooeeiiiiiiiiiiiiiiiiii [ . 09/01/2024 . | MBS PAYDOUN ... ....9,219 . 03/25/2036 . [1.A FM .
..362341-8T-7 | GSAA 2005-12 AFS ....ooovvviiiiiiiiiiiiiiiiiiiieees [ . 09/01/2024 . | MBS PAYDOUN ... ... 2,350 . 09/25/2035 . [1.A FM .
..380130-AG-9 | GMALT 2022-3 C ...eevvvvvvrrrrrerrrrrrrrrreerrnennnns [eeeeens . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .1,000,000 (4,762) |........ (4,762) . 08/20/2026 . [1.E FE .
..38237T-AA-9 | GOOD 2022-3CS A 09/22/2024 . | MBS PAYDOUN ... 30,729 . 07/20/2049 . [1.F FE .
..38237V-AA-4 | GOOD 2023-1GS A .. 09/20/2024 . | MBS PAYDOUN ... 18,064 . 02/22/2055 . [1.F FE .
..39121J-AE-0 | GREAT RIVER ENERGY ... . 07/01/2024 . | SINKING FUND PHT ... ...63,591 . 07/01/2038 . [1.G FE .
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..440327-AK-0 | HORACE MANN EDUCATORS CO ......ooovvvvevverennnnns [oeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... ..999,400 |.... . 187 ... L (11,277) |....... (11,277) . 12/01/2025 . 2.B FE ....
.. 45257V-AB-2 | IMSA 2007-3 A1B .......evvvrmrninnnniiniiiiiiiiiiinn [ eeeeens . 09/25/2024 . | MBS PAYDOUN ............... ... 1,675 |.... 35 . 09/25/2037 . (1.A FM ....
..46590K-AE-4 | JPMCC 2015-JP1 A5 ..eevvvviiiiiiiiiiiiiiiiciiiiiees [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 01,022,923 |.... (7.817) ... . 01/15/2049 . [1.A ........
.. 465978-AN-4 | JPMMT 2023-1 AdB ........ooooeeiinnnnnnn [ . 09/01/2024 . | MBS PAYDOUN ............... ...38,389 |.... . 06/25/2063 . [1.A ........
..46651T-AB-7 |HENDR 2018-1A B ....oovvvviiiiiiiiiiiiiiiiiiiiieeens [ . 09/15/2024 . | MBS PAYDOUN ... ...16,230 |.... . 10/15/2074 . 2.A FE ....
..477600-AB-9 | JIMMY 2017-1A A21T L..oovvvviiiiiininninniniininins [ oo . 07/30/2024 . | MBS PAYDOUN ... ....2,500 |.... . 07/30/2047 . 2.B FE ....
WELLS FARGO SECURITIES
..576360-AQ-7 |MASTERCARD INC .....coovvreriiiiiinniii [ . 09/05/2024 . |LLC .ooovveiiiiiiiiiies ........ 1,643,691 (372,527) |...... (372,527) . 03/26/2050 .
..50562V-BD-8 | BERKSHIRE HATHAWAY ENERG ..........coovvvveeeennns [oeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 497,072 |.... . (13,010) |....... (13,010) . 11/15/2043 .
..61945V-AA-9 |MSAIC 2023-1A A .ovvvvvviiiiiiiiiiiiiiiiieieieeeees [ . 09/20/2024 . | MBS PAYDOUN ... ...28,425 |.... . 06/20/2063 .
..64352V-NZ-0 | NCHET 2005-C M1 .. 09/25/2024 . | MBS PAYDOMN . 10,232 |. . 12/25/2035 .
..64828\1-BK-2 | NRZT 2017-3A B3 .. 09/01/2024 . | MBS PAYDOMN . 11,909 |. . 04/25/2057 .
..65535V-PD-4 | NAA 2005-AP3 A3 .. 09/01/2024 . | MBS PAYDOMN . . 08/25/2035 .
..65637K-AB-6 | NHELI 2007-1 2A1A . |- 09/25/2024 . | MBS PAYDOUN . . 02/25/2037 .
..73316P-DS-6 | POPLR 2005-3 M1 ..... veeeee. |- 0970172024 . | MBS PAYDOUN ... . 4,256 . 07/25/2035 .
..74251V-AA-0 | PRINCIPAL FINANCIAL GRP ......ccoovvviiiiiiiinnnns [oeeenn . 07/24/2024 . | BOFA SECURITIES INC .... 788,872 |.. . 10/15/2036 .
..75156W-AE-3 |RAMP 2006-RS4 M1 ........ooooerrirnnnnin [ s . 09/25/2024 . | MBS PAYDOMN ... . 07/25/2036 .
..75157D-AC-8 |RAMP 2007-RS2 A3 .....cooeeiiiiiiiiiiiiiiiiiieieeees [ . 09/25/2024 . | MBS PAYDOUN ... . 06/25/2037 .
..76112B-S0-4 |RAAC 2005-SP1 2A3 .....eevvmmemnnmninininniiniiiinns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ............... . 09/25/2034 .
.. 78448P-AF=7 | SMB 2015-A C ...ovvvvvrnnnnnnnnniniiiiiiiiiiiiiiiiinn [ eeeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 10/15/2048 .
L.B1744L-AA-2 | SEMT 2007-2 A1 ..oevviiniiiiiiiiiiiiniiiiiiiiiiiins [ eeeeenn . 09/20/2024 . | MBS PAYDOMN ... . 06/20/2036 .
..86358E-RC-2 | SAIL 2005-2 M3 . 09/25/2024 . | MBS PAYDOUN . . 03/25/2035 .
..86359D-VD-6 | SASC 2005-0PT1 A3 09/25/2024 . | MBS PAYDOMN . . 11/25/2035 .
..86360L-AF-3 | SASC 2006-WF2 M2 .... 09/25/2024 . | MBS PAYDOUN ... . 07/25/2036 .
..878055-AE-2 | HUNTINGTON NATIONAL BANK 08/09/2024 . | BARCLAYS CAPITAL INC . 02/27/2025 .
..90355D-BH-5 | UWM 2021-INV5 B2 ....... 09/01/2024 . | MBS PAYDOMN K .. . 01/25/2062 .
..911365-BF-0 | UNITED RENTALS NORTH AM ...oooveeiiiiiiiiiiiiieees [ . 07/24/2024 . | BOFA SECURITIES INC .... . (2,864) |........ (2,864) . 05/15/2027 .
..924921-AB-5 |VERUS 2022-5 A2 .....cccovviiiiiiiiiiiiiiiiiiiiiii [ oo . 08/09/2024 . | VARIOUS . 1,228,169 . (20,992) |....... (20,992) . 04/25/2067 .
.. 92538N-AC-1 | VERUS 2022-4 A3 .......eevmmmniiiniin [ eeeenn . 09/01/2024 . | MBS PAYDOMN . ... 17,488 . 04/25/2067 . (1
..92530X-AA-2 | VERUS 2023-6 A1 .....ooooeiiiiiininii [ . 09/01/2024 . | MBS PAYDOUN ... .. 64,147 . 09/25/2068 . (1
..93364E-AA-2 | WMHE 2007-HE3 1A ....oovvviiiiiiiiiiiiiiiiiiiiiiiens [ eeeen . 09/25/2024 . | MBS PAYDOMN ... . 05/25/2037 . (1
..93034J-AD-6 | WMABS 2006-HE2 A4 .......ccooviiiiiiiiieeeeieee [ . 09/25/2024 . | MBS PAYDOUN ... . 05/25/2036 . (1.
..95003K-BK-7 | WFMBS 2021-INV1 B3 . . |- 09/01/2024 . | MBS PAYDOMN ... . 08/25/2051 . [2.B ........
..13607H-R5-3 | CANADIAN IMPERIAL BANK .. . |. 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .... 888,200 |.... 1,132 . 04/07/2032 . [1.F FE ...
..37952U-AE-3 | SEACO 2014-1A A2 .... C..... |- 07/18/2024 .| MBS PAYDOMN ....4,28 | K R . 07/17/2029 . [1.F FE ...
..48241F-AB-0 |KBC GROUP NV ...... C..... | 07/24/2024 . |BOFA SECURITIES INC X ..1,000,000 ..1,013,460 |. 1,011,230 |. .1,009,797 5,163 |.. . 01/19/2029 . [1.G FE ...
..67078A-AD-5 |NVENT FINANCE SARL . C..... |- 08/09/2024 . |BARCLAYS CAPITAL INC ... |. . 1,476,750 ..1,500,000 ,497, K . 1,498,699 |. . 1,498,870 (22,120) |.. . 04/15/2028 . [2.C FE ...
..716973-AH-5 |PFIZER INVESTMENT ENTER . C..... | 07/24/2024 . |BOFA SECURITIES INC .... |. .. 941,960 ..1,000,000 ..899, K ..899,619 |. .899,989 L4197 ). . 05/19/2063 . 1.F FE ...
..90352J-AC-7 | UBS GROUP AG .. |C..... . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... ..974,630 |........ 1,000,000 |... .. ...........995,565 |.... .996,160 |.. (21,530) . 03/23/2028 . [1.G FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 23,791,377 24,712,019 24,385,063 24,515,868 24,533,764 (742,386) XXX XXX
2509999997. Total - Bonds - Part 4 28,702, 126 29,672,936 29,393,473 29,487,436 29,509,237 (807,110) (807, 110) 1,130,624 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 28,702, 126 29,672,936 29,393,473 29,487,436 29,509,237 (807,110) (807, 110) 1,130,624 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
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5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 28,702, 126 XXX 29,393,473 29,487,436 16,749 16,749 29,509,237 (807,110) (807, 110) 1,130,624 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

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 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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

EO06, EO7, EO8, E09, E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

The Bank of New York Mellon .. New York, NY ..o oot oot Jooreres oo oo v (1,435,069)|.......... (1,342,906)............. (780,608)
JPMorgan Chase Bank ............... New York, NY ..o fooe o oo e e e 186,877 |cceenee. 239,743 | 680,926
KeyBank National Association
................................................. Cleveland, OH ..o foee e freveeeeins foereenienceneenies o foreninenn.. 265,284 ... 259,572 |.............. 289,922 |..
The Northern Trust Company ... Chicago, IL ..oooooovevvvnnns oo oo 0.410 | 21,812 | o 502,078 |.....ccne.. 445,457 ..o 569,217 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX [ XXX 21,812 (480,831) (398, 133) 759,457
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 21,812 (480,831) (398,133) 759,457
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

21,812

(480,831)

(398,133)

759,457

E13




I4E

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7

Code Rate of Interest

Description Date Acquired Maturity Date

Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

381410-27-3 .......

|GOLDMAN SACHS FIN SQ GV-FST ...evvieiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiiiees

11,566,353

8309999999

. Subtotal - All Other Money Market Mutual Funds

11,566,353

11,566,353
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