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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets

1. Bonds (Schedule D) ........ccccciiiiiiiiiiiiiiieeese s [ 605,244,600 |........cevvrrrriccerernes oo 605,244,600 |................ 571,364,725

2. Stocks (Schedule D):

2.1 Preferred stocks ... ..1,000,000 1,000,000 |... 1,000,000
2.2 Common stocks ...
3. Mortgage loans on real estate (Schedule B):
B0 I =] 1= o T SO SO PO PTEROR TP
3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 4] T =T (ot =Y O R SO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvevieieienieieieieeeieieseeenes [eeeseseeseieseeieseseseeeesieses [orterinieiinte ettt steerees eeeeeiesseieseseeseese s eenees [eeeeeseeesesees e eae s eaenens
4.3 Properties held for sale (less $ ..o,
=T a oW o] = g o1 OO APPSR RO OTRORP RO RPN
5. Cash($ .ovvevevrinnn 420,022 , Schedule E - Part 1), cash equivalents
[ J 18,157,572 , Schedule E - Part 2) and short-term
investments ($ ..o , Schedule DA) ......ccoooovvveveveens fooeiiiice, 18,577,594 | e 18,577,594 |........co..... 11,608,124

6. Contract loans (including $ premium notes) ...... 8,059,004 33,943 | 8,025,060 |...cocoveenee. 7,158,422

7. Derivatives (Schedule DB) ....

8. Other invested assets (Schedule BA)

9. Receivables fOr SECUNMLIES ...........ciiiiiiiiiiieiiieeee e [ [ [ [
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...coovoviveveuceeeieieicieieieiens foeeereneeeneas 650,393,764 |....ooveeeeen 33,943 |.............. 650,359,821 |................ 607,011,874
13. Title plantsless § ..o charged off (for Title insurers
14.  Investment income due and accrued .. 7,594,213 7,594,213 | 6,637,125
15.  Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection|....................... 317,702 | 5,844 | 311,858 | 297,450
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccoeeveveiiieieueeeeceeeeeee s [eeeeeeeeeeens 8,906,645 ..o e 8,906,645 |....coveene. 8,539,587
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ )
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coiuiiiiiiiiiiiieieeieeieeeeee o [oeesie s sesiees [oreeies e s [oeeie s
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccvvcevrvvins reeiimniiiiiiicciceiciis o o oo
16.3 Other amounts receivable under reinsurance CONracts ...........ccccevvveees foveiiiiiiiiiiiiiiiiiiiiiis o oo [
17.  Amounts receivable relating to uninsured plans ............ccccoeoieiiiiiiiiniineins e [ [ o
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....ccccccoeeenene. 183,800 .o oo 183,800 |..ccooveeeeenee 1,540,802
18.2 Net deferred tax @SSet .........occvurerriicieieieiieceieeeseeeeiseeeeeseseeeneeseseeseees foeeeininnenn. 21,490,980 014,881,164 |l 6,609,821 | 7,010,351
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and software
21.  Furniture and equipment, including health care delivery assets
(B e ) et [ 248,854 ..o 248,854 | ..o e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ..................ccccoceeveeeerens orreeneeieieeene 12,777 oo [ 12,777 | 6,186
24. Healthcare ($ cooeoeverrereeeeceeeeenes ) and other amounts receivable ...... [....ccccccoeenne. 1,812,658 |...cccceveneee 1,782,659 | 29,998 | 42 368
25.  Aggregate write-ins for other-than-invested assets ... fooririiiiiriniriins o oo e
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvveuiuevereirieieeeieieiseeseie e e 690,961,397 |..cceveeeneee 16,952,464 |................ 674,008,933 |................ 631,085,742
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo | ) ) OO PSR USROS
28. Total (Lines 26 and 27) 690,961,397 16,952,464 674,008,933 631,085,742
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 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)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current Year Prior Year
1. Aggregate reserve for life contracts $ ............... 267,001,358 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ...........ccocovvvvveevien Modco Reserve) . 234,431,358

2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, COl. 6) .....cccovevveviiiiicee
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
. J U discount; including $ ... 294,386 accident and health premiums (Exhibit 1,
Part 1, Col. 1, SUM OF INES 4 @NA T4) ... .i ittt ettt et et ettt e et eteeteeteeaeeteeaeesesmeeseaseeseenesneaneeneenesnesnesnessens [eoosisi e 795,891 [l 736,722
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONTACES .......... ...
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 ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........ccccccevvreinnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
LI and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18. Amounts held for agents' account, including $ ..706 agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates .............ccccoeeiiriiiiiinnnn,
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

....3,131 assumed and $

3,408,643 2,858,157

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

582,275,304 550,601,615

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

582,275,304 550,601,615

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

36.1

2,000,000 2,000,000

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $

in S.(-‘-:;;arate Accounts Statement) ........ 89,733,629 78,484 128

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 91,733,629 80,484,128

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 674,008,933 631,085,742

DETAILS OF WRITE-INS
2501.  Unclaimed funds
2502.
2503. et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 3,408,643 2,858,157

3,408,643 2,858,157

3101.
3102.
3103.
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)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health CONraCES ..............ccoeueueeiiririeieeeeeeesesesee e e 95,077,113 | 87,898,275
2. Considerations for supplementary contracts With life CONINGENCIES ...........cceuiiiriiiiiiicieeieceee et .. 105,863
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) 30,245,315 |... . 27,302,974
4. Amortization of Interest Maintenance Reserve (IMR, Line 5) 616,955 [....cocviirinne. 633,329
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEAERM ...........ocouiiiiiiiiiiiiii ettt ettt st saeesaeesaeeneeneeneeana|eare e et e e b e et e s s s seeseesreeans [oeessessseesre e s e e s e e aeeaennes
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. Total (Lines 1 to 8.3) 125,090,441
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operations Summary, Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieiiesieecieesieesteesteesreeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .. 31, 352 670 40,494, 710
20. Totals (Lines 10 to 19) ... 81,750,230 |.cceevirrnnnne 92,085,548
21. Commissions on premiums, annuity considerations, and deposit
B 1 T i IR 7o i OSSOSO
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1, 2, 3, 4 and 6) 17,230, 213 . 16,028, 080
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 2,290,650 |....cooviennne 1,878,608
25. Increase in loading on deferred and uncollected premiums 107,642 e 899,444
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 110,181,984 118,521,663
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 15,757,400 |..ooveveiecnnne 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) 15,757,400 |...coveveiecnnne 6,568,778
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 3,256,829 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 (108S€s) (LiNE 31 MINUS LINE 32) .....c.cueuiiieiiiieicteeieeeee ettt ettt ese s e s sessss s s ses et 12,500,570 |.covveceiiernne 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 $ .......ccccccuvvune (278,757) transferred to the IMR) (10,590) 70,296
35. Netincome (Line 33 plus Line 34) 12,489,980 |.......ccoce.... 4,956,377
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2) 80,484,128 76,720,303
37. Netincome (Line 35) ... 12,489,980 |...
38. Change in net unrealized capital gains (Iosses) less capital gains tax Of & e e [
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax (740,294)
41.  Change in NONAAMItLEd @SSELS ..........c.ccicieiiiiiicierciceieeee sttt ettt st esesesssesssesssesesesssnsssssssesesesesssnsssssenesesesenerssesnenenennnenenes (900, 004) i 388,847
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus NOES .........cccceeriereeneeniieieeie e
49. Cumulative effect of changes in accounting principles ..
50. Capital changes:
S0 T =1 X OSSR (OO T OO SOSOUR ROV EREUTO OO
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 ..
LS O 11V o (=T g o S (o TR ) (oo (g o] o 1= £SO UTY RO PP PRRP WP
53. Aggregate write-ins for gains and losses in surplus ..........
54. Net change in capital and surplus for the year (Lines 37 through 53) 11,249,501 3,763,825
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 91,733,629 80,484,128
DETAILS OF WRITE-INS
08.301. Legal recoveries from settlements with third parties ...
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398)(Line 8.3 above) 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)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

CASH FLOW

-

-
-

12.

13.

14.
15.

16.

17.

18.
19.

© © ©®© N o o &M 0 N

Cash from Operations

Premiums collected net of reinsurance

Net investment income
Miscellaneous income

Total (Lines 1 through 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:
7 T = o g Lo PRSPPSO

12.2 Stocks ....

12.3 Mortgage loans

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase/(decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 MiINUS LINE 14) ........oiiiiiiiiiiiieeie et
Cash from Financing and Miscellaneous Sources

Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

1 2
Current Year Prior Year

................. 94,651,526 |................. 86,780,428
28,971,533 |.cceviine 26,537,968
9,150,000
123,623,060 122,468,396
................. 50,087,026 |................. 51,100,037
................. 28,440,533 |................. 25,439,883
1,618,255 (274,419)
80,145,813 76,265,501
43,477,247 46,202,895

...................... 980,000 |-
............................... 10 | (2, 383)
................. 56,535,688 |................ 11,209,648
................. 90,484,005 |................ 53,460,727
................... 2,630,580 |.....ooocveeencens
93,114,586 53,460,727

872,710 915,689
(37,451,608) (43,166,769)

SR = To T ot Yo i (T Lo ST RO PP NPT

16.4 Net deposits on deposit-type contracts and other insurance liabilities ..o (162,409) v, 4,474

16.5 Dividends t0 STOCKNOIAETS .............cciiiiiiiiii e bbb b bbb e b r e aesre s [se e b e s b e s e s e bbb ens [seebesse e

16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas 1,106,241 (1,027,900)
Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecerreenne 943,832 (1,023,426)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ........cccccoovvuevereririiiennns 6,969,471 2,012,700

Cash, cash equivalents and short-term investments:

19.1 BEGINNING OF YEAI ......cuiiivitetiiieectcte vttt sttt bt s se st be b s e s st s s s e st b bt s e s s bbbt sn st b st ssn et et b s s s sesese b s s snsnse et ene s e nenceee 11,608,124 |......cccvvenenee 9,595,424

19.2 End of year (Line 18 plus Line 19.1) 18,577,594 11,608,124

Note: Supplemental disclosures of cash flow information for non-cash transactions:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [..cccooverenee. 95,077,113 [ 54,426,283 |.....ooveeee 4,897 | 29,521,245 11,124,688
2. Considerations for supplementary contracts with life contingencies ..............ccccccoecies forini XXX R
3. Netinvestment iNCOME ..........ccerveveirieerieieiiee e .. 30,245,315 |... 14,440,232 |.
4. Amortization of Interest Maintenance Reserve (IMR) 616,955 |.ovoveeiiiiiienn 160,905 | 28 [0 122,565 s [ 333,46
5. Separate Accounts net gain from operations excluding unrealized gains or losses ......
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ..............ccoooiiiiiiiiiiiiiiee s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........ceeeriueiiiiierieieniiieenieessireesnee [reeriee e [eeeiieeei s [eeeiie e enns [ [ [ e D, & GO RSP KRR
8.2 Charges and fees for deposit-type CONraCtS ..........c.eeiciiiiiiiiiiiiiiiiicriicciieriees [ [ eies [ snes |orree s ssnessiees [oreee e snee s eseees forveeesneenns XXX eevveeeiees | D00 G AU RN
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 110 8.3) .cevvevereereieieeeieireeennes 125,939,383 61,050,318
10, Death BENEFILS .......cuuiiiiiiccccc e et 20,044,106 |.....cccvvvnee 20,043,425
11.  Matured endowments (excluding guaranteed annual pure endowments) . .87,650 |.
12, Annuity DeNEfits ......coouiiiiiiiiieee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ..........ccccoovevviies oiiiiiiniiiii s
15.  Surrender benefits and withdrawals for life CONtracts ............cccceeeererieerireriseeseeeens [ereeerieeneeeas 8,188,749
16.  GTOUD CONVEISIONS ...eeiieeiiuieiiaeeaauieeeaaeaaaneseeaaeaaanseeeeaeaaanssneeasaaanssneeeeaaanssseeasaannssneeans |esissseeeessnnnseeeessninneeeens |oersinseeeesnnneeeeesssnneeeees
17.  Interest and adjustments on contract or deposit-type contract funds .41,
18. Payments on supplementary contracts with life contingencies ..............cccecevveeveeeiens |oereeenennene, 112,460 |
19. Increase in aggregate reserves for life and accident and health contracts .. 31,352,670 ,244,645 23,332,240 ,217,330) XXX
20.  Totals (LINES 1010 19) ...cuiuiuiiiiiiiiicicee it e 81,750,230 ..o 32,228,095 30,454,436 |......coovviiicceiies o 19,067,815 |.............. XXXt e [
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only) 8,800,135 |... 5,164,752 |. 1,932,913 |... ..1,702,470 |. XXX
22. Commissions and expense allowances on reinsurance assumed ..............c.cccevveeeeeens [eereeeeeieseseseenens 3,113 | 3,088 oo 1O o o Joesesesese e seseseee D et XXX s o
23. General insurance expenses and fraternal expenses....................... ...17,230,213 |... . 12,266,581 |. 1,904,977
24. Insurance taxes, licenses and fees, excluding federal iNCOMe taxes ...........coceveeeveees |overereineeniens 2,290,650 |..cooovrerennne 2,173,168
25. Increase in loading on deferred and uncollected premiums 107,642 | 107,549
26. Net transfers to or (from) Separate Accounts net of reinsurance............cccoceeevceeniiices foeviiniiiiiiiiiies. e
27. Aggregate write-ins for deductions ............ccocceiiiiiiiiiennnen.
28, Totals (LINES 20 10 27) ...evuiieiiieiiieieriete sttt 110,181,984 51,943, 184 47 33,472,603 22,861,174 1,904,977
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceveueuirierinierenieienisieeeeesesesnenes |ooeeeieeieeinenns 15,757,400 |.....ccoovvveneeee 9,107,135 | 5,676 | 1,516,432 [ [ 3,037,208 | [ 2,090,950 [eoveveeiieiiieieeeeee
30. Dividends to policyholders and refunds to members ...........ccccceiiiiiiiiiiniicnieeeeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......cccvoevrueerieresieeesenenesieeenes [reerieieiieiens 15,757,400 |.....ccoovvveneeee 9,107,135 | 5,676 | 1,516,432 [ [ 3,037,208 | [ 2,090,950 [eoveveeiieiiieieeeeee
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns 3,256,829 2,285,522 1,189 329,752 201,021 439,346
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) 12,500,570 6,821,613 4,487 1,186,680 2,836,187 1,651,604
34. Policies/certificates in force end of year 101,066 91,559 1 1,594 7,912 XXX
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cccociiiiiiiiiis Joieniniiiiieciicncieniiies [ o o e [ [ [ |
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
24 O O O O O O RO OO U RO PRI RO
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........cccccviiviiiiiies [oemniiiiiiiiiiicciiccciiciiis [ eicniins [ enees | nees e s e e [eee e e e e e e enre e e [ere e e e e e e e [eee e e e e [eee e e e
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ................. .54,426,283 ... 43,879,811 [... .10,546,472 |...
2. Considerations for supplementary contracts with life contingencies .. D.9.0 I D.9.0 U XXXvvvvvvnnnnn
3. Netinvestment income 6,463,131 |... 5,309,633 |... 1,153,486 |...
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccoeververenenens [ooeeeneniennnns 160,905 |- [ 131,666 [..eeeeeeeeeeiieies feeneeees o 29,238
5.  Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,

administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ............ccccceevveeiiiiiininnnn.
9. Totals (LiNes 110 8.3) ...uiviiiiiiiiiiiiie it 61,050,318 49,321,110 13 11,729,195
10, DEath DENETILS ..ottt .20,043,425 .18,485,032 1,558,493
11.  Matured endowments (excluding guaranteed annual pure endowments) . ....87,650 ....87,650
12.  Annuity benefits
13.  Disability benefits and benefits under accident and health contracts ...
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group CONVEISIONS ........uvvvvvvvvrrrirriririniineennnnennennns
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies ...................

19. Increase in aggregate reserves for life and accident and health contracts ... 9,244,645 6,276,623 (431) 2,968,453
20.  Totals (LINeS 1010 19) ..eeviriiiiiiiiiiie e [erreeeneeea 32,228,005 |.eoveeieeieeieeieeiee e 26,754,796 |...ooveeeeeieenn (531) |+ eeeeeeesieenieenieeieen [ e 5,473,831 [ooeeiiiieieieiees o s [ o
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed .. .
23.  General iNSUranNCe EXPENSES .......ccceviiiiiiiiiiiiiiiiiiiiiiieeeieeeee e et e e ee e eeeeees
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance. .
27.  Aggregate write-ins for deductions ................eeeiiiiiiiiiiiiiiiii

XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX...

1,990,876 |..
176, 465

28.  Totals (LINES 20 10 27) ..eeviuviiiiiieiiiie et 51,043, 184 42,505,466 (550) 9,438,267
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..........cccocueves foreeireeiinnns 9,107,135 |- [ 6,815,643 |....ocoiiiee 563 |- [ [ 2,290,929 |.eeeiieieeieeieniene e o s [

30. Dividends to policyholders and refunds to members ..............cccceeeeiiiiinnnns
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |-ssereereens 9,107,135 |- o 6,815,643 |..cooeiiiiieee 563 [ e [ 2,290,929 | e s s e
32.  Federal income taxes incurred (excluding tax on capital gains) .................. 2,285,522 1,813,768 118 471,636
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) 6,821,613 5,001,876 445 1,819,292

34.  Policies/certificates in force end of year 91,559 81,943 9,616

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...............
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1 .......cooceeiiiiiiiinnnns

(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are @ffeCcted. ..o
(c) Individual and Group Credit Life are combined and included 0N ...oooiiiiiiiii i page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........cccoeriiiiiiiiiiiiiiiics O O O O Ul RN
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) ....
10, Death Denefits ..o | 88T o 803 [t 879 | s [ [ e nnieies [reeeeaee e
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts .
20. Totals (LiNes 1010 19) ..o [ (117) i (821) e 205 e fererrireecssrenniees [ oeeeeseneennisenesennsininieene [ereeseeeisise st rennns [rereee e eees
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28. Totals (Lines 20 to 27) . 47 (355) 401
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 MINUS LiNE 28) ........c.ccueueiuiiiiriiiiieieeieeseereeeeeee e eseese e ese e sse s [oreeesesesinseeneeneens 9,000 | 1,780 e, 3,896 |ueieieieieirieereereeis [ [ eenns [oereeee s seene [ereesee e nnene [oeeeerese e
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 MiINUS LiNE 30) ........cecveuierierierieeeeereereereereeseeseeseeseesesseeseens feeeseseseseeneeneenn 9,000 [ 1,780 e, 3,896 |ueieieieieirieereereeis [ [ eenns [oereeee s seene [ereesee e nnene [oeeeerese e
32. Federal income taxes incurred (excluding tax on capital gains) .. . 1,189 371 818
33. Net gain from operations after dividends to policyholders, refunds to members and federal
income taxes and before realized capital gains or (losses) (Line 31 minus Line 32) 4,487 1,409 3,078
34. Policies/certificates in force end of year 1 1
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(
(
(
(

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

Line 1

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

d) Individual and Group Credit Life are combined and included on




€9

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts .29,521,245 ...29,521,245
2. Considerations for supplementary contracts with life contingencies ....
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ..
7. Reserve adjustments 0N reiNSUrANCE CEABM .........uuuiiiiiiiiiiiie ittt e et e e e e e e e e e s e abe et e e e e e bbb e e e e e anbaneeeeaas
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNS ............ foueeriiiiiiiiii e e i i e |
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3). 34,989,034 34,889,565 79,023 20,446
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts
16.  GroUP CONVEISIONS ....eevviiiuiiiieeeiiiiiiieeeeaniieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds ...
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts .... 23,332,240 23,469,838
20. Totals (Lines 10 to 19) .. 30,454,436 .. 30,429,148
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES ........ccuuurreeiiiiuiirieeeiniieeeeesaaiereeeesannes
24. Insurance taxes, licenses and fees, excluding federal income taxes ..
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 33,472,603 33,433,004 20,715 18,884
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 1,516,432 |.ccoeeeeee 1,456,567 |..eeeeeeeeeeeceeeeeeees e eeeeis oo [oeee e 58,309 oo 1,562
30. Dividends to policyholders and refunds t0 MEMDETS ..........uiiiiiiiii e e e s e e eneaeees .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) .................... 1,516,432 |.ccoeeeeee 1,456,567 |..eeeeeeeceeceeeeccees e eis e [ 58,309 |eoeieeeeeeeeeeas 1,562
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 329,752 317,669 11,754 328
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before realized capital
gains or (losses) (Line 31 minus Line 32) 1,186,680 1,138,892 46,554 1,234
34. Policies/certificates in force end of year 1,5% 1,572 13 9
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiie et sneesnneesne |resiiessiteeesnessieessreeesnes |oriee e e srees [eree e e [eee e e e [rree e [ree e [eee e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

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

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts ...11,124,688 |... .... 2,230,699 |. ....8,151,465 |.
2. Considerations for supplementary contracts with life contingencies .. . . N
3. Netinvestment income ...14,440,232 |... ...14,348,064 |.
4. Amortization of Interest Maintenance Reserve (IMR) . 333,462 |... 331,377 |.
5. Separate Accounts net gain from operations excluding unrealized gains or
losses

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

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts 20,284,185
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .

25,898,382 2,278,108 22,830,905 789,369
XXX L XXX...
L XXX
L XXX... .|
. 1,865,287 |.

XXX

18.  Payments on supplementary contracts with life contingencies X N XXX
19. Increase in aggregate reserves for life and accident and health contracts ... (1,217,330) (1,265,787), 60,431
20.  Totals (LINES 100 19) 1ueruirurieirierieieeieeseeseeeeesieseeseeseeseeseeseesesseeseeseeseesees|erenienieas 19,067,815 [+.eeveieeiierieniens Joeeeneneneneninnies Jorenenen 1,853,312 Lo o e [ [ [ o [ 16,908,445 |........ccuene 306,058

21.  Commissions on premiums, annuity considerations and deposit-type

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

... 1,702,470 |... ... 1,441,584 |,

1,696,353 |
25151 |

208,649 | ..
27116 |

002,005,561 |..
8 323

28.  Totals (LINeS 20 10 27) ....uuiiiiiiiiiiiii e 22,861,174 2,191,823 19,991,533 677,819
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) 3,037,208 [..eeeeeeeeiieeeeeeeies e o, 86,285 .ooeiicieiieeeeeiiiies foeeeieeeeeeesiieeeeees fereeeeeeiieeeeeeeiies feeeieee e eeirereees foreeeeeeeeiieeee e | eeieeees o [eeeeeennns 2,839,372 |cccvveeeeann. 111,550

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) ..

3,037,208 |....cooieiiiiiieieins [ e 86,285 ..o o Lo e [ [ [ o 2,839,372 | 111,550

32.  Federal income taxes incurred (excluding tax on capital gains) 201,021 17,913 159,816 23,291
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) 2,836,187 68,372 2,679,556 88,260
34.  Policies/certificates in force end of year 7,912 1,278 5,291 1,343
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.

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

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

[ o

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
Reserve December 31 of prior year .....
Tabular net premiums or considerations .....
Present value of disability claims incurred .
Tabularinterest ...
Tabular less actual reserve released ..............ccccooeiiiiiiicicieins
Increase in reserve on account of change in valuation basis .........
Change in excess of VM-20 deterministic/stochastic reserve over
NEt PrEMIUM MESEIVE ......uiiiiiiiiieieeetee ettt
Other increases (net) .

.140,301,725 |....

.116,803,979 |...

7. .

8. Totals (Lines 1t07) ... B 173,665,324 |.oooceiiiiins [ 142,349,468 |........ccooenv 815 [ e [ 31,305,041

9. Tabular cost .......coocevernenene. ...15,324,878 |... e 12,025,843 ... .3,298,650 |...
10. Reserves released by death ............cccocoeeiiiiiininenccceeeeseen [ 5,352,286 |..cvoviiieeiiiine e 5,146,719
11. Reserves released by other terminations (Net) .........cccccovveveveeeins foererceeens 3,431,791 [ [ 2,096,302 |....cooeeveeen 831 i e o 1,835,058 s s s s e
12.  Annuity, supplementary contract and disability payments involving

life CONtINGENCIES .......ooiiiiiiiieee e [ neiieieeieeis [ [ [ [ [ [ s [ e [ [
13.  Net transfers to or (from) Separate Accounts ............ccccceeeiicnninne
14.  Total Deductions (LINES 910 13) ......cccoeueveiriieriereieieieeieieiesesieinas 24,108,954 19,268,865 815 4,839,274
15.  Reserve December 31 of current year 149,546,370 123,080,603 26,465,767
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year .............c.cccoccvueues |reeeenes 113,124,610 | foveie 93,338,490 [ [ o o 19,786,120 [.ovviveveieiccceeies [ [ oo o
17. Amount Available for Policy Loans Based upon Line 16 CSV 105,238,600 87,088,839 18,149,761

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

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

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

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

1. Reserve December 31 of prior year

2. Tabular net premiums or considerations ...

3. Present value of disability claims incurred

4. Tabular interest

5. Tabular less actual reserve released

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

8. Totals (Lines1t07) ..

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

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

contingencies
13. Net transfers to or (from) Separate Accounts
14.  Total Deductions (LINES 910 13) ...c.eoviiieicreieeceeeeeeeee et 11,668 8,195 3,472
15. Reserve December 31 of current year 17,696 15,388 2,307
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YT ...........c.cevveveveveuereaeeeeeeeeeieeenens [ 13,864 | LR IO N OO U RO SO SO
17.  Amount Available for Policy Loans Based upon Line 16 CSV 13,864 13,864

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included 0N ... page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

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

17

Amount Available for Policy Loans Based upon Line 16 CSV

1. Reserve December 31 Of PHOK YEAT ...........ccceueieiieieeieieieiieeieie ettt sssessesesessssssssssesessssssnsssesessssssssnsesessssssnsnsess |resceeeennenes 94, 108,008 [oiiiiiiiiiinn 92,614,902 ... [ [ [ 1,490,151
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
4. TADUIAE INEEIEST ...ttt s st et es e s s s st esesesesnan s esssesesesessasssasasssesesesesesssssssssesesesesnnsnsnes [renesesssnsneneene &3 81,088 [coverriiiririnene, 2,729,599
5. Tabular less actual reSErve rlE@aSEA ...........ceiiiiiiiiiiiiiei ettt sttt et e bt e neesesneesnnesneesneesseenseessesnsessesnnesnnesnnens [resreesensennnennnnns (80, 008)|ocuiiiiiiiiiiiie
6. Increase in reserve on account of change in Valuation DASIS ............ccoiiiiiiiiiiie e re s [eesieeite st [
7. Otherincreases (Net) ......ccccoeoereiiieiieieeeeeeee e
8. Totals (Lines 1t07) ...
9. Tabular cost .......cccceevviienns
10. Reserves released by death ............c.cccceeee.
11.  Reserves released by other termiNatioNS (NEt) ...........iiiiiiiiii ettt ees
12.  Annuity, supplementary contract and disability payments involving life contingencies
13. Net transfers to or (from) Separate Accounts .
14, Total DedUCHONS (LINES 90 13) ...oiiiiueiiieiiiiicieieieieeeeeete ettt e s bbbt s st s st s s bbbt ns st b b s s s b st s s s s s s s 7,192,330 7,029,137 163,193
15.  Reserve December 31 of current year 117,437,293 116,084,740 1,352,553
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAL ..........c.cccvvvieieiiereieieeeeseteteteiseessae e ssssssssse st sssssese st sssssesesesesssnsssesesessssnsnsesesesns |rescsesesssnsnins 99,028,296 |.........cecc... 99,028,296 |.....vuevevieeiriieirieinieines [ [t ettt et

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

® N OEWN =

©

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

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

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

17.

16.

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

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds ....543,838
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ... 485,572
17. Net investment income (Line 10 minus Line 16) 30,245,315
DETAILS OF WRITE-INS
0901. Miscellaneous investment income (142) ..(142)
0002, e oo a e ae e R e e ReeaeeaesaeeaeeaeeRe e Rt e aeeae e Rt e ReeaeeReeaeeaeeaeeaeeaeeaeeaeeaeeaeeaeeae e e eaeeaeeaeeae e e ean e e e e eneeeeean [oeeeee e e e e e e e e e e e ea
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above)

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

(9) Includes $

accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

investment expenses and $

interest on surplus notes and $

............... 419,541 amortization of premium and less $

for company’s occupancy of its own buildings; and excludes $

amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

amortization of premium.

............... 601,974 paid for accrued interest on purchases.
........................... paid for accrued dividends on purchases.
........................... paid for accrued interest on purchases.

interest on encumbrances.

paid for accrued interest on purchases.

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

interest on capital notes.

(i) Includes$ ..o depreciation on real estateand $ ... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government BoNdS .........cccccueeeeeveveveiciereiereans oo 64,255 | [ 84,255 | e
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. (1,448,759) (1,448,759)|...
1.3 Bonds of affiliates .... .
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans .
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,

above)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

R LIFE AND AC

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FO
1 2

CIDENT AND HEALTH CONTRACTS
5 6

3 4 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
FIRST YEAR (other than single)
1. Uncollected . 107,305 [oeveeieeieirieniiniees 102,072
2. Deferred @and GCCIUET .........c.oiiiiiiiiiiiiti ittt b ettt ettt ebe bt b e bt be bt bt ekttt ebe bt bt et [en e 2,673,700 |ooveeeeeeirieennen. 2,673,700
3. Deferred , accrued and uncollected:
L T 1T RSP UR USSP URURURURUY STURORORPROR 2,781,005 |oooeeeeeeeeeeeeee 2,775,772
3.2 REINSUMANCE @SSUMEA ..ottt sttt e bt ettt e et eaeesseesbeesbee st ebeenseensesnnesseesneesneenseenseens|onesnesineninesteenbeenbeereeane
3.3 REINSUIANCE CEARM ......ooiiiiiiiiiii ittt ettt ettt beesbe e bt e bt e b e e nesena e et ..
3.4 NEt (LINE T+ LINE 2) 1.ttt et e e et e e e eeeeeeeeeeeeeeaeeaseaeeaseasesneaneaneaneaseanesnennens eetenienienee s naeane 2,781,005 [.ooooevieeiiene 2,775,772
4. Advance ,
L g TCYc 0 I - ST SRTSRTRRTR RTURURPRRPR 2,713,743 o 2,753,656
6. Collected during year:
L =Y SRR RSRTRRURTIY ITPRPRORRR 8,917,442 |..oovivine 7,563,144 .o [ [ [ 1,354,298
6.2 Reinsurance assumed
6.3 REINSUIANCE CEARM ..ottt ettt ettt e ae e ae e s heesbeeebe e be e bt enbeemseensesmeesseesbeesseennfoestnentee st e st e e bt eneeneene e [oenteneen e s e e e seesaeenreens .. R
. 8,917,442 .. 7,563,144 |.. 1,354,298 |.
7. 11,631,185 [ 10,316,800 1,314,385
8. Prior year (uncollected + deferred and accrued - adVANCE) ............coeiieriiriiriiniinierieesie e e 2,802,664 |........coceeene 2,916,145 | e [ [ (28,481) [ e
9. First year premiums and considerations:
L T 1T RSO UR UV RURURURURURUY STURORORPROR 8,738,522 |..ceeeeeieiene 7,400,656 1,337,866
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)
SINGLE
10. Single premiums and considerations:
10.1 Direct ....oovvvrvinenne 29,775,969 ..29,516,955 |.
10.2 REINSUIANCE @SSUMEA ......eiiuiiiiiiiiiiatie ettt et ettt ettt s ae e bt e e be e bt e bt e bt eaeeeaseeaeeeaeeebeesbeenbeenbeenneennesnnaoresbeenbtenbeetteaeeneseneeanes
10.3 REINSUFANCE CEUABM ...ttt ettt ettt e b et sbe e s bt e beebees [oeeebeesre e st e st e s e e |
10.4 Net 29,775,969 29,516,955
11.  Uncollected 513,360 |..eoeereireiiiniiniins 436,083
12. Deferred and accrued 16,412,638 |......cceevnennnee. 16,409,516
13. Deferred, accrued and uncollected:
I TRt T =Y USSR PR URUSURURURURIN NUSURURURPRO 16,893,529 |..ovcveeieines 16,816,472
13.2 REINSUIANCE @SSUMEA .......iiuiiiiiiiiiiiie ettt sttt ettt ettt ae e it e s bt e bt et e e be e bt e bt eneesnnesnnesneesbeenbeens [oreenesneninesines ... 32,469 ...29,127
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
14. Advance
15, LINE 13.4 = LINE 14 oottt ettt e et e et et e e st e Rt e Rt eReeReeR e e Rt e Rt ene e Rt eReeneereeneeneeneeneeneeneanen [ereeieeie s 16,197,369 |....oovvevieeens 16,366,400
16. Collected during year:
16.1 Direct 55,967,203 |....ccvrevrirninns 46,127,022
16.2 Reinsurance assumed
16.3 Reinsurance ceded , ,
55,958,115 |.. .46,113,735 |..
17. 72,155,484 |.. .62,480,135 |..
18.  Prior year (uncollected + deferred and accrued - advance) 15,592,862 15,713,522
19. Renewal premiums and considerations:
19.1 Direct 56,574,441 | 46,783,427
19.2 Reinsurance assumed .. 15,125 |..
19.3 REINSUFANCE CEUEBM ...ttt e et ettt et n e sinesanes [eaesnssnssee e ...91,939 ...91,939
19.4 Net (LINE 17 = LINE 18) ..o ittt ettt ettt ettt eese st e seeseeseeseeseeseeseeneeneeneeneaneaneas 56,562,622 46,766,613 4,897 4,290 9,786,822
TOTAL
20. Total premiums and annuity considerations:
20.1 Direct 95,088,932 [...cevvveerriennne 54,443,097 29,521,245 11,124,298

20.2 Reinsurance assumed

20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

...91,039
54,426,283

75,125 |..

20,521,245

11,124,688
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

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

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

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

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

First year (other than single):

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

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

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

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

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

6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
.......................... 3,113 [0 3,038 e 70 [ e D [ e
(3,113) (3,038 (70) (5)
3,113 3,038 70 5
........................ (B, 113 [ (3,038) | s (T0) [ o e (8) e o
................... 5,953,356 |....coverrenn 4,498,131 | o 1,922 L o 1,453,803 s e
................... 1,957,975 | 26,984 | o 1,930,997 i [ [ e
...................... 888,804 ..o 839,837 [ o o o 289167 [ o
8,800, 135 5,164,752 1,932,913 1,702,470




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

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

3.31 Other employee welfare
3.32 Other agent welfare

plans

plans

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

3.22 Payments to agents under non-funded benefit

1,770,180 |

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. Rent e 902,201 e [ 228 843 [ e e [ 1,126,844
2. Salaries and wages ... 3,849,942

780,001
115,125

6182

9.3 Aggregate write-ins for expenses .. 479,488 2,702,226
10.  General expenses inCUIred ..........cooovveneeneene [, 13,319,676 ..o [ 2,005,561 . l@) ...17,714,142
11.  General expenses unpaid Dec. 31, prior year .... ... 138,822 ... 1,225,002
12.  General expenses unpaid Dec. 31, current year ... 152,118 e e 22,905 [ 1,061,975 [ e e 1,236,998
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv.
(o184 (=T 1= T
15.  General expenses paid during year (Lines 10+11-
12-13+14) 2,006,861 1,904,977 483,928 17,702,146
DETAILS OF WRITE-INS
09.301. Investment advisory fees to affiliate .... .451,555 |... ...1,161,238
09.302. Data processing and other consulting fees . 1,003 |... 1,540,988
09.303. .o
09.398. Summary of remaining write-ins for Line 9.3 from
L3 = TN o= T O
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)

(Line 9.3 above) 1,770,180 479,488 452,558 2,702,226
(a) Includes management feesof § ... to affiliates and $  .eeeeriiiiiiiiee e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $ 7.0ther c.oueeeeeeeeeeeeeeans $
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ...
2. State insurance department licenses and fees
3. State taxes on premiums ...........ccceeeiiennns
4. Other state taxes, including $
for employee benefits 1,141,215 |.... .. 1,140,964
5. U.S. Social Security taxes . 313,796 |.... 357,776
6. Al other taxes ........cceevuvnn. 2,378 17,459
7. Taxes, licenses and fees incurred ... .. 2,205,327 |. 2,292,294
8. Taxes, licenses and fees unpaid Dec. 31, prior year s
9. Taxes, licenses and fees unpaid Dec. 31, current year........ (223,122) (8,632) (231,754)
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 2,466,544 95,430 1,644 2,563,618
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1through 4 ......c.ciiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and UNP@IG ........eeeeie e L e
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .........ccccccvvvvvvvvvinicn R . BN ... B ... QA SN ... B B ...
13.  Provision for deferred dividend contracts .................... N NG .. BN ... B ............ DAL .. DN N . DN ... DN . .............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15. Total Lines 10 through 14 ..o L N N Y B N o [,
16.  Total from prior year .......ccccceeeveeevviieeeeeenniineeeeeee SR .. NG ..... . ...... . B ...... . G ...
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

5
Credit
(Group and
Individual)

Group

0100001. 1958 CSO 3.00% NLP .... 182,230 |... . 182,230 |...
0100002. 1958 CSO 3.00% NJM ...
0100003. 1958 (SO 3.50% CRWM ..
0100004. 1958 (SO 4.50% NLP
0100005. 1958 CET 3.00% NLP
0100006. 1958 CET 3.50% NLP ...
0100007. 1980 CSO 4.00% CRWM ..
0100008. 1980 CSO 4.50% CRVM
0100009. 1980 €SO 5.00% CRUM ....cvovvreecrerereiiicecierereeien foreereieinennnn 1,082,002 |
0100010. 1980 CSO 5.50% CRWM ..
0100011. 1980 CSO 6.00% CRWM .. 291 o [ .
0100012. 1980 CET 4.00% NLP .... 263,525 . 263,525 |..
0100013. 1980 CET 4.50% NLP .... 593,611 . 593,611 |...
0100014. 1980 CET 5.00% NLP .... 49,592 ...49,592 |..
0100015. 1980 CET 5.50% NLP .... ...56,272 |.. ..56,272 |...
0100016. 2001 CSO 3.00% CRWM ....oeoveeeriieeieieeeeeeeeies [ 3, 856 954 e [ 3,856,954 |...
0100017. 2001 CSO 3.50% CRWM .. ... 12,193,979 |... ... 12,193,979 |...
0100018. 2001 CSO 4.00% CRWM .. ... 29,512,537 |... ...29,512,537 |...
0100019. 2017 CSO 3.50% CRWM ...oovviieciereieeeeeceeeeis oo 6,004,640 |.....coovereeereeieeeeees [ 6,004,640
0100020. 2017 CSO WM-20 3.25% NPR ......ocooevevereiieicieieieiens foreieiiiiicieinns 3,054,784 .o o 3,054,784 o [
0100021. 2017 CSO WM-20 3.00% NPR .......cooevevererriieiereiiiens e 2,003,456 |......oovererereiieeeeeies | 2,003,456 |.ovoviiiieieeeeeeees [
0100022. Anticipated Mortality > 2017 CSO VM-20 3.00%
NPR ettt |ereresisenseeeenas 5,479,074 [ oo oo, 5,479,074 |ooovviiiieeeeiiieies e
0199997. Totals (Gross) 148,621,731 148,604,051 17,680
0199998. Reinsurance ceded 59,946 59,946
0199999. Life Insurance: Totals (Net) 148,561,785 148,544,105 17,680

0200001. 2000A 5.50% Deferred 2000 .........cccoovvrvierererenenns

0200002. 2000A 5.25% Deferred 2001-2002 .............

0200003. 2000A 4.75% Deferred 2003, 2007-2008

0200004. 2000A 5.00% Deferred 2009 ...

0200005. 2000A 4.50% Deferred 2010 ...

0200006. 2000A 4.25% Deferred 2011 .......

0200007. 2000A 3.75% Deferred 2012-2013 ....................

0200008. 2000A 4.00% Deferred 2014 ......cocoovvivieveieenes

0200009. 20121AR 3.75% Deferred 2015-2016, 2019 ..

0200010. 20121AR 3.50% Deferred 2017-2018 ........

0200011. 20121AR 3.25% Deferred 2020, 2022 .................

0200012. 20121AR 3.00% Deferred 2021 ......ccooovveveverennns

0200013. 2012IAR 4.25% Deferred 2023 ..

0200014. 20121AR 4.50% Deferred 2024 ......

0200015. 1983a 8.75% Immediate 1990-1991 ....

0200016. Deposit Admin. Funds at Various Rates 1982 ... , ,

0299997. Totals (Gross) 101,312,054 XXX 101,312,054 XXX
0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) 101,312,054 XXX 101,312,054 XXX
0300001, 20004 4.5% .oevovveriieeeeieeeeeee e

0300002. 2000 1AM 4.5% ...ooooeeeereriieeeeeeeeeee e

0300003. 2012 TAR 3.75% ..oeveverereiieerreeereieeeeeeeie e

0300004. 2012 1AR VM-22 Non-Jumbo 3.50%-3.99% 2018

0300005. 2012 1AR WM-22 Non-Jumbo 4.00%-4.49% 2022 .... |..

0300006. 2012 1AR WM-22 Non-Jumbo 4.50%-4.99% 2023 ....

0399997. Totals (Gross) 1,125,239 1,125,239

0399998. Reinsurance ceded

0399999. SCWLC: Totals (Net) 1,125,239 1,125,239

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

1959 ADB with 1980 CSO 3.50%
1959 ADB with 1980 CSO 4.50% ..
1959 ADB with 2001 CSO 3.00% ..
1959 ADB with 2001 CSO 3.50% ..
1959 ADB with 2001 CSO 4.00% ..
1959 ADB with 2017 CSO 3.50%
1959 ADB with 2017 CSO VM-20 3.00% NPR
1959 ADB with 2017 CSO VM-20 3.25% NPR

0499997

. Totals (Gross)

860,140

860,140

0499998.

Reinsurance ceded

0499999.

Accidental Death Benefits: Totals (Net)

860,140

860,140

0500001.
0500002.
0500003.
0500004.
0500005.

1952 Disability with 1958 CSO 3.00%
1952 Disability with 2001 CSO 3.50% .
1952 Disability with 2001 CSO 4.00%
1952 Disability with 2017 CSO 3.50%
1952 Disability with 2017 CSO VM-20 3.25% NPR

0599997

. Totals (Gross)

0599998.

Reinsurance ceded

0599999.

Disability-Active Lives: Totals (Net)

0699998.

Reinsurance ceded

0699999.

Disability-Disabled Lives: Totals (Net)

0700001.

0700002.

For excess of valuation net premiums over
corresponding gross premiums on respective
policies
Additional Actuarial Reserves - Asset /
Liability Analysis

....................... 139,771

................. 15,000,000

....................... 139,771

................. 15,000,000

0799997.

Totals (Gross)

15,139,771

15,139,771

0799998.

Reinsurance ceded

0799999.

Miscellaneous Reserves: Totals (Net)

15,139,771

15,139,771

9999999.

Totals (Net) - Page 3, Line 1

267,001,359

266,983,663

17,696

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

a mortality risk are Life Insurance $
Accidental Death Benefits $

; Annuities $

Miscellaneous Reserves $ .........ccoovvvnvniniiniinnnns .

. Dlsablllty Active Lives $

12

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

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

Yes[ ] No[X]

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

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

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

Attach statement of methods employed in their valuation.

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

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

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

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

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

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

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

Yes[ ] No[X]

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

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

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health

1" 12 13

ACTIVE LIFE RESERVE
Unearned PremiUum FESEIVES ..........cc.ceeveveeeuereeiereeieseeseseeseseesssesans feeeeenennens 938,442 |...ooveeeeeeieies e [ 140,630 [ovicecciiiees oo i [ [ [ [ [ 757,646
Additional contract reServes (b) ............cocevreeenunnineeesnninsees oo 203,046,684 |........cocvvviviens [ o 448,629 |.....oooieieries e [ e i o [ [ 202,236,031
Additional actuarial reserves-Asset/Liability analysis ...................... [oeeeene. 19,500,000 [-..evvrciiciriiieis orreirieecriiene [ o [ e [ [ e [ o 19,500,000
Reserve for future contingent benefits ... i, .. . .
Reserve for rate credits .................... [
Aggregate write-ins for reserves .. .
Totals (Gross) .....cccoveveeveverrennnne. o 223,485,126 [..oovveceeeeiees [ o 589,259 [..voveveieriereeieies oo o
Reinsurance ceded ...
Totals (Net) 223,485,126 589,259 222,493,676 402,190
CLAIM RESERVE
10. Present value of amounts not yet due on Claims ............cccceeeveeeees [ 81,577 417 | it oo oereeninereninseeene foeerenenesirsisinnne [oerereseenenenensesee [oreeeeeenesernisnes [ereseeeeeenenennees [ [ [ 61,577,417 |
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ............ccoccoviiiiinnicnnes
13. Aggregate write-ins for reserves ......
14. Totals (Gross) .....ccccceevvrvevruennnn.
15, REINSUraNCe CEARM ........ccueiiiriiiiiiieiieieeieeie e siee e [eee s iissiniinins [eesiiniiniinieiies [ iees s siniieiees foeriissisiisineiens e siesiees [orrsiersie e iien oreeie s [ree s e [eeee s [ree s [
16. Totals (Net) 61,577,417 61,577,417
17.  TOTAL (Net) 285,062,543 589,259 284,071,094 402,190
18. TABULAR FUND INTEREST 10,556,949 16,830 10,529,558 10,561
DETAILS OF WRITE-INS
080T, ettt e e e e e s bree s nneeennesenneens [oreeserneennrneesennennnee|oenneenreeenneessnneesne |
08002, ettt e e e e e s be e e s tneeeneesenneens [ereennnneennrneesnnennne |oenneenreeenneessnneesne |
0803, ettt et e e s bt e s treeeneesenneesnneeann [oreesnnneesinnensnnessnne |oeneeesneesnnneesneeennne e e s e e s e s e s e e e e e e e e e e fo
0698. Summary of remaining write-ins for Line 6 from overflow page ...... ..o oo e e e e o
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above)
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.ooooovoeiiiiiis i o o e e [
1399. TOTALS (Lines 1301 through 1303 plus 1398) (Line 13 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..........cooiiiiiii s
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.

.......................................................................................................... 222,493,676 |.............402,190

© XN OAWN =
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEfOrE FBINSUIANCE .............cccvciviiieeeeeceeeeeeee ettt ettt ettt a ettt a s s e s s et e s e tesessssss s esesesesesesssnasssesesesesesesnanans [eeeeeesenereienennns 464,607 |...ooeecccerrries e [ 464,601 [ovoveiiieeeeeees [
2. DEpPOSIts rECEIVEA QUIMNG thE YEAT ......c.cvviieiveieieiieeectete ettt ae et s sttt e e s s sttt s s s s s s s s s e st s e s s s e st s se e s s e bt es e e s e st ses e s es e b et st en et ebese st snsnsesesasansnns [sessenececueenensnaen 14,858 ..o e [ 14,858 |oeoeoeeeeeeeeeeeeeecceees e
3. Investment earnings credited to the account
4. OhEr NEE CHANGE IN TESEIVES .......ouivivivviiiiectcteteieite sttt ettt ettt et es s s s st ss s s e st et e s s e s e st s e ses e st a2 s e st e s e s st b s e s b e bt s s se s e s e s st e seseseseses s snsesesesesnsnsesesannss [oescesicsesssssanesecaanns 1,085 | [ et 1,085 oo oo
LT o= ToT =T Lo o (L= o g Fo T To e R T T o] Y= O O O O U SO
LS U =Y T Lo et g T T OO SO OO OO RSOOSR RO RO
7. Net surrender or withdrawal payments
F T O (o T=Y T (=T B (=T o (o R o o 0 ) IS T=T 0T T= (=Y At oTo oL SO OO OO RO RSO RO
9. Balance at the end of current year before reinsurance (LINES 14+2+3+4-5-8-T-8) () ........cveveveueueueeiieieieietetesesesesese e sesesesesssses st e sesesesssesssesesesesesessnnens |oestesesressssereiees 302,192 [ [ [ 302,192 [ovieiecceeeeeceeeen o
10. Reinsurance balance at the beginNINg Of the VAT .........c.o ettt ettt et e e e e et e et e st e st e st e st e steste st e stestessenne [oeeseeseeseeseeseeseeseeseeseeeess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseesesseeseesness [oeeseeseeseeseeseeseeseeseeseeseens [seeseeseeseeaeeaeeseeseeae e eaene
11.  Net change in reinsurance assumed
R (=1 e oL TR T I (=T g TS U =T Tor o= L= O S O OSSO SO PP PUOPPRI RO RN
13.  Reinsurance balance at the end Of the YEar (LINES 1O+ TT=T2) ...ttt ettt ettt et e he e s bt e bt e bt e a et eaeeaaseeaeesheesbeeabeebeenbeenseansesnsesnnesnees [sreensesnsssisnaienasnaenssennses [seesseessessseansesiaesiessenaies [oesesssessiesseesseessesnsesisess [oessesnsesisesieesessessrenssness [oereeesessseesseensnsnsssiessienas |orsesnsesesaesaesssesssesnseanns
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 302,192 302,192

(a) FHLB Funding Agreements:

-

SN

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

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

Due and unpaid:

In course of settlement:

2.1 Resisted .......ccceveenn

2.2 0ther ..o

Incurred but unreported:

TOTALS ..o

A T 1 =Yo7 ST RR
2.12 ReiNSUranCe asSUMEd ..........ccceevuieiieiiniiinieieesiee sttt
2.13 ReiNSUranCe CeAEA ..........coiuiiiiiiieieeiieeee et
2.14 Net

2.21 DIFBO ..
2.22 Reinsurance assumed
2.23 ReiNSUranCe CeAEd ............cocuiriiiiiiiiieiiieieeieeee et
224 N ..ot

1 B =T USROS
3.2 ReiNSUrance assuUmed ...........cooeeiiieiieiiniinieiee et
3.3 ReINSUranCce CAEM ........c.coouiiiiiiiiieieeeee e

4.0 DIFBCL ..t
4.2 ReiNSUranCe @SSUMEA .........couiiuierieeiiienieeieeie ettt e e saeeee e eas
4.3 ReiNSUranCe CeAEQ ...........cccuieiiiiiiiiiieriee et
4.4 Net

................... 1,116,704

................... 4,672,448
.......................... 7,995

................... 4,680,443

................... 5,774,153

5,797,147

................... 1,879,050
.......................... 6,024

[(<) J— 1,885,074

................... 2,698,765

@) 2,719,764

()
................................. 6
.......................... 1,53
R 1,541
................................. 6
.......................... 1,53
@) 1,541

105 N
........................ 23,022
S 23,022
........................ 23,022

23,022

[(<) J— 2,770,806

................... 3,052,359

3,052,820

in Column 2 and $

in Column 3.

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

.............. 61,577,417 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business
1. Settlements During the Year:
1= OSSP PTEPTRPTSRPRRPIRUU OTRTRRR 41,533,374 |.....cooonee. 19,799,685 ... e 1,696,532 |.oooecccceeeeeeees o 20,037,157 e o
1.2 REINSUIANCE @SSUMEM .....oovoveieieieiiiiseeeseae ettt st s s s s st ese bbb s e s bbb es s ssse s s s s e e st 297,442 | 251,100 [ 308 | 46,034 e [

1.3 Reinsurance ceded .....

......................................................................................... ) ..

..41,830,816 |....

..20,050,785 |...

2. Liability December 31, current year from Part 1:
2.1 DIFBCE ettt ettt sttt sttt ettt s e et s ettt n e se s s senesenenes [eeee e 5,774,153
2.2 REINSUFANCE @SSUMEA .......oiuiiiiiiiiieitieite ettt ettt ettt sa e bbb et sae e sae e e ne s
2.3 Reinsurance ceded .....

................... 2,698,765

3. Amounts recoverable from reinsurers December 31, current year
4. Liability December 31, prior year:
B DIFBCL ..
4.2 Reinsurance assumed
4.3 Reinsurance ceded .

................... 3,052,359

.. 20,037,157 |....

AANEE ..o
5. Amounts recoverable from reinsurers December 31, Prior YEar ............cuviiiiiiiiniieieeeee e
6. Incurred Benefits
6.1 DIMECE ...ttt sssessssesenenenenensssssnsseseseneneenssssnssenes [oeeeeeeennnee 81,801,090 019,882,038 | (D) e 1,705,377
6.2 Reinsurance assumed .46,034 |....
6.3 ReiNSUrance Ceded ..o |esse e ssesenssnsnnnnn (85800 ) | (2L 2T ) [
6.4 Net 42,167,353 1,751,411 20,284,185
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $ ..o 39,615 inLine1.1,$ s 87,650 in Line 1.4.
LSRR 39,615 inLine6.1,and $ «eeeerrereennnnnns 87,650 in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 o in Line 1.4.
B iNLine6.1,and $ «eeoeeveeiieieeeeieeee, in Line 6.4.
(c) Includes § oo 315,620 premiums waived under total and permanent disability benefits.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

16.

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

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):

2.1 Preferred stocks

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

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

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

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

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

Other invested assets (Schedule BA)

Receivables for securities

Securities lending reinvested collateral assets (Schedule DL)

Aggregate write-ins for invested assets

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

Investment income due and accrued

Premiums and considerations:

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

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

15.3 Accrued retrospective premiums and contracts subject to redetermination

Reinsurance:

16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies

16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon

Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care and other amounts receivable

Aggregate write-ins for other-than-invested assets

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

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

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

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

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

2501.
2502.
2503.
2598.
2599.

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

Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 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 $596,833 and $499,127 as of

December 31, 2024 and 2023, respectively. Additionally, net income for the years ended 2024 and 2023 would be
increased by $97,706 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 $ 12,489,980 $ 4,956,377
(2) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (97,706) (194,309)
(3) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 12,587,686 $ 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 $ 91,733,629 $ 80,484,128
(6) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (596,833) (499,127)
(7) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(8) NAICSAP (5-6-7=28) XXX XXX XXX $ 92,330,462 $ 80,983,255

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

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

C. Accounting Policy

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

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

(2) Bonds not backed by other loans are stated at amortized cost using the interest method, with the following
exceptions: (i) those containing call provisions, except “make-whole” call provisions, are amortized using the
yield-to-worst method; (ii) those rated NAIC class 6, which are stated at the lower of amortized cost or fair value;
and (iii) perpetual bonds that do not possess or no longer possess an effective call option, which are reported at
fair value regardless of NAIC designation. The Company does not utilize the systematic value measurement
method for SVO-Identified investments.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern, continued

©)
4)

®)
(6)

)

®)

©

Unaffiliated common stocks are carried at fair value.

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

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

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

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

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

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

D. Going Concern

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

2. Accounting Changes and Corrections of Errors

5.

During 2024 and 2023, the Company did not record any material changes in accounting principles or corrections of errors.

Business Combinations and Goodwill

A

During 2024, the Company did not acquire any other company accounted for as a purchase.

During 2024, the Company did not merge with any other insurance company.

During 2024, the Company did not participate in an assumption reinsurance agreement.

During 2024, the Company did not recognize any impairment losses.

The Company has no goodwill.

Discontinued Operations

During 2024, the Company had no discontinued operations.

Investments

A.

Mortgage Loans including Mezzanine Real Estate Loans

The Company has no investment in mortgage loans.

Debt Restructuring

The Company has no investments in restructured debt.

Reverse Mortgages

The Company has no investment in reverse mortgages.

Loan-backed Securities

(1

Prepayment assumptions for loan-backed bonds and structured securities are obtained from third party vendors
and internal estimates. These assumptions are reviewed for consistency with the current interest rate and
economic environment.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued

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

No. 43R — Revised, Loan-backed and Structured Securities (“SSAP 43R”"), resulting from either an intent to sell
or the inability or lack of intent to retain the investment for a period of time sufficient to recover the amortized
cost basis.

(3) The Company did not recognize any OTTI in 2024 as a result of an expected shortage of discounted future cash

4)

flows to recover the amortized cost of the security on loan-backed bonds, structured securities and beneficial
interests owned at December 31, 2024.

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 237,162
2. 12 Months or Longer $ 3,665,745

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

1. Less than 12 Months $ 8,428,982
2. 12 Months or Longer $ 38,066,854

(5) The Company regularly evaluates its investments with unrealized losses for possible impairment. The

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

Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company has no open repurchase agreements or securities lending transactions at December 31, 2024.
Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no repurchase agreement transactions accounted for as secured borrowing at December 31,
2024.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no reverse repurchase agreement transactions accounted for as secured borrowing at
December 31, 2024.

Repurchase Agreements Transactions Accounted for as a Sale

The Company has no repurchase agreement transactions accounted for as a sale at December 31, 2024.
Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company has no reverse repurchase agreement transactions accounted for as a sale at December 31, 2024.
Real Estate

The Company has no investments in real estate.

Low-Income Housing Tax Credits (“LIHTC”)

The Company has no investments in LIHTC.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

L. Restricted Assets
(1) Restricted Assets (Including Pledged)
Gross (Admitted & Nonadmitted) Restricted Current Year
Current Year Percentage
1 2 3 4 5 7 8 9 10 11
Gross
Total (Admitted &
Total G/IA Separate S/A Assets Nonadmitted) Admitted
General Supporting | Account (S/A)| Supporting Increase/ Total Total Admitted | Restricted to Restricted to
Account S/A Activity Restricted G/A Activity Total Total From | (Decrease) | Nonadmitted | Restricted (5 Total Assets Total Admitted
Restricted Asset Category (G/IA) (a) Assets (1 plus 3) Prior Year | (5 minus 6) Restricted minus 8) (c) Assets (d)
a.  Subject to contractual
obligation for which
liability is not shown $ e K —|$ —|$ —|$ —|$ —|$ — —|$ — — % — %)
b.  Collateral held under
security lending
agreements — — — — — — — — — — %)| — %)
c.  Subject to repurchase
agreements — — — — — — — — — — % — %]
d.  Subject to reverse
repurchase
agreements — — — — — — — — — — % — %)
e.  Subject to dollar
repurchase
agreements — — — — — — — — — — % — %)
f. Subject to dollar
reverse repurchase
agreements — — — — — — — — — — % — %)
g. Placed under option
contracts — — — — — — — — — — %) — %
h.  Letter stock or
securities restricted as
to sale - excluding
FHLB capital stock — — — — — — — — — — % — %)
i.  FHLB capital stock — — — — — — — — — — ) —
j- On deposit with states 415,021 — — — 415,021 415,044 (23) — 415,021 0.06 %) 0.06 %)
k. On deposit with other
regulatory bodies — — — — — — — — — — %) — %
I. Pledged collateral to
FHLB (including assets
backing funding
agreements) — — — — — — — — — — %) — %
m. Pledged as collateral
not captured in other
categories — — — — — — — — — — % — %)
n.  Other restricted assets — — — — — — — — — — %) — %
0. Total Restricted Assets
(Sum of a through n) $ 415,021]$ —|$ —1$ —|$ 415021|$ 415044 |$ (23) —|$ 415,021 0.06 %) 0.06 %
(a) Subset of column 1 (c) Column 5 divided by Asset Page, Column 1, Line 28
(b) Subset of column 3 (d) Column 9 divided by Asset Page, Column 3, Line 28
(2) The Company did not have any assets pledged as collateral not captured in other categories at December 31,
2024.
(3) The Company had no other restricted assets at December 31, 2024.
(4) The Company had no collateral received and reflected as assets at December 31, 2024.
M. The Company held no working capital finance investments at December 31, 2024.
N. The Company had no offsetting assets and liabilities reported net in accordance with SSAP No. 64, Offsetting and
Netting of Assets and Liabilities at December 31, 2024.
O. 5GI Securities
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds -AC 1 — 3 734,349 §$ — $ 601,370 $ —
(2) LB&SS-AC — — — — — —
(3) Preferred Stock - AC — — — — — —
(4) Preferred Stock - FV — — — — — —
(5) Total (1+2+3+4) 1 — 3 734,349 $ — $ 601,370 $ —
AC - Amortized Cost ~ FV - Fair Value

Short Sales

The Company had no short sale transactions as of December 31, 2024.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 10 —
(2) Aggregate Amount of
Investment Income $ 53,570 $ —

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

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

S. Aggregate Collateral Loans by Qualifying Investment Collateral

The Company held no collateral loans during 2024.

Joint Ventures, Partnerships and Limited Liability Companies

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

B. During 2024, the Company did not recognize any impairment write-downs for its investments in joint ventures,
partnerships or limited liability companies.
Investment Income

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

B. The Company has no investment income due and accrued that was non-admitted as of December 31, 2024.

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

Interest Income Due and Accrued Amount

1. Gross $ 7,594,213
2. Nonadmitted —
3. Admitted $ 7,594,213

D. The aggregate deferred interest.
Amount

Aggregate Deferred Interest $ —

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

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

Derivative Instruments

The Company has no investment in derivative instruments at December 31, 2024.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes

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

1

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

@ -~ 0 2 o0 T o

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

19.5

December 31, 2024

Ordinary Capital Total
23,725,726  $ 50 23,725,776
23,725,726 50 23,725,776
14,881,114 50 14,881,164

8,844,612 — 8,844,612

2,234,791 — 2,234,791

6,609,821 $ — 6,609,821
December 31, 2023

Ordinary Capital Total
23,530,299 $ — 23,530,299
23,530,299 — 23,530,299
14,347,109 — 14,347,109

9,183,190 — 9,183,190

2,172,839 — 2,172,839

7,010,351 § — 7,010,351

Change
Ordinary Capital Total
195,427 $ 50 195,477
195,427 50 195,477
534,005 50 534,055
(338,578) — (338,578)
61,952 — 61,952

(400,530) $ — (400,530)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

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

December 31, 2024

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

limitation. The lesser of: 6,609,821 — 6,609,821

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 6,609,821 — 6,609,821

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 12,768,571
c. Adjusted gross deferred tax assets (excluding the

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

above) offset by gross deferred tax liabilities 2,234,791 — 2,234,791
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 8,844,612 $ — $ 8,844,612

December 31, 2023

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

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

1. Adjusted gross deferred tax assets expected to be

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

2. Adjusted gross deferred tax assets allowed per

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

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

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

application of SSAP No. 101 $ 9,183,190 $ — 3 9,183,190

Change
Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

limitation. The lesser of: (400,530) — (400,530)

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date (400,530) — (400,530)

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 1,747,504
c. Adjusted gross deferred tax assets (excluding the

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

above) offset by gross deferred tax liablilities 61,952 — 61,952
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ (338,578) $ — § (338,578)

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

above:

2024 2023
a. Risk Based Capital Ratio used to determine Admitted Deferred Tax Assets 1090 % 968 %
b. Total Adjusted Capital used in 9A(3)a. $ 89,820,393 $ 77,351,960

19.6



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued
(4) Impact of Tax-Planning Strategies

a. The Company did not utilize any tax-planning strategies during 2024 or 2023.

December 31, 2024 December 31, 2023 Change
Ordinary Capital Ordinary Capital Ordinary Capital
1. Adjusted Gross DTA $23,725,726  $ 50 $23,530,299 $ — $195,427  $ 50
2. % of Adjusted Gross DTA
Attributable to the Impact of
Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %

3. Net Admitted Adjusted
Gross DTA $8,844612 $ —  $9,183190 $ —  $(338,578) $ —

4. % of Net Admitted Adjusted
Gross DTA Admitted
Because of the Impact of

Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %

b. The Company did not utilize reinsurance related tax-planning strategies.
B. The Company has recognized all deferred tax liabilities as of December 31, 2024.

C. The major components of current and deferred income taxes are as follows:

(1) Current Income Tax 2024 2023 Change

a. Federal $ 3,256,829 $ 1,682,697 $ 1,574,132
b. Foreign tax — — —
c. Subtotal (1a+1b) 3,256,829 1,682,697 1,574,132
d. Federal income tax on net capital gains (losses) (281,572) (1,597,792) 1,316,220
e. Utilization of capital loss carry-forwards — — —
f. Other — — —
g. Federal and foreign income taxes incurred

(1c+1d+1e+1f) $ 2,975,257 § 84,905 $ 2,890,352
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes, continued

(2) Deferred tax assets:

a. Ordinary

1. Discounting of unpaid losses

Unearned premium reserve
Policyholder reserves
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

© NS OA®DN

9. Pension accrual
10. Receivables - nonadmitted

Compensation and benefits accrual

11. Net operating loss carry-forward

12. Tax credit carry-forward
13. Other

99. Subtotal (sum of 2a1 through 2a13)

Nonadmitted

®© Qo T

Capital

1. Investments

2. Net capital loss carry-forward
3. Real Estate

4. Other

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

Nonadmitted

(3) Deferred tax liabilities:

a. Ordinary
1. Investments
Fixed Assets

Policyholder reserves
. Other

SIF NN

99. Subtotal (3a1+3a2+3a3+3a4+3a5)

b. Capital
1. Investments
2. Real Estate
3. Other
99. Subtotal (3b1+3b2+3b3)

c. Deferred tax liabilities (3299 + 3b99)

Statutory valuation allowance adjustment

Statutory valuation allowance adjustment

Admitted deferred tax assets (2d + 2h)

Deferred and uncollected premium

(4) Net deferred tax assets/liabilities (2i — 3c)

December 31

2024

2023

15,733,129

7,282,569

710,028

$ —

15,691,612

7,133,870

704,817

5,211

23,725,726

14,881,1

14

23,530,299

14,347,109

195,427

534,005

Admitted ordinary deferred tax assets (2a99 — 2b — 2c) 8,844,6

12

9,183,190

(338,578)

50

50

50

50

50

50

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

$ 8,844,6

12

$ 9,183,190

$

(338,578)

$ —

1,935,886

298,905

$ —

1,855,778

317,061

80,108

(18,156)

2,234,791

2,172,839

61,952

2,234,791

2,172,839

61,952

$ 6,609,821

$ 7,010,351

$

(400,530)

The change in net deferred income tax from December 31, 2023 to December 31, 2024 is comprised of the following:

Change in net DTA
Tax effect of unrealized gains (losses)

$

133,525

Change in net deferred income tax

$

133,525
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

D. The provision for federal income taxes incurred is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference for the
year ended December 31, 2024 were as follows:

G.

H.

Effective
2024 Tax Rate
Provision computed at statutory rate $ 3,015,495 21.0 %
Dividend received deduction (4,134) — %
Amortization of interest maintenance reserve (129,561) (0.9%
Tax-exempt income (35,559) (0.2)%
Non-admitted assets (4,525) — %
Other 16 —9
Total federal income tax expense (benefit) $ 2,841,732 19.9 %
The federal income tax expense (benefit) is comprised of the following:
Tax on gain from operations $ 3,256,829 227 %
Tax on current year capital gains (losses) (281,572) (1.9)%
Change in net deferred income tax (133,525) (0.9)%
Total federal income tax expense (benefit) $ 2,841,732 19.9 %

M
)

©)

(1)

@)

At December 31, 2024, the Company had no remaining operating loss carry-forwards.

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

At December 31, 2024, the Company had no protective tax deposits on deposit with the Internal Revenue
Service under Section 6603 of the Internal Revenue Service Code.

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

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

December 31, 2024, the escrow balance was zero. Intercompany tax balances under the tax sharing agreement
are settled quarterly. The federal income tax recoverable at December 31, 2024 and 2023 of $183,800 and
$1,540,802, respectively, was due from Conseco Life Insurance Company of Texas (“Conseco Life of Texas”).

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

The Company has no federal or foreign tax loss contingencies for which it is reasonably possible that the total liability
will significantly increase during 2025.

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

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

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

A,B., &C.

None

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

December 31, 2024 December 31, 2023
Receivable Payable Receivable Payable
Parent $ — 3 — 3 — 3 —
Affiliates 12,777 1,903,462 6,186 1,411,322
Total $ 12,777 $ 1,903,462 $ 6,186 $ 1,411,322
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

1.

12.

E. Under an investment advisory services agreement, 40|86 Advisors, Inc., an affiliate, manages the Company’s
investments for which expenses totaled $1,161,238 and $998,694 in 2024 and 2023, respectively.
CNO Services, LLC (“CNO Services”), also an affiliate, provides certain administrative services to the Company. The
agreement stipulates that fees for such services will be 100% of direct and directly allocable costs plus a reasonable
charge for overhead. Expenses under this agreement totaled $11,611,726 and $10,649,539 in 2024 and 2023,
respectively. The expenses under this agreement are allocated to the appropriate expense classifications on Exhibit
2 and 3 as if they had been borne directly by the Company.
Bankers Life and Casualty Company (“Bankers Life”), an affiliate, provides paymaster services for commissions paid
to the Bankers Life agents contracted and appointed with the Company in order to sell certain products underwritten
and issued by the Company as well as Bankers Life field employees who receive commissions on the sale of these
products. The Company records reimbursement of paymaster services as commissions. In addition, Bankers Life
provides certain administrative services in support of these products. Net expenses incurred for administrative
services totaled $495,293 and $429,850 in 2024 and 2023, respectively.

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

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

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

I.  During 2024, the Company did not have an investment in a SCA entity that exceeded 10% of admitted assets.

J.  During 2024, the Company did not recognize impairments on investments in SCA companies.

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

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

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

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

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

Debt

A. The Company has no capital notes outstanding.

B. The Company had no Federal Home Loan Bank agreements at December 31, 2024 or 2023.

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

A

-D.

The Company has no defined benefit plan.

The Company has not sponsored a defined contribution plan.

The Company does not participate in a multiemployer plan.

Consolidated/Holding Company Plans

The Company’s employees are eligible to participate in CNO’s 401(k) savings plan. In addition, certain executive
officers of the Company are included in CNO’s deferred compensation plan. The Company has no legal obligation for
benefits under these plans. CNO allocates a portion of these costs to the Company based on salary ratios. The
Company’s allocated expenses under these plans during 2024 and 2023 totaled $141,886 and $132,611,
respectively.

The Company has accrued all postemployment benefits and compensated absences.

The Company does not sponsor a postretirement health care plan.

19.10



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

B. The Company has no preferred stock outstanding.

C. The maximum amount of shareholder dividends which can be paid by New York life insurance companies, which do
not have sufficient positive earned surplus, without 30-day prior notice to the Department is the lesser of statutory net
gain from operations exclusive of realized capital gains for the preceding calendar year or 10% of statutory surplus as
regards policyholders at the end of the preceding year. The statutory net gain from operations before realized capital
gains for the year ended 2024 was $12,500,570. Statutory surplus as regards policyholders as of December 31,
2024 was $91,733,629. The maximum amount of dividends which can be paid in 2025 without prior notice is
$9,173,363.

D. The Company did not pay any dividends to shareholders in 2024 or 2023.

E. See Note #13 C.

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

G. During 2024, the Company had no advances to surplus.

H. During 2024, the Company held no stock for special purposes.

I.  During 2024, the Company had no special surplus funds.

J.  As of December 31, 2024, the portion of unassigned funds (surplus) represented or reduced by cumulative unrealized
gains was $0.

K. The Company has no surplus debentures or similar obligations outstanding.
L., M.
The Company has not restated surplus due to a quasi reorganization.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
(1) The Company has no outstanding commitments or contingent commitments as of December 31, 2024.
(2, 3)The Company has no contingent guarantees as of December 31, 2024.
B. Assessments

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

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

The Company paid the following amounts during 2024 to settle claims related ECO or bad faith claims stemming from
lawsuits.
Direct

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

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

during 2024.
(a) (b) (c) (d) (e)
0-25 Claims 26-50 Claims 51-100 Claims 101-500 Claims More than 500 Claims
X

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

E. The Company had no joint and several liabilities at December 31, 2024.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

14. Liabilities, Contingencies and Assessments, continued
F.  All Other Contingencies

(1)  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 (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. On July 10, 2020,
Plaintiffs filed an Amended Complaint and the CNO Parties 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. Under the current Case Schedule, trial is supposed to occur in October 2025; however, the
Court has not yet set a trial date.

Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent
liabilities arising from litigation, income taxes and other matters are not considered material in relation to the
financial position of the Company.
(2) At December 31, 2024 and 2023, the Company had no admitted amounts for assets covered by SSAP No. 6,
Uncollected Premium Balances, Bills Receivable for Premiums, and Amounts Due From Agents and Brokers,
No. 47, Uninsured Plans and No. 66, Retrospectively Rated Contracts.
15. Leases
A. Lessee Leasing Arrangements
(1) The Company leases home office space under a long-term lease agreement effective January 1, 2004. The
lease agreement expires on March 31, 2027. The lease calls for fixed lease payments through the term of the
lease and for the Company to pay actual operating expenses and property taxes as these expenses are incurred.
In addition, the Company rents branch office space under non-cancelable operating leases.
a. Lease expense for 2024 and 2023 was $877,366 and $663,584, respectively.
b. There are no contingent rental payments.
c. The Company has no plans to exercise purchase options.

d. There are no material restrictions imposed by the lease agreements.

(2) At December 31, 2024, the minimum aggregate rental commitments are as follows:

Year Ending December 31 Operating Leases
1 2025 $ 945,851
2 2026 835,358
3. 2027 737,932
4. 2028 616,030
5 2029 233,322
6 Thereafter —
7.  Total (sum of 1 through 6) $ 3,368,493

(3) The Company has not entered into any material sale-leaseback transactions.
B. Lessor Leasing Arrangements
(1) The Company has no operating leases as a significant part of its business activity.
(2) The Company has no leveraged leases.
16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

The Company does not have any financial instruments with off-balance sheet risk.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

A. During 2024, the Company had no transfers of receivables reported as sales.

B. During 2024, the Company had no transfers and servicing of financial assets.

C. During 2024, the Company had no securities with NAIC designation 3 or below, or unrated securities, that were sold
and reacquired within 30 days of the sale date.

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

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

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

The Company does not have any direct premiums written by managing general agents or third party administrators.

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

(1.) Fair Value Measurements at December 31, 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 $18,157,572 $ — 3 — 3 — $18,157,572
Total Assets at fair value $18,157,572 § — 3 — 3 — $18,157,572
Total Liabilities at fair value $ — 3 — 3 — 3 — 93 —

(2) The Company had no assets reported at fair value that were classified as Level 3 at December 31, 2024 or
2023.

(3) There were no transfers between levels in 2024.

(4) The Company’s financial assets measured and reported at fair value have been classified, for disclosure
purposes, based on a hierarchy defined by authoritative guidance. The degree of judgment utilized in measuring
the fair value of financial instruments is largely dependent on the level to which pricing is based on observable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs
reflect our view of market assumptions in the absence of observable market information.

Financial instruments with readily available active quoted prices would be considered to have fair values based
on the highest level of observable inputs, and little judgment would be utilized in measuring fair value. Financial
instruments that rarely trade would often have fair value based on a lower level of observable inputs, and more
judgment would be utilized in measuring fair value.

Valuation Hierarchy

There is a three-level hierarchy for valuing assets or liabilities at fair value based on whether inputs are
observable or unobservable.

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

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

* Level 3 — includes assets and liabilities valued using unobservable inputs that are used in model-based
valuations that contain management assumptions. Level 3 assets and liabilities include those financial
instruments whose fair value is estimated based on broker/dealer quotes, pricing services or internally
developed models or methodologies utilizing significant inputs not based on, or corroborated by, readily
available market information. Financial assets in this category include certain corporate securities, certain
structured securities, mortgage loans, and other less liquid securities.
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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) The Company had no derivative assets as of December 31, 2024.
B-C.

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

Aggregate Admitted
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds $ 534,313,273 $ 605,244,600 $ — $532,624,683 $ 1,688,590
Preferred stock 892,400 1,000,000 — 892,400 —
Cash 420,022 420,022 420,022 — —
Cash equivalents 18,157,572 18,157,572 18,157,572 — —
Surplus debentures 13,272,907 17,512,566 — 13,272,907 —
Contract loans 8,059,004 8,025,060 — — 8,059,004
Total Assets $ 575,115,178 $ 650,359,820 $ 18,577,594 $546,789,990 $ 9,747,594
Deposit-type contracts $ 313,327 $ 302,192 $ — $ — $ 313,327
Total Liabilities $ 313,327 $ 302,192 $ — 3 — $ 313,327
D-E.
None

21. Other Items
A. Unusual or Infrequent Items
None
B. Troubled Debt Restructuring: Debtors
The Company had no troubled debt restructuring.
C. Other Disclosures

Assets with book/adjusted carrying values totaling $415,021 and $415,044 at December 31, 2024 and 2023,
respectively, were on deposit with government authorities or trustees as required by law.

D. The Company had no business interruption insurance recoveries.
E. The Company had no state transferable or non-transferable tax credits at December 31, 2024.

F. Subprime Mortgage Related Risk Exposure
(1) To identify its exposure to subprime mortgage risk, the Company obtains information regarding the weighted
average credit scores for the pool of borrowers supporting each of its mortgage-backed investments. The
Company regularly reviews its mortgage-backed investments for impairments. The Company views its
exposure to subprime mortgage risk to be low. The risk to subprime mortgage investments is mitigated through
portfolio diversification and detailed analysis of each investment.
(2) The Company had no direct exposure through investments in subprime mortgage loans at December 31, 2024.

(3) As of December 31, 2024, direct exposure through other investments in mortgage-backed securities are as

follows:

Book/Adjusted OTTI

Carrying Value Fair Losses

Actual Cost  (excluding interest) Value Recognized

a. Residential mortgage-backed securites $ 4,009,674 $ 4,640,736 $ 5,041,018 $ —
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities - - - -
e. Equity investment in SCAs — — — —
f. Other assets — — — —
g. Total (atb+c+d+e+f) $ 4,009,674 $ 4,640,736 $ 5,041,018 $ —
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21. Other Items, continued
(4) The Company does not write Mortgage Guaranty or Financial Guaranty insurance.
G. The Company had no retained assets at December 31, 2024.
H. Insurance-Linked Securities (ILS) Contracts
None

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

None
J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

None

22. Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, February 28, 2025. No
material subsequent events have occurred which would require an adjustment or disclosure.

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

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

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

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

Section 2 - Ceded Reinsurance Report - Part A

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

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

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for
these agreements in this statement? $0

2. Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing
for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct
premium collected under the reinsured policies?

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

Section 3 - Ceded Reinsurance Report - Part B

1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of ALL reinsurance agreements, by either party, as
of the date of the statement? Where necessary, the Company may consider the current or anticipated
experience of the business reinsured in making the estimate. $0
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Reinsurance, continued
2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?
Yes( ) No( X)

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

B. Uncollectible Reinsurance

During 2024, the Company did not write off any reinsurance balances due.
C. Commutation of Ceded Reinsurance

During 2024, the Company did not report any income or expenses as a result of commutation of reinsurance.
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation

(1) During 2024, the Company did not cede business to any certified reinsurer whose rating was downgraded or
whose status was subject to revocation.

(2) During 2024, the Company was not a certified reinsurer.
E. —F. The Company has not reinsured variable annuity contracts with an affiliated captive reinsurer.
G. The Company has not utilized captive reinsurers to assume reserves subject to the XXX/AXXX Captive Framework.
H. Reinsurance Credit

None

Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

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

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

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $65,004,386. As of December 31, 2024, $17,145,716 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $43,812,434 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $4,046,236 favorable prior year development since December 31, 2023 to December 31, 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.

Intercompany Pooling Arrangements

The Company is not part of an affiliated intercompany pooling arrangement.

Structured Settlements

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

Health Care Receivables

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

Participating Policies

The Company has no participating policies.
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30. Premium Deficiency Reserves

31.

Premium deficiency reserves as of December 31, 2024 were as follows:
1. Liability carried for premium deficiency reserves

$0

2. Date of the most recent evaluation of this liability December 31, 2024

3. Was anticipated investment income utilized in the calculation? Yes O No ]

Reserves for Life Contracts and Annuity Contracts

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

(2) For traditional life plans, substandard extra reserves are determined by taking the difference between reserves from

one valuation run, where all policies are treated as standard, and a subsequent valuation in which reserves for

substandard policies account for the extra premium and higher expected mortality. For universal life plans with
permanent extra charges, one month’s extra cost of insurance is held as a substandard reserve.

(3) As of December 31, 2024, the Company had $15,651,434 of insurance in force in which the gross premiums were

less than the net premiums according to the standard valuation set by the State of New York. Deficiency reserves to

cover the above insurance in force totaled $139,771 at December 31, 2024 and are reported in Exhibit 5, Life
reserves.

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

4)

®)

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

(6) Other net reserve changes on Page 7, line 7 and Exhibit 7, line 4 in 2024 are insignificant.

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

Withdrawal Characteristics of Annuity Actuarial Reserves and Deposit-Type Contract Funds and Other Liabilities Without
Life or Disability Contingencies as of December 31, 2024.

A. INDIVIDUAL ANNUITIES:

Separate
Account Separate
General with Account
Account Guarantees Nonguaranteed Total % of Total
(1) Subject to discretionary withdrawal:
a.  With market value adjustment $ — $ — % — % — — %
b.  Atbook value less current surrender
charge of 5% or more 77,012,784 — — 77,012,784 75.2 %
c.  Atfair value — — _ _ — o
d.  Total with market value adjustment or at
fair value (total of a through c) 77,012,784 * — — 77,012,784 75.2 %
e.  Atbook value without adjustment
(minimal or no charge or adjustment) 24,071,956 — — 24,071,956 235 %
(2) Not subject to discretionary withdrawal 1,352,553 — — 1,352,553 1.3 %
(3) Total (gross: direct + assumed) 102,437,293 — — 102,437,293

(4) Reinsurance ceded _ _

(5) Total (net) (3)-(4) $102,437,293 § — 3 — $ 102,437,293
(6) Amount included in A(1)b above that will move

to A(1)e for the first time within the year after

the statement date: $ 3,796,729 $ — % — $ 3,796,729

*See Note 1A for additional information on prescribed practice affecting this balance.
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics,
continued

B. GROUP ANNUITIES:

Separate
General Account with
Account Guarantees

Separate
Account
Nonguaranteed

Total

%

of Total

(1) Subject to discretionary withdrawal:

_~ o~ o~ o~ o~

N
=

N
=

a.  With market value adjustment $ — 3 —

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

c. Atfair value — —

— %

—%
— %

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

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

Not subject to discretionary withdrawal — —

—%

— %
— %

Total (gross: direct + assumed) — -

Reinsurance ceded — —

Total (net) (3)-(4) $ — 3§ —

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

DEPOSIT-TYPE CONTRACTS
(no life contingencies):

Separate
General Account with
Account Guarantees

Separate
Account
Nonguaranteed

Total

%

—%

of Total

Subject to discretionary withdrawal:
a. With market value adjustment

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

c. At fair value — —

— %

— %
— %

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

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

Not subject to discretionary withdrawal 302,192 —

302,192

—%

— %
100.0 %

Total (gross: direct + assumed) 302,192 —

Reinsurance ceded - -

302,192

Total (net) (3)-(4) $ 302,192 $ — 3 _

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

the statement date: $ — 3 — 3 —

Life & Accident & Health Annual Statement:

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

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

(4) Subtotal (1+2+3)

Separate Accounts Annual Statement:

5
6

) Exhibit 3, Line 0299999, Column 2

) Exhibit 3, Line 0399999, Column 2

)  Policyholder dividend and coupon accumulations
)

)

~

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

*See Note 1A for additional information on prescribed practice affecting this balance.
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302,192

Amount

100.0 %

101,312,054
1,125,239
302,192

102,739,485

102,739,485
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NOTES TO FINANCIAL STATEMENTS

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Account Value

Cash Value

Reserve

A. General Account

(1

)

@)
4)
®)

Subject to discretionary withdrawal,
surrender values, or policy loans:

a. Term Policies with Cash Value $ —
b.  Universal Life —

c. Universal Life with Secondary
Guarantees 30,932,460

Indexed Universal Life —

Indexed Universal Life with
Secondary Guarantees —

f. Indexed Life —

g. Other Permanent Cash Value Life
Insurance —

h. Variable Life

i.  Variable Universal Life —
j. Miscellaneous Reserves —

Not subject to discretionary withdrawal or
no cash values

a. Term Policies without Cash Value XXX
Accidental Death Benefits XXX
Disability - Active Lives XXX
Disability - Disabled Lives XXX
Miscellaneous Reserves XXX

® oo 0o

$

21,387,544

94,650,567

XXX
XXX
XXX
XXX
XXX

26,480,342

122,139,098

2,291
860,140
2,370

15,139,771

Total (gross: direct + assumed) 30,932,460

116,038,111

164,624,012

Reinsurance Ceded —

59,946

Total (net) (3) - (4) $ 30,932,460

$ 116,038,111

164,564,066

B.-C. None

D.

Life & Accident & Health Annual Statement:

Amount

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

a A W N
- = = =

148,561,785
860,140
2,370

15,139,771

~ o~ o~ o~~~

)
-

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

164,564,066

Separate Accounts Annual Statement:

7) Exhibit 3, Line 0199999, Column 2
8) Exhibit 3, Line 0499999, Column 2

10) Subtotal (7+8+9)

(
(
(9) Exhibit 3, Line 0599999, Column 2
(
(

11) Combined Total (6+10) $

164,564,066

19.19
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NOTES TO FINANCIAL STATEMENTS

34. Premium and Annuity Considerations Deferred and Uncollected

35.

36.

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2024 were as follows:

Type Gross Net of Loading
1. Industrial $ — 3 —
2. Ordinary new business 2,775,222 214,164
3. Ordinary renewal 16,840,305 8,918,786
4. Credit Life — —
5. Group Life 3,309 3,229
6. Group Annuity — —
7. Totals (1+2+3+4+5+6) $ 19,618,835 $ 9,136,178

Separate Accounts

The Company has no separate accounts.

Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses as of December 31, 2024 and 2023
was $1,808,281 and $1,657,505, respectively. The Company incurred $516,236 and paid $365,460 of claim adjustment
expenses in the current year, of which $269,808 of the paid amount was attributable to insured or covered events of prior
years. The Company did not change the provision for insured events of prior years. The Company does not take into
account any estimated anticipated salvage and subrogation in its determination of the liability for unpaid claims/losses.

19.20
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e New York
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......ocvoviiiiieieeeiiiiiresisise ettt setenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiicicnenne 0001224608
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 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. ................... 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 date). ... 08/25/2020
By what department or departments?
LIS 0T PP PP
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeee e eeeaeaet et eessseaeseseses s ssaeseses s s sssssssesesssassssssas s s sssssesesassssassesesassssansesesasnananeeen Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ ] N[ 1 NA[X]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
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
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
If yes, give full information
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e %

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

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a

federal financial regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the

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

regulator.

1 2 3 4 5 6

Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC

Bankers Life Securities, Inc. .. . |Chicago, IL . . YES...
Bankers Life Advisory Services, Inc. Chicago, IL . . YES...

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPEANY? ............cccceeuiiiiiriiereieiieeeie et Yes [ ] No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl FUIB? ............c.covvovvoveeeeeeeeeeeeeeeeeeeeeeeee e s s e s ae e e s s s s s e s e s s e ee s ses st eses et eseseeessesstesesessenesesansaseseseanenanas Yes[ ] No[X] NAI

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

PricewaterhouseCoopers LLP, 101 W. Washington St., Suite 1300, Indianapolis, IN 46204 ..............coiiiiiiieiieieeee e

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF TEGUIBHON? ......evoeee ettt ettt eees ettt eteseesseeaetesesensceetetases s sesesesasesensesetesesesensssesesesesessssntesasesansssetesasesansssesesasesensnsetessassnsssntesasasensnentasas Yes[ 1 No[X]
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............ccccueuevevereceueeeeeeeceeeeee e Yes[ 1 No[X]
If the response to 10.3 is yes, provide information related to this exemption:

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

The Company is an indirect wholly-owned subsidiary of a SOX compliant entity. ...
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant a5300|ated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?

Kent A. Dinius, FSA, MAAA - Appointed Actuary and Senior Vice President, 11299 lllinois Street, Suite 200, Carmel, IN 46032
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ...

12.11 Name of real estate holding company ...

I N[ 1 NALX]

Yes[ ] No[X]

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

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

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ 1 No[ ]
Have there been any changes made to any of the trust indentures during the year? .... Yes[ 1 No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes[ 1 No[ 1 NAI
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? .............cccccoceeevevereeeececueieeeeecennas 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, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
If the response to 14.1 is No, please explain:

Has the code of ethics for senior managers been amMeNdEA? ............oo ettt Yes[ 1 No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? .........
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ 1 No[X]

20.1



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

BOARD OF DIRECTORS

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

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

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

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

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

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

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

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

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

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

20.2



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

25.02 If no, give full and complete information, relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .........cccccooeieiieiiinienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o S s
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes[ ] No[ 1 NAT[X]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice .. Yes[ 1 No[ ]
27.43 Other accounting guidance .... Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $

29. Excluding items in Schedule E, Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

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

29.01

Yes [ X] No[ ]

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

1
Name of Custodian(s)

2
Custodian's Address

The Northern Trust Company .

50 South LaSalle Street, Chicago,

IL 60603 .

20.3



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. 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
4086 AdVISOrS, INC. eoiiioiiiiiiicicieieiiie et A
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.,
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccovviriirrieeieiirrssee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveereceieneninnseceene Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107740 40186 Advisors, Inc. 549300WH22311QWWQOD59 . DS..
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueueeereeeeeeeeeeeeeeeseeeseeeseeesssesesesesesesssassesesesesnaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ottt [ 605,244,592 |................ 534,313,269 |....ccooennee. (70,931,323)
31.2 Preferred SIOCKS .........oovcucvivcuieiieeeeeie ettt et 1,000,000 [..oooveceeecrinnee 892,400 |.....ccoevevenee (107,600)
31.3 Totals 606,244,592 535,205,669 (71,038,923)

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

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

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

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

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

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

Has the reporting entity self-designated SGI SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:
a. The security was either:
i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or
ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).
b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the
security.

The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer

and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

o

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? ..............cccccoieiiie.

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

Yes [

]

Yes [ X ]

Yes [ X ]

Yes [

Yes [

No [

]
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]

No [ ]

No [ X ]
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No [ ]

No [ X ]

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

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

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

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

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

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ....... 27,242
List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations, and statistical or rating bureaus during the period covered by this statement.
1 2
Name Amount Paid
Amount of payments fOr 1€gal EXPENSES, if @NY? ... ..ottt e bttt a e e sheesh e e ab e ekt e bt e et eaeeem bt eabesheesheeaheeabeenbe e beebeenrennne R 2,023,673

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

1 2
Name Amount Paid
ALSTON AND BIRD LLP ...ttt ettt ens |oebebebee e neanees 1,315,715
Amount of payments for expenditures in connection with matters before legislative bodies, officers, or departments of government, if any? .......... TSRO

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

1 2
Name Amount Paid
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Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ X ] No [
1.2 If yes, indicate premium earned 0N U.S. DUSINESS ONIY. ...ttt et e st e e st e et e st e s e e s e e seeeaeeeseeeseeaseeaseenaeenseenseeneeeneenneens S 2,212,312
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. ........cccoeeiiiiiiiiiieceeees S e
1.5 Indicate total incurred claims on all Medicare SUppIEMENt INSUFANCE. ...........ccuiiiiiic e S 1,865,287
1.6  Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned ...............cccocveueee. 1,898,027

1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:

1,695,999

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

1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:

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

1.75 Total incurred claims
1.76 Number of covered lives

2.  Health Test:

1 2
Current Year Prior Year

2,230,699 ... 2,255,124
95,077,113 ... ... 87,898,275

2.1 Premium Numerator
2.2 Premium Denominator

2.3 Premium RO (2.1/2.2) ...ovuiueueieiieeeiieteieiee ettt bbb nns | Sneseseeeeeennsaeeeees 0.023 e 0.026

2.4  Reserve Numerator 3,378,737 . ..3,418,248

25 Reserve Denominator ....557,861,049 ... ..526,171,842

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.006 ....coeveeire 0.006
3.1 Does this reporting entity have Separate ACCOUNTS? ............ccooiiiiiiiiiiii it a e s a e st Yes [ ] No[X]
3.2 Ifyes, has a Separate Accounts statement been filed with this Department? ... Yes [ ] No [ ] NATX]

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

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

3.4  State the authority under which Separate Accounts are maintained:

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

Yes[ 1 No[ X]

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

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

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

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

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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5.3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
DO yYoU aCt @S @ CUSLOTIAN fOr NEAIN SAVINGS BECOUNS? .....vrrreevvvveer s seeeeees s sees e sees bbb Yes [ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. ..o S e

Do you act as an administrator for health savings accounts? ...

If yes, please provide the balance of funds administered as of the reporting date. ..o S e

Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUIErs? ............coeoeiiiiiiiiieceeee e Yes [ ] No [ ] NALX]
If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7

Company Domiciliary Reserve Letters of Trust

Company Name Code Jurisdiction Credit Credit Agreements Other

8.1

10.

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded).

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 NUMbEr Of COVErEd LIVES ......ccuiiiiiiiiiiiiiiiciiii et

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccoeivriiiiiiiiinnn, Yes[ 1 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 domicile of
TN FEPOTHING ENELY? .....viieieiveteiiieeetcte ittt ettt ettt et s bbb s e e s b eb b s e s s e b s es e es e s e bbb s e s e s e b b s e e s s e b b st se s bbb s es e s bt e b s s e st et b st st et b s s s Yes [ X] No[ ]

Reporting entities admitting net negative (disallowed) interest maintenance reserve (IMR) attest to the following:
a. Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or liability management policies.
b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in
accordance with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.
c. Any deviation to (a) was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance
transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.
d. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).
Is the reporting entity admitting net negative (disallowed) IMR in accordance with these criteria? .............cccooiieiiiiiiiiiccece Yes [ 1 No [ 1 NATLX]

Provide the current-year amounts at risk for the following categories.

Individual and Industrial Life Amount at Risk
10.01 Modified CoINSUraNCe ASSUMEA RESEIVES ........c..ciiiiiiiiieieiete ettt ettt ettt ettt S s
10.02 Modified CoINSUraNCe CeAEA RESEIVES ........c..ciiiiiiiiiiiee ettt ettt eneas § s

Individual and Industrial Life Policies With Pricing Flexibility Amount at Risk
10.03 Net Amount (Direct + AsSUmMed - CEAEA) IN FOTCE ......ccueveveiececeeee et e eecae e es et en st en s et senneees $ 694,155,007
10.04 Exhibit 5 Life Reserves (Direct + ASSUMEd — CEAEM) ........coocruveveeeececeeeeeeeeeeeeeeee et s st es s enenasanaeen $ 26,420,396

10.05 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.06 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.07 Life Reserves (10.04 + 10.05 + 10.06)
10.08 Life Net Amount at Risk (10.03 - 10.07) ....

26,420,396
667,734,611

Individual and Industrial Term Life Policies Without Pricing Flexibility Amount at Risk
10.09 Net Amount (Direct + Assumed - Ceded) IN FOICE ........ciiiiiiiiiiii it
10.10 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.11 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.12 Net Modified Coinsurance Reserves (ASSUMEd — CeAEA) ........cuiiiiiiiiiiiiieeeee e
10.13 Life Reserves (10.10 + 10.11 + 10.12)
10.14 Life Net Amount at Risk (10.09 - 10.13) ...
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Group and Credit Life (Excluding FEGLI/SGLI)

10.15 Modified Coinsurance Assumed Reserves
10.16 Modified Coinsurance Ceded Reserves

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms 36 Months and Under

10.17 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........couiiiiiiiiiie ettt sb et e b e e e e e

10.18 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.19 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.20 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.21 Life Reserves (10.18 + 10.19 + 10.20)

10.22 Life Net Amount at Risk (10.17 = 10.271) ....ociiiiiiiiiccsccc e

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms Over 36 Months

10.23 Net Amount (Direct + Assumed - Ceded) IN FOICE ........cciiiiiiiiiii i

10.24 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.25 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.26 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.27 Life Reserves (10.24 + 10.25 + 10.26) ...
10.28 Life Net Amount at Risk (10.23 - 10.27)

Group and Credit Permanent Life (Excluding FEGLI/SGLI) with Pricing Flexibility
10.29 Net Amount (Direct + Assumed - Ceded) in Force
10.30 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.31 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.32 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.33 Life Reserves (10.30 + 10.31 + 10.32)
10.34 Life Net Amount at Risk (10.29 - 10.33)

Life, Accident and Health Companies Only:

1.1

121

12.2

13.

13.1

14.

15.1

15.2

15.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
[ (U Lo 1T TSP PSS TRORURRURR

Net reimbursement of such expenses between reporting entities:

11.21 Paid ..o
11.22 Received.........oooueeeiiiieeeeeeceee

Does the reporting entity write any guaranteed INterest CONTrACES? ...........oiiiiiiiii et

If yes, what amount pertaining to these lines is included in:
12.21 Page 3, Line 1

12.22 Page 4, Line 1
For stock reporting entities only:

Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............cccooiiiiiiii $

Total dividends paid stockholders since organization of the reporting entity:
14.11 Cash
14.12 Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...........cccoeiiiiiiiiiiieicccceee e
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death

benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ..............ccccceieiienene

If 15.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

15.31 Earned premium
15.32 Paid claims
15.33 Claim liability and reserve (beginning of year)
15.34 Claim liability and reserve (end of year)
BT TSR o ToTU Ty =T o7 =Ty o OO

21.2

Amount at Risk

Amount of Risk

Amount of Risk

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No [

]

No [ X]

No [ X]

No [

]
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15.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 15.31 and
15.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
15.41 <$25,000
15.42 $25,000 - 99,999
15.43 $100,000 - 249,999
15.44 $250,000 - 999,999
15.45 $1,000,000 or more
15.5 What portion of earned premium reported in 15.31, Column 1 was assumed from POOIS? ..........cciiiiiiiiieiiieii e $ ..

Fraternal Benefit Societies Only:

16. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes [ ] No[ 1
17.  How often are meetings of the subordinate branches required to be held?

. HowarethesumrdmatebranChesrepresentEdmthesupremeorgovemmgbOdy? ..................................................................................................

o What IS th e b as's Of representatlon m the . g 0 V e mm g b Odw .........................................................................................................................................

»o Howoﬁenare . reg u|a r meetm g S . ofth egovem IngbOtheld ? .......................................................................................................................................

20.2 When was the last regular meeting of the governing body NEIA? .......... .o ittt a e a e e b e e b e e e e et e en e e saeesneenneennen

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

20.4 How many members of the governing body attended the last regular MEEtING? ........c..oiiiiiiiiii et

20.5 How many of the same were delegates of the suUbOrdinate BranChES? ..........c.ooiiiiiiiiii ettt st e b e sbeenbeens

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

v When and by Whom arethe ofﬂ Cers and dlrectors e|e C tEd? .........................................................................................................................................
” What are the qua“ﬁ Catlons formembersmp? ...............................................................................................................................................................
" What are the “m m ngages foradmlss'o n ? ....................................................................................................................................................................

25.  What is the minimum and maximum insurance t

26. Is a medical examination required before issuing i i iCHEA"? . ... . Yes [ ] No[ 1
27.  Are applicants admitted to membership without fi h by ballot and initiation? ..... Yes [ ] No[ 1
28.1 Are notices of the payments required sent to the MbEREEEN ... NG ... B RO BN . Yes[ ] N[ 1 NAT 1
28.2 |If yes, do the notices state the purpose for which e ... ... I . ................cccceaieannnn Yes [ ] No[ 1
29. What proportion of first and subsequent year's payments may be used for management expenses?
P2 T T Y A =Y R %
29.12 SUDSEQUENT YEAIS ... %

30.1 s any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ 1
30.2 If so, what amount and fOr WAt PUIPOSE? ..........iiuieiiiiieiee ettt ettt et a e et et e e et e e e e aeeea e e e st e ea e e es e e st e st em s e easeeaseem e e em e e eseeaseese e st enseenseenseaneeannann S e
31.1 Does the reporting entity pay an old age disability benefit? ... Yes [ ] No[ 1
31.2 If yes, at what age does the bENEfit COMMENCE? ... ..o ettt e et e et ea e et e e b e e s s e e ae e e aeeemeeea e e ese e s e e seeseenseenneeneeeneeaneenns
32.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ 1
32.2 Ifyes, when?
33. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN OTCE AL tE PIrESENE HIME? ......iviviviiieiecteteii ettt ettt ettt bt se sttt s s e s b et s sh s s b b2 s se s s bbb s s s b b s et s bbbt se e s bbb s sttt s s s s e Yes [ ] No[ 1]
34.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

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

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

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

absorption, or transfer of MEMDETSNIP OF FUNAS? .......c....iiiiuiiieiee ettt Yes[ 1 No[ ] NAT[ ]
36. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] No[ 1
371 i icy bengfits th i ased surplus? Yes [ ] No[ 1
37.2 i i ur
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

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

$000 omitted for amounts of life insurance

1 2 3 4 5
2024 2023 2022 2021 2020
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,261,411 | 1,223,028 | 1,144,381 |l 1,090,345 .. 997 467
2.
........................ 35,046 .o 33,085 [ 31,042 [ 28,286 [l 26,994
3. Creditlife (LiN€ 21, COL B) ....veeiiiieiiieeiieeeiieerieeeies e siieeiies | sireesiees [orreesiiee e s s sreesiiees oeeeeiee s s e e essree e [eree e
4. Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....
5. Industrial (Line 21, Col. 2) ..............
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) ..
7. Total (Line 21, Col. 10) ..cooeviviiiiiiiciicrccee 1,296,676 1,256,342 1,175,651 1,118,959 1,024,796
7.1 Total in force for which VM-20
deterministic/stochastic reserves are calculated ....J.....ccccccoovvuennne 321,785 | 273,173 | 188,573 [ 14,712 [
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.
2) e
9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)
11.  Group (Line 2, Col. 9) .....
12.  Industrial (Line 2, Col. 2) .
13.  Total (Line 2, Col. 10) ...ccvrvrvrininenenenenenenenenn foeveneicienen. 140,064 [ 194,118 [ 131,699 [ 194,006 [
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14. Individual life (Line 20.4, COL. 2) ....cccovevreireiinnensdeeeeiciecs 54,426,283 |.....ccccvvne 52,795,809 |.......ccouvn. 50,507,338 |......cceuuvee 49,147,756 |......coeeeve. 46,740,838
15.  Group life (Line 20.4, COl. 3) c.cceerieieieieieeeeeseefeeecccc 4,897 | 4,674 | 4,808 [ 5,228 [ oo 6,027
16. Individual annuities (Line 20.4, Col. 4) ....cccoovereeeforccnnnecnee 29,521,245 | 24,321,929 |...oconeee. 16,930,256 |....ccccoovuveee 9,563,437
17.  Group annuities (Line 20.4, COL. 5) .......covvrvnineniene oo o e
18.  Accident & Health (Line 20.4, Col. B) .......cceovvveeveeeseceiriciiicins 11,124,688 |.......c....c.. 10,775,864 |....cccvevenee 11,144,560 |................. 11,356,134
19.  Other lines of business (Line 20.4, Col. 8)
20, Total i f 95,077,113 [ 87,898,275 |...covvne. 78,586,962 |........cceecc. 70,072,555
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) .....cccooevvrervveeesforiciiics 674,008,933 |................ 631,085,742 |......ccoone 586,738,248 |........cc.. 559,314,383 |.....cocenvv 536,614,717
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) ...582,275,304 |.. .. 550,601,615 |.. ...510,017,945 |.. ...488,371,179 |.. ..471,841,432
23. Aggregate life reserves (Page 3, Lin€ 1) ..ccoovovvvvven eeeececnnnne 267,001,358 |...cccvvnnne 234,431,358 |.....ccceonc 208,556,114 |.....cccuenee 179,865,188 |................ 161,815,234
23.1 Excess VM-20 deterministic/stochastic reserve over
NPR related to Line 7.1 ..o [ [ [
24. Aggregate A & H reserves (Page 3, Line 2) ........c....)eccccnnn. 285,062,543 |......cccvenee 286,279,874 |...c.ooncee. 271,660,408 |............... 278,384,980
25.  Deposit-type contract funds (Page 3, Line 3) ..........)ooeeennnncnne 302,192 [ 464,601 |.ooovvie 460,127 oo 63,955
26. Asset valuation reserve (Page 3, Line 24.01) ... .4,696,585 .3,878,183 .3,037,078 .2,085,154
27. Capital (Page 3, Lines 29 and 30) .........ccoeueeeereenines foovereninininnnnns 2,000,000 |.coceeeririinne 2,000,000 |.ooceceririenne 2,000,000 |.coeeeeririenne 2,000,000 |..
28. Surplus (Page 3, Line 37) ......ccceiiiiiiiiiiiccee, .... 89,733,629 |.. ... 18,484,128 |.. ... 14,720,303 |.. ....68,943,203 |..
Cash Flow (Page 5)
29. Net Cash from Operations (LiNe 11) ...c.ccoeeeeverereeeovrrerriccene 43,477,247 ... 46,202,895 |.......ccocenv 25,576,943 |....ovcvnnee 20,507,853
Risk-Based Capital Analysis
30. Total adjusted capital ............cccoeeiiiiiiiiric e ... 96,430,214 |.. ... 84,362,311 |.. ... 19,757,381 |.. ... 13,028,357 |..
31. Authorized control level risk - based capital ............Jococeeeeens 8,237,272 |..covveene. 7,992,700 |.....cooveeeee. 6,308,656 |.......ccvennee 5,659,560
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) 2. 2. 2. 2. .
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..o 0.0 oo 0.0 oo 0.0 | 0.0 | 0.0
35. Real estate (Lines 4.1,4.2and 4.3) .......ccooooevvineefoomin e [ [ o
36. Cash, cash equivalents and short-term investments
(LINE B) 1ottt
37. Contract loans (Line 6) .......
38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line
0 ) O S O (P
42. Aggregate write-ins for invested assets (Line 11) ....|
43. Cash, cash equivalents and invested assets
(LINE 12) oottt 100.0 100.0 100.0 100.0 100.0
Investments in Parent, Subsidiaries and
Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,
Col. 1) s s [ [ e
45.  Affiliated preferred stocks (Schedule D Summary,
LiNE 18, COL. 1) cuiuieiiiitiieiee ettt esesieees[eeeeeeeiee s sieies [t eeiseeie oot e [t
46. Affiliated common stocks (Schedule D Summary
LiNE 24, COL. 1), woietiieiiieieecee ettt sesieees[eeeseeeiee s sieiee [t ot [ [t
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........ [oeeeriimiiiiiiiiiiiiiiiiins [ [ eiceieeieninis [ ens [oreeie e
48. Affiliated mortgage loans on real estate .............c.c. Joeeeveneieiiiiiiiiiiiis | [ o [
49. Al other affiliated ...........ccccooviiiiiiinnns
50. Total of above Lines 44 t0 49 ..........cccoceiiiiiiiiiiiiis oo e [ [ e
51. Total Investment in Parent included in Lines 44 to

49 above
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 16,952,464 16,396,861 .... 16,785,708 |.... 17,612,297 ool 18,695,548
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... 674,008,933 631,085,742 ...586,738,248 |.... 559,314,383 536,614,717
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... [ 30,245,315 | 27,302,974 |..oooii 25,910,956 |......cocoeeenne 24,591,073 | 24,109,649
55. Realized capital gains (losses) (Page 4, Line 34,
ColUMN T ) oo [eeee e (10,590) |- 70,296 |- [ 718,152 |- (1,812,340)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) (12,294) (36,647)
57. Total of above Lines 54,55and 56 ..............ccoccoeeeees [ 30,234,725 | 27,373,270 |- 25,910,956 |......cocceeeene 25,296,932 |..oeiiiine 22,260,663
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccvvvrrrriiiiiiieieies feerieieieiees 29,959,456 |.......cccoceeeeee 30,869,325 |....ocviicne 32,396,026 |.......ccocenene 29,946,645 |.......cccoeenee 31,208,578
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. 20,284,185 20,581,103 ...17,083,082 |.... 14,727,945 ... 15,620,717
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, COl. 2) .....coiiiiierieiieiieeiereereens oo 9,244,645 | 8,250,175 |.ociicn 8,513,257 | 8,182,707 | 6,150,011
61. Increase in A & H reserves (Line 19, Col. 6) .. . (1,217,330) 14,619,466 ... (6,724,572)|.... (3,154,503) ... 2,336,923
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......eeiueeiueaiiiieiiene oo 204 [ 26.9 | 316 [ 36.3 [ 34.1
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis /% T R 5.6 [ oo 6.0 | oo 5.3 [ 7.0
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 713 s 3254 | 92.5 | 101.9 oo 156.1
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....ccccce [oeeveiiiiiiiiiiis 34,0 | 30.4 | 29.2 [oeeieeeeee e K R RS 28.0
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) .....cccce. Jorrmimniiniiiiiiiiiiieies e e e, D,9, 0, RSN R, D,9, 0, GRS
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) .....cccccc. Jorrmimniiniiiiiiiiiiieies oo e e D,9, 0, GRS R, D,9, 0, GRS
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COl. 1188S COl. 3) e [eeeieeieeiee 60,958,150 |[.....cocoeeeennns 58,933,596 |......ccoveiienne 50,358,089 |............... D.9.0 SV XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COl. 1188S COL. 3) i oo 65,004,386 |........cccueeenes 49,271,157 | 44,533,331 [ D.9.0 SV XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) ..
73. Individual whole life (Page 6.1, Col. 3) ...
74. Individual term life (Page 6.1, Col. 4) .....
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, COl. 6) .....c.ceevieeviies | oerieieiieecieeecieesiieesies |oeeeeiieeeseeessieeesieesisees [orseeessseeessseessseeessseeasssees [orseesssseessseessseessssessseess [rreeessseessssesssseesssseessseeans
77. Individual universal life with secondary guarantees
(Page 6.1, COL 7) .ooeiieeiienieenieenieeie e oo 1,819,292 ...606,656 ... (411,626)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) .....
81. Individual other life (Page 6.1, Col. 11) .
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) .
84.  Group term life (Page 6.2, Col. 3) ...
85.  Group universal life (Page 6.2, Col. 4)
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90. Group YRT mortality risk only (Page 6.2, Col. 9) .
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |..
92. Individual deferred indexed annuities (Page 6.3, Col. 3)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, Col. 5)
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6)
96. Individual other annuities (Page 6.3, Col. 7) ................
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
[(RE= T LTS T T 7 | P ) R O S N
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, COL. 3) .....cccc. |oiiiiiiiiiieiiiiiiiieieiiis foeeeieeie s sie e sieenies [oeesiee s e e e e s see e [eeeresie et
105. A & H-Medicare supplement (Page 6.5, Col. 4) .. 157,889 |. 195,659
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ...............
112. A & H-disability income (Page 6.5, Col. 11) ......cccceeii |oeeeniiiiieeceeeeeeee Y
113. A & H-long-term care (Page 6.5, Col. 12) .. .(10,566,712)|...
114. A & H-other (Page 6.5, Col. 13) 141,004 |
115.  Aggregate of all other lines of business (Page 6, CoI 8) . 8,446,492 .o 1,028,666 |.... . 522 137
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) 12,500,570 4,886,081 6,555,577 6,676,221 4,895,212
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIFE INSURANCE (STATE PAGE)®

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

NAIC Group Code 0233 BUSINESS IN THE STATE OF DURING THE YEAR 2024 NAIC Company Code 68560
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12
Applied to Provide
Paid-Up Additions
or Shorten the
Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)
Individual Life
1 Industrial ...
2. Whole.
3. Term......
4. Indexed .....
5. Universal ...
6.  Universal with secondary guarantees ..
7. Variable
8.  Variable universal ..
9. Credit..
10.  Other ..
11. _ Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..o
TR © 3T T TTETRRTTRTTTTRTRTRRRRRTRPTPTIN FUTUTTTTTTTTTTTTETETETETTTITY USSR R R R R R R R R R
19.  Total Group Life
Individual Annuities
20. Fixed ...
21.  Indexed ..
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25.  Other
26. _ Total Individual Annuities
Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32. Other
33.  Total Group Annuities
Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement ...
37.  Visiononly ....
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income
44.  Long-term care
45, Otherhealth ...
46. _ Total Accident and Health

47

Total
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NAIC Group Code 0233

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIFE INSURANCE (STATE PAGE) (Continued)®

Line of Business

BUSINESS IN THE STATE OF DURING THE YEAR 2024 NAIC Company Code 68560
Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
13 22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28

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

Number Number Number Number Unpaid Number Number Number

Incurred During of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/

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

Individual Life
Industrial ...
Whole .
Term ...
Indexed ..
Universal ...

3

4

5

6.

7. Variable ................
8.  Variable universal
9
10
11

Universal with secondary guarantees ..

Credit ..
Other ..
Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..

19.  Total Group Life

Individual Annuities

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

26. _ Total Individual Annuities

20.  Fixed ...ccovviiiiiiiiiiie e

25, Other ....cccoviiiiiiiiiiiieccciee

Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32. Other....ccccovcvveenennne
33.  Total Group Annuities

Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Visiononly .
38. Dentalonly ...

40.  Title XVIIl Medicare ..
41.  Title XIX Medicaid .
42.  Credit A&H .........
43.  Disability income .
44.  Long-term care ...

46.  Total Accident and Health

39. Federal Employees Health Benefits Plan

45.  Otherhealth ..o

47.  Total

(a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $

(b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:
(c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
(d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
(e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $

............................. 2) covering number of lives:

, current year $
.... 3)face amount $
... Group: §
and number of persons insured under
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

above)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. Inforce end Of PriOr YEAI ........cccvviririeieieieieeiisieisieeieiens e |rereeeeerennenseeeeienes |oevenneneieienenns 92, 970 o 1,200, 113 [ i oD e 8 i 228 | 1,256,342
2. 1SSUE AUIING YEAN ....vvvveiiiiieieieieeee et seseseeeennenne [oerereeerenenenneeeeeenene feornnseeerernnennne 9,909 i T40,564 o o s [ e [ 140,564
L T (=T TN =T g Lo == Et T o T o 0 O O O O O O O O P SO
4. ReVIVEA dUIING YEAI ....c.ceiiiieieieieieeesesiseeieieeese e [ sesesisiereees [oeneseeneseieeesesnnseeeees oeeennnneneseeeenensrnns O [orreieeieieerinnnneree Bl T fooiiiiiieirisisieiceiieinnns oottt nesseieen [oeteeetrereneseeseieieeteesenens [oeeseseeieieiesenen e sessesereieee [erebesnenenenenseseseseseennnenes |oereseseeseeeseseneeeeneeens 377
5. Increased during year (net) ...21,920
6. Subtotals, Lines2t0 5 ............... . 162,862
7. Additions by dividends during year ...........ccccooeeveeninniein i Joriiiiens D, 0, CHURR RSSO USSR D, 0, COTRRN SRR TR D, 0, CURU SRR TR D, %, N RURR D O O R S
8. Aggregate write-ins for increases
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10, Death ..o
11.  Maturity
12. Disability .
13.  Expiry .....
T4, SUIENET ..ot
15, LGPSE oot
16. Conversion ....
17, Decreased (NEt) ......ccooeveriiriiiiiesesesee e
18, REINSUIANCE .....cceiiiiiiiiiiiicecec e
19. Aggregate write-ins for decreases
20. Totals (Lines 10 to 19)
21.  In force end of year (b) (Line 9 Minus Line 20) ..........cocooe.foeuricniincniciiciicins [ [ 92,950 |.ovevereiinee 1,296,457 |- e [ 5 [ [ RN 219 | 1,296,676
22. Reinsurance ceded end Of Year ...........cccceueveveeeeeeeeeenns e XXX e [, DO S RO 28,549 |............. XXX [ oo DO S XXX freererrineeteenneenes oo 28,549
23. Line 21 minus Line 22 XXX XXX 1,267,908 XXX (a) XXX XXX 219 1,268,127
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 through 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 through 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(a) Group $

; Individual $

Fraternal Benefit Societies Only:

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

If not, how are such expenses met?

.., Amount $

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

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

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

Indu

strial

Ordinary

1
Number of Policies

2

Amount of Insurance

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS .........c.cooiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27. Term policies - decreasing
28. Term policies - other ...........c.ccccee.
29. Other term insurance - decreasing ..
30.  Other term iNSUFANCE ........cocuiiiiiiiiiiieie ettt bee e en
31, TotalS (LINES 27 10 30) ..eeveeitiiiiiiieieeie st sieestee e ste et eesseeseesieesreesreesbeenefeesbeenbeentesseseeseesinesneess [oeeesseesueesseesseesseensesnsesns |ooseesueensesssesnsesnnesieesiense |oeseesueesuesnsesssesnseaneesnenns
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX ooieeeeiee [ e, D, % ST RPN
33. Totals, extended term iNSUrANCE ..........c.cceoeeueeeeeeeeeeeee et e D&, RN U DO GO R 6,171 |, 35,046
34. Totals, whole life and eNdOWMENL ...........cccouevivieeieeeeee e 9,509 140,564 86,779 1,261,411
35. Totals (Lines 31 to 34) 9,509 140,564 92,950 1,296,457
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
1 LG T 1T [U S (4 O O RO KOOSR
37, OFAINAINY ottt e 140,564 |......coveeviirccciinecs e 1,296,457 |oeoeeeeeceeee
38. Credit Life (Group and INdividual) ............cccooiiviiiiiiiiiiiiiiiciicieeeesoeessescenn [ e [
KIS T (oYU OO 219
40. Totals (Lines 36 to 39) 140,564 1,296,676
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccoceene. XXX vieieeieens oo o, D, 0 ST RO
42.  Number in force end of year if the number under shared groups is counted
ON @ Pro-rata DASIS .....coiiieieiiii it
43. Federal Employees’ Group Life Insurance included in Line 21 .
44. Servicemen’s Group Life Insurance included in Line 21 .......c.cccoviiiininnene
45.  Group Permanent Insurance included in Line 21
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 325,002 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
471 NOT APPIICADTE oottt ettt ettt ettt et et e et et et et et et e st et e et et ese et ea et et et et et eb e At e b oAt et eRe et eae et eAe et ebe s eb et et eae et eAs et oAt et eAe et ebe et ete s et et b easeaeas et ene et ene et ere et ereans
47.2 Not applicable
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48. Waiver of Premium ............focccooei
49. Disability Income .....
50. Extended Benefits
51. Other ...ccccoiiiiiiiiiieeeee
52. Total (a) 238 | (a) 24,666 (a) 1](@) 100

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INfOrce eNd Of PrOF YEAI ......c.cuiviriiiiiieieieieieicee et e 13 [ 10 [ [
2. ISSUEA AUING YBAT ...ttt e s senes oo ettt eens[oeseeeeeeseeeeeeie e T e [
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cueveviiiieieieieieieiee sttt 2
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cceeviiriririririeieieieriiesesseeeeese e 13 [ 9 s [
10.  Amount on deposit ..
11, INCOME NOW PAYADIE ......vvivieiiiiicieieieee ettt 13 [ 9 s [
12.  Amount of income payable (a) 112,460 | (a) 46,168 | (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........cccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) wueuivieiiiiieieieieieieeee st 7 1,688
Deductions during year:
6. DECIEASEA (NEL) ...ttt enes [ee e 11 | |
7. Reinsurance Ceded ..o
8. Totals (Lines 6 and 7) 11
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccocvririririeiereiiiinesisieieeieeese e e [ P 1577 [ o
Income now payable:
10.  Amount of INCOME PAYADIE .........c.cveuiuiiiiiiiiecec e (a) 42,296 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 101,191,712 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) 4,483,988 XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end Of PO YEAT ... Jo . oieeeeiinirrrieeiees [eieeinininrseeeeennnes oo sesesieieies [oereeeeeeene e [ereeeeeeeeeneseeeas 7,511 [, 11,279,340
2. Issued during year .............. .. 1,462,391
3. Reinsurance assumed ........ ..o i e e [ [
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1t0 4) ............] XXX XXX 8,697 XXX
Deductions during year:
6. Conversions ..........ccccecceeeeec o e, D, %, CURRTIT URTPRTRN D, %, CURRRIT RPN D, %, COTRRTT TR D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (Net) ...oceeeeneeefrrrcciniccccnecccs o, DL N AT TOTRTSTRR NOR XXX [ 778 | XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] XXX XXX 778 XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) 7,919 | (a) 11,667,212
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT Y=Y T PO R KOO
P 10 T=To o U4 T o =T T OO U OO TP PP RUPOTURY SO ESRTERTE RSP
3. REINSUraNCe aSSUMET .........oouiiuiiiiiiiiieiiiee oo QIR oo QL ... ... G ... o Sy oo o
4. Increased during year (net) ........ccocoevvvivvn A ... B ... A SER  EER B ET
5. Totals (Lines 1t04) ....cccevvvvvvivvvivivivcce. R B - VR - BN B BB e
Deductions During Year:
6. Decreased (net) ......cccoeveevvvcvcvcncccrcrcveee R N R A B N B [
7. Reinsurance ceded .............ccccecevvvcvcvvvcece JERL .. N .- BN
8. TOHAIS (LINES B @NA 7) ...ttt bbb bbb bbb bR bbb bbb bR R R R R R bbb bbbt b b b ne e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiiiii bbbt b bbbt bbb b bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt 13,604,104
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (1,384,493) transferred into the reserve net of taxes of $  ............. (278,757) [ovveriieernne (1,105,737)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 12,498,367
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 616,955
6. Reserve as of December 31, current year (Line 4 minus Line 5) 11,881,412
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1o 2024 oot e 756,461 [ (139,506 [-....covereeeieeeeiicieiens o 616,955
2. 2025 .ottt e 825,467 |....coovevicirne (208,556) |.....vevreiriciricirienns e 616,911
Bl 2026 .t [er e 866,630 |......ccoverrrnene (160,706 [-....ceoveveeeeerrcrriciriens e 705,924
B, 2027 ottt e 909,792 ..o (121,079) [o.ecies e 788,713
5. 2028 ...ttt [or s 953,026 |....coevcvricinen (80,778) [ oo 872,248
B. 2029 ...ttt [eo s L T( I 7 R (36, 777) | ceeeeeeeeeeeeirieiiees. [ 933,955
T 2030 et [ee s 996,307 |...coevreireienen (13,962) [ oo 982,345
8. 20371 bbbt [or s 994,282 |...covvircinen (13,544) [ e 980,738
9. 2032 .t [re e 1,004,330 | (13,282) [ oo 991,048

10, 2033 1ottt s 1,003,841 |...coieie (12,758) [ oo 991,083

11, 2034 1ot s 1,003,349 | (12,141 [ e 991,208

12, 2035 ..ottt e 952,790 |...oveeiiinee (12,413) [ e 940,377

130 2030 ..ottt e 837,353 | (12,970) [-..ercrce oo 824,384

T4, 2037 oottt e 686,282 |.....ccocvveiene (14,271) [ o 672,011

15, 2038 ..ottt e 520,201 [oovoiciicienee (14,890)

16, 2039 ..ot e 335,235 | (15,829)

A7, 2040 ..ottt e 191,979 | (16,224)

18, 2047 oot s 93,587 | (16,073)

19, 2042 ...t s 18,513 [ (16,181)

20, 2043 ..ot [oe s (26,088)].....c.cccvrrrnnee (15,924)

20, 2044 <ot [ (68,095)]....ccvuvrinee (15,926)

22, 2045 ..ottt [ee s (78,704) [ (15,987)

230 2046 ... [oe s (64,291) ..o (17,108)

24, 2047 .ottt [re s (43,966).....covvnrrinee (17,593)

25, 2048 ...ttt [ee s (22,832) ..o (18,701)

26. (19,799)

27. ..(18,435)..

28. . (14,621)[..

29. .(10,806)/..

B0. 2053 ..ottt a s ee s e st sessnnesesesesnnnnnsesenns [roseenenasieisnsnenencienes 10 [eericiririnienccieees (6,675)

31. 2054 and Later (2,225)

32. Total (Lines 1 to 31) 13,604, 104 (1,105,737) 12,498,367

28




6¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

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

1. ReServe as of DECEMDET 31, PHOT YEAI .........c.cocveveveueueeieiieeeteeeeeteseseaee et et et etesesessss et st esesesesesessss et et et asesesessasssesssesesesesesessssesesesesesesesssnaferesesensesenenenn 3,624,405 | e 3,624,405 | e 253,779 | 253,779 | 3,878,184

2. Realized capital gains/(losses) Net Of taXes - GENEIAl ACCOUNL ...........cccovvevivevieeeeeeeeeeeeteieteseteaess e sesesesesessssesesesssesesesesssssesssssesesesdrtet et s st stetete et se s sseinies [oereseseneenesesesseeesenenennnnns [eerenesesssneseseneennssssssenene [oeesesesesesenenssessssenenenennns |oeensassessesesenenes (10,590) [ (10,590) [ (10,590)

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

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

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

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

A = =T Te oo V1o OO 1,106,522 1,105,522 7,756 7,756 1,113,278

8. Accumulated balances (LINES 1 TrOUGN 5 =6 # 7) .....c.ciuiuiuiiiiicieieteieeeeesete ettt sttt ss st ss st nsss st es s s s s s |ese s esensssesenas 4,729,927 |..ovoeeeeeeeeeeeiens o, 4,729,927 ..o o 250,945 ..o 250,945 |....cooevrreee 4,980,872

9. MAXIMUM FESEIVE ........vuiiiiiiiiiiic et ce ettt e b b e bbb b s b b2 e bbb bbb ss e st [ra s besa 5,608,805 |......coiieiiriiiciees o 5,608,805 |......coovueiiiiiiieiiens oo 367,191 [ 367,191 [ 5,975,997
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 3,218,611 3,218,611 340,820 340,820 3,559,431
11, 20% OF (LINE 10 = LINE 8) ...ttt e bbb s et b s s s s st (302,263) (302,263) 17,975 17,975 (284,288)
12, Balance before transfers (LINES 8 + 11) ....ciiiiiueueieiiceiteteieiseeet ettt sttt ee st se st es b s st s st b st ss s ses s se s s nsssesesessssnsnsesesesssss foaetesessnsanaesa 4,427,664 | [ 4,427,664 |..o.oveeeeees [ 268,920 |..cooovirernnnne 268,920 |....ccovenneee 4,696,584
B TR 1= 1= O O O O O O OSSO HOTUOO O
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEFO ......couiiuiiuiiiiiiiiii ittt bbbt bt et bbbt bbbt bt bt bt bt b e et e bt bttt be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 4,427,664 4,427,664 268,920 268,920 4,696,584
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIgations ............cccueueuiieieiereieieieeeeceeeeeee e | 4,825,356 |....oooe e XX e XXX o 4,825,356
21 1 NAIC Designation Category 1.A .........ccoeveveueueueeeeeeeeieeienesens |reeeeeeeninenens 51,939,587 |t XX e XK e 51,939,587
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 31,584,960 |......ooooe. XX e XK e e 31,584,960
2.3 1 NAIC Designation Category 1.C .. ..39,084,472 |.... ..39,084,472 |...
2.4 1 NAIC Designation Category 1.D .. ..31,078,494 |... ..31,078,494 |...
25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 44,913,013 | XK e e XK 44,913,013
2.6 1 NAIC Designation Category 1.F ........cceveeeecueueeeeeeeeceeeeenenas ereeercenieenees 64,987,356 |.............. XKoo oo XXX e 64,987,356
2.7 1 NAIC Designation Category 1.G ........ccccovevevevereuereeeeeeeeeieiererens |reseeseeeneneas 91,133,942 .o XX et XK [ 91,133,942
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 354,721,824 354,721,824
3.1 2 NAIC Designation Category 2.A ..........ccccceveveueueeeeeeeeereereresens oeeieesennns 65,650,167 [.o.oovveeee s XX e e XK e e 65,650,167
3.2 2 |NAIC Designation Category 2.B .. .120,129,670 |.... .120,129,670 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveveueueeeeeeeeeiereenes |reseeneeenenens 49,225,522 |......ooove e XK e XX e oo 49,225,522
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 235,005,359 235,005,359
4.1 3 NAIC Designation Category 3.A .........cccccoveveveueueeeeeeeeeieieeresens oo 2,491,455 | XX e e XK e e 2,491,455
4.2 3 |NAIC Designation Category 3.B .. ... 999,876 |... ... 999,876 |....
4.3 3 NAIC Designation Category 3.C ........ccccevevevevevereueueeieeeeseierenes |reseeeeseeeneneas 3,598,623 |.......coooe XXX forreese e XK freee s 3,598,623
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 7,089,954 7,089,954
5.1 4 NAIC Designation Category 4.A ..........ccccoeveveueveeeeeeeeeeeeeneens oo 2,074,528 .ot XXX e e e XXX e e 2,074,528
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. ....T47,580 ...747,580 |....
53 4 NAIC Designation Category 4.C ..........ccooveveveveueueueeeeeeeeereienenes [reseeeseeeesesesesees 45,649
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 2,867,757 134,000 191,587
6.1 5 NAIC Designation Category 5.A .......cccooeeieeienieeneeneeneeneene foeeneenieenenieniesieesieenies fevvvesieeee XX e XX [ o 000472 [ [ 000846 [ [l 001410 [
6.2 5  |NAIC Designation Category 5.B .. 734,349 .. 87,241 145,401
6.3 5 NAIC Designation Category 5.C .........ccceveieenieenieenieeneeneenens frorseniniiiiieinnieiens Lt XX Lo XX i oo 000830 [ 001498 [ 002890 [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 734,349
7. 6 NAIC B ..ot esnee e ene [eeenreeneeeneesneesenesieeseeniees fovnveesreesre s XK ee e e XX e [ feoveeiennnn 000000 [ [ 002370 [ [ 002370 [
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 605,244,599
PREFERRED STOCKS
10. 1 Highest QUaItY ......cooooiiiiie e e,
11. 2 High Quality ....... 1,000,000
12. 3 Medium QUANILY ....oceeeeieiiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAILY .......ooeeriiriiiieerieeieeieee e e e [ foevreesieesn s XX e b XX [ 000030 [ e 0UT28 [ 001880 [
15. 6 Inor Near Default .........ccccooiiiiiiiiiiieceeeeeeeneeseenieeieees [ [ooeeseesn e XK ot XX o ool 0000000 | 002370 | 002870
16. Affiliated Life with AVR .......cccooiiiiiiieee e
17. Total Preferred Stocks (Sum of Lines 10 through 16) 1,000,000 1,000,000 10,600
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. XXX XXX XXX XXX
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsiestsaeitsneiesneresnsresneesns [oieseseesesens .0, TR RUNTUNIIND. o, ¢ COTTUor NUTUrUrURURURURURURURUPT RUSURUROR 0.0000 ..o [ 0.2370 oo s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeeeeeeeeeeeeeeee e |
27. 1 Highest QUaItY ......cooooiiiiie e e,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ..........ccccoceeiiiiiniiieieeseeee
34. Total (Lines 9 + 17 + 25 + 33) 606,244,599 606,244,599 1,105,522 3,218,611 5,608,805
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

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

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

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

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) XXX XXX XXX XXX
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

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

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

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

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

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1000 (@) [ervevereerermrremrieerieenee ferveineae 0.1000 (@) [ervevereeeerereererierieieenine
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) XXX XXX XXX XXX XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. INVESTMENT PrOPEIHIES ..o sieeies ot eeteeeee e e eeeses oreeeeeeeseeieeeieeseeseeseeses [oeeereeseesseesssesssessesreesiees foeesseersesseesieesreeeseesseessees foeereeeeessnanns 0.0000 |.eeeeeeieeeeeeeeeeeeeeeeees o 0.0912 |oovioeceeeeeeeeeeeeeies o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...............ccocooiiiiiiiii e et X ot XK e o o 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ... foecsecceenees [ XX e b XK o [ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ..............cccocooovvees [ereinniiniinienncineins oot XX i [ [
95. NAIC 2 Working Capital Finance Investments ..............ccccooeviies forvivinesecececeseeeiees et XK o [
96. Other Invested Assets - Schedule BA ............c.ccoooeeeeeeeeeeeeeeees | 2,000,000 2,000,000 316,000
97. Other Short-Term Invested Assets - Schedule DA ....................... . .
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........cccccevveennene 2,000,000 2,000,000 XXX XXX 316,000 XXX 316,000
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 17,512,566 17,512,566 XXX 7,756 XXX 340,820 XXX 367,191

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

above)

(a) Includes $

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

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written ........ccooiiiiiiiiiineneeeeeeees o, 11,124,688 |........ D, 0,0 CHUN AT RSO XXX o D, 0,0, CHUITN A 2,230,699 |....... XXX v o D, 0,0 CHUN F O OPRPTRPPI IR XXX o XXX
2. Premiums earned T 11,144,778 |........ XXX foe XXX oo [ D.9.9, SR TR 2,212,312 |........ XXX oo [ XXX o XXX oo [ XXX
3. Incurred claims ..o o 19,663,000 |............ A76.4 oo e oo oeveeenesensenns [oeeiens 1,865,287 oo BA.3 | e o o o e
4. Cost contaiNMEeNt EXPENSES ......cc.eeruieiiieiiiiiiiiiiiieii oeriiieiie i sieeeieeeeees foeeieiieeieiieeens oeeereeseeseeseeeseesieees foeeeeeseeieeieies foreereeeriesieesreeeeeseens foeereesreeereesreesrs oreeereeeseesseeseeeseesieess foeereerereseesrenirs foreereesresereeeeeseesnens foeereesreeereesineses Joreerreeseeseeesessreesieess foeerreeseeeseeiieeies foeeereeereesieeseesseenseens foesreeereeseesnanns
5. Incurred claims and cost containment expenses
(LiN€S 3and 4) ....ooviiiiiieiiieeeee s [ 19,663,000 |............. A76.4 | [ oo e o 1,865,287 | BA3 | [ [ [ [ [
6. Increase in contract reserves ............cccoeeeeeienccies feviiiininins (576,064)|............... (5.2)eneeieieerieesieeniee oo oo o o, (30,367)].vevveeee (T8N [ [ oo foerieerieeseeeneenesee |oeeenesene e
7. COMMISSIONS () .vevrveereierieierieiereeieiesiereseseeseseseseeees oreveeeiinens 1,702,475 |............... B e e e e o 102,745 [ BB e e e e e [,
8. Other general insurance expenses .. .2,005,561 |...
9. Taxes, licenses and fees ..............
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions ..........c..ccccceeeens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........ccccooeiiiiiiiniinienieeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums WItEeN .....ccooovrierieeeciiiernseeeeenenenes eeeeeceeeseeeesseeees v, XXX ovvoi o oo XXX oo oo XXX ovvoi o o D0 & N IR 8,151,465 |....... D00 S RN 742,525 |....... XXX.......
2. Premiums €armed .........ccoocoreeineiniineineeeneenes oo [ XXX oo [ XXX [ XXX oo o D 0% N SN 8,195,511 |........ XXX oo 736,956 |........ XXX.......]
3. INCUImed ClaimS .......coviiiiiciecccen o oo [oeereene s oo [ e [ [ [ 17,552,094 |............. 2142 [ 245,628 |............... 33.3
S 0TS ot g = 11T 1= gL QDo 1T g T O R O o S T S O T IR SRR RO PRRRRRPTRUT SRR
5. Incurred claims and cost containment expenses
(Lines 3.and 4) ......ccooeiiiiiiiiiiiiiciieeeeeeieneies oo oo o [ e L e e [ 17,052,004 2142
6. Increase in CONtracCt rESEIVES ...........ccoviiiiciiiciiiiins oot oo [oeenieineeneeeens oo [ [ [ [ [ L84 (13
7. COMMISSIONS (8) -eeeuverueerieerieeriienieesieenieenieenieessesieesiees foriiieiiiesieesieesieesieess feeveesreesiesreesres foeeereeseeeeessesesesseees feesreeseeseessess freeeeeseeseesesieesieees foeseereeieesiesins foeeereeeeeeeeseeseeieens feeeeeseeseeseeins foreeeeenens 1,441,584 |..ooveevee 7.6 [
8. Other general insurance expenses .. 1,616,353 |..
9. Taxes, licenses and fees .............. ....25,151 |.
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions .............ccccceveens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........cccceoiiiiiiiiniiinienieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums 938,442 140,630 |.... ... 757,646
2. Advance premiums .. ..294,386 |... .51,078
3. Reserve for rate Credits ... [ [ [ [
4. Total premium reserves, CUrrent Year .........cccceeeeeeereenieenieeniees foeviieniennnens 1,232,829 191,709 |....
5. Total premium reserves, Prior YEar ..........cccccvecuerevereeniiesieenieens |eveeieeiinnns 1,192,704 174,405 |....
6. Increase in total premium reserves 40,124 17,303
B. Contract Reserves:
1. Additional reserves (a) 222,546,683 448,629 |....
2. Reserve for future contingent benefits ............cccoooviinninniics i e [ [ [ [ [ [ [ [ [ [ [
3. Total contract reserves, current year .. 222,546,683 |... X .221,736,030 .362,024
4. Total contract reserves, prior year. ..........ccccocceeennne 223,122, TAT oo o o l878,991 | e i i o i [ [ 222,336,594 |...ooveinnne 307,162
5. Increase in contract reserves (576,064) (30,361) (600,564) 54,862
C. Claim Reserves and Liabilities:
1. Total current year 64,630,237 |...eoveeeiecineine [ [, 269,207 [oecviieieieieinieiens [ s [ [ [ [ [ 63,813,934 |...ccovnenne 547,102
2. Total prior year 65,004,386 |.......covevvieiiiiies e [ 277,863 ..o o [ oo e [ o o 64,272,275 |....oveunn 454,247
3. Increase (374, 149) (8,662) (458,341) 92,855
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year 17,145,716 oo [ o, 322,125 | o i [ e i [ 16,703,341 |.ooveiinns 120,250
1.2 On claims incurred during current year ..........ccccceeeeeveeveneee: fooviiinns 2,891,442 | e 1,551,823 [ e [ e e [ [ o 1,307,095 |...ooeeeienenn 32,523
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year R 43,812,434 [ e [ 500 [ e [ [ i [ o 43,605,853 |........ce.... 206,072
2.2 On claims incurred during current year 20,817,803 | [ e, 268,692 ..o e i [ e i [ 20,208,081 |..ceevenenns 341,030
3. Test:
3.1 Lines 1.1 and 2.1 60,958, 150 60,309, 193
3.2 Claim reserves and liabilities, 65,004,386 64,272,275 X
3.3 Line 3.1 minus Line 3.2 (4,046,236) (3,963,082) (127,925),
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Reinsurance Assumed:
1. Premiums Written ........cccooiiiiiiiiiiiicnieeeseeeeeeeeeeeseeseeseee e 390 | e e o e [ s e i [ o [ 390
2. Premiums €arned .........cccooeiiiiiiiiiiiiciiieiinecseeseeseeseesieesnees s 882 [oiiiiiiiinieeinniens [eeneeiieininins [ [ o [ o [ s [ o [ 382
3. INCUITed ClaIMS ..o [ sesseens | o [ [ [ e [ e [ e [ e [ 7
4. Commissions 5
B. Reinsurance Ceded:
1. Premiums written
2.  Premiums earned .
3. Incurred claims
4. Commissions

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. Incurred Claims ..o [ oo e 1,865,287 [ oo e [ [ [ [ [eeee 17,552,094 |....coevveee 245,621 |..ooveeenne 19,663,002
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiies forioiiiiiiiiiiiies [ feeieieie 277,863 [ceeeeeeieiiiene e [ foerei s [ e s 64,272,275 |.............. 453,79 |....ooeeed 65,003,932
3. Ending claim reserves and liabilities ..............cc.ccccoviiiiiiiiiiis foeiiieiieiieieies [ foeeeiieeins 269,201 |ooviieiiieeieeies [ [ e [ [ [ [ 63,813,934 |...ccoeeeee 546,642 |............. 64,629,777
4. ClaiMS Pad .....cccoviiiiiiiiiiiiiiic s [ [oereeee e e 1,873,948 | [ e [ [reeeneees [ [ o 18,010,436 |.............. 162,773 |.ooeee 20,037,157
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [oerereineeneineies [oeeerieereeneenee e [rerrereenreie s [ [ [reereeneenenees [ [ [oeeree e [ A P 7
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiiis foriiiiiiiiiiieies [ oo e [ o [ rrrenenes [ nenes [oerere e e e e s e 453 [ 453
3. Ending claim reserves and liabilities ..............cccocoiiiiiiiiiiis foriiiiiiiiiiiies [ oo s [ o s [ e e [re e [ 460 ..o 460
S O = {1 E 3o T o O O SN O R S O R SN N RO OO RO RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ..o [ [oereeerineneeneies [ neenee [t [oereeiereneesennees [oeeseeneeneennne [ e [t nreenee [ oo [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiis foriiiiiiiiiiiiiies [oeerereiesereiiens foeriririiiiiiiins [ [ nens e [oerere e nenes [eerere e s [errerrre e [oeeere e nenenes e s [eerere e e
3. Ending claim reserves and liabilities ...............ccocoiiiiiiiiiiiis friiiiiiiiiiiiies [oeereseierereieis oo [ [ renens e [oerere e sernnes [eerere e s [ereerere e [oeeeee e nenes [eeeeeee s [eerere e [
S O = {1 E 3o T o O U S O R N O H U SN N AU SO IR RO
D. Net:
1. Incurred Claims ......ccoociiiiiiiiiciiccceennees [ oo e 1,865,287 [ oo e [ [ [ [ [eeee 17,552,094 |.............. 245,628 |............. 19,663,009
2. Beginning claim reserves and liabilities ................ccocooiiiiiiies foriiiiiiiiiiieies [ feeieieie 277,863 [coeeeeeeieiiiiee e [ oo s [ e s 64,272,275 |.............. 454,247 |............ 65,004,386
3. Ending claim reserves and liabilities ................ccccoiiiiiiiiiiiis friiiiiiiciies [ e 269,201 |oviieiieeieicies [ [oerereereerinieies s [ [ [ [ 63,813,934 |...cccoceenee 547,102 |............ 64,630,237
4. ClaiMS Pad .....cccoviiiiiiiiiiiiiiic s [ [oereeee e e 1,873,948 | [ e [ [rereeneeenes [ [ e 18,010,436 |.............. 162,773 |.ooeee 20,037,157
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses ...........ccoceeeeees forioiioiiiiiiiiies e e, 1,865,287 |eeeeeeeeeeeeeeee oo oo e o e e s 17,552,094 |.............. 245,628 |............. 19,663,009
2. Beginning reserves and liabilities ...............ccoccooiiiiiiiiiiiiins i [ feeieieie 277,863 [coeeeeeeieiciies e [ e s [ o s 64,272,275 |.............. 454,247 |............ 65,004,386
3. Ending reserves and liabilities ..............ccoccooiiiiiiiiiiiiiiiiis o [ e 269,201 |ooveieeieeieeies [ [ e [ [ [ [ 63,813,934 |...cceceeeee 547,102 |............ 64,630,237
4. Paid claims and cost containment expenses 1,873,948 18,010,436 152,773 20,037,157
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total General Account - U.S. Affiliates
0699999. Total General Account - Non-U.S. Affiliates
0799999. Total General Account - Affiliates

..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..
..94-1516991 ..{..01/01/1997 ..

Wilton Reassurance Life Company of New York

Wilton Reassurance Life Company of New York ...
Wilton Reassurance Life Company of New York ...
Wilton Reassurance Life Company of New York ...
Wilton Reassurance Life Company of New York ...
Wilton Reassurance Life Company of New York ...

Wilton Reassurance Life Company of New York

2,606,975 |.

0899999. General Account - U.S. Non-Affiliates 2,819,141 2,279,442

1099999. Total General Account - Non-Affiliates 2,819,141 2,279,442 79,730 22,534
1199999. Total General Account 2,819,141 2,279,442 79,730 22,534
1499999. Total Separate Accounts - U.S. Affiliates

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

1899999. Total Separate Accounts - Affiliates

2199999. Total Separate Accounts - Non-Affiliates

2299999. Total Separate Accounts

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 2,819,141 2,279,442 79,730 22,534
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 - Totals 2,819,141 2,279,442 79,730 22,534
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 2

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

1 2 3 4 5 6 7 9 10 11 12 13
Reserve Liability
NAIC Type of Type of Other Than for Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total - U.S. Affiliates
0699999. Total - Non-U.S. Affiliates
0799999. Total - Affiliates
...... 60704 ......[..94-1516991 ..]..01/01/1997 ..[Wilton Reassurance Life Company of New YOrk .......cccooioiiorioriorisrisresrioioe [NVooioiiiiennnns [TV P 390 [ 178 i 2470 [ 480 [ [
0899999. U.S. Non-Affiliates 390 173 2,470 460
1099999. Total - Non-Affiliates 390 173 2,470 460
1199999. Total U.S. (Sum of 0399999 and 0899999) 390 173 2,470 460




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

SCHEDULE S - PART 2

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

4

Name of Company

5

Domiciliary
Jurisdiction

6

Paid Losses

Unpaid Losses

9999999 Totals - Life, Annuity and Accident and Health

43
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

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

1

NAIC
Company
Code

2 3 2

ID Effective
Number Date

Name of Company

5 6 7 8

Reserve Credit Taken

Domi- 9
ciliary Type of Type of
Juris- Reinsurance Business
diction Ceded Ceded

Amount in Force
at End of Year

Current Year

10

Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

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

0799999.

Total General Account - Authorized Affiliates

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

...58-0828824 ..[04/01/2009 . |Munich American Reassurance Company ....
...58-0828824 ..[04/01/2009 . |Munich American Reassurance Company .
...06-0839705 .. [10/01/2008 . |Swiss Re Life & Health America Inc ..
...06-0839705 .. [10/01/2008 . |Swiss Re Life & Health America Inc ..

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

...... 4,317,568
10,283,787 |.

0899999.

General Account - Authorized U.S. Non-Affiliates

28,548,680

1099999.

Total General Account - Authorized Non-Affiliates

28,548,680

1199999.

Total General Account Authorized

28,548,680

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

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

. Total General Account - Unauthorized Affiliates

...AA-1124129 ..{01/01/2023 . |Endurance Worldwide Insurance Limited
...AA-1126623 ..{01/01/2023 . |Lloyd's Syndicate Number 623
...AA-1128623 ..[01/01/2023 . |Lloyd's Syndicate Number 2623
...AA-1120116 ..[01/01/2023 . |Lloyd's Syndicate Number 3902
...AA-1126004 ..[01/01/2023 . |Lloyd's Syndicate Number 4444 ...

2099999.

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

2199999.

Total General Account - Unauthorized Non-Affiliates

2299999.

Total General Account Unauthorized

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

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

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

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

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999.

Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

28,548,680 59,946

92,098

91,939

4899999.

Total Separate Accounts - Authorized U.S. Affiliates

5199999.

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

5299999.

Total Separate Accounts - Authorized Affiliates

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999.

Total Separate Accounts Authorized

5999999.

Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

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

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999.

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

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999.

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

8599999.

Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction




(47

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 28,548,680 59,946 92,098 91,257
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 682
9999999 - Totals 28,548,680 59,946 92,098 91,939




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

45, 46, 47



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

2024

($000 Omitted)
2

2023

10.
1.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

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

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

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

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid

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

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

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

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

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

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

Letters of credit (L)

Trust agreements (T)

Other (O)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

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

ASSETS (Page 2, Col. 3)

1. Cash and invested asSets (LINE 12) .......cccuciiueueieieiieeieieie ettt 650,359,821 |..vieiieeieeeecees [ 650,359,821
P S T U e g o (T T 1 ) T H S RO TRPROS RN
3. Premiums and considerations (LINE 15) ...........cccccviveueriiiiisiuereisisissesesessisssssssese s ssssse s ssssnsssesesesns fresesesensnnenenns 9,218,503 ..o e 9,218,503
4. Net credit for Ceded MEINSUIANGCE ..........cccueuriiieiieieeeiiee ettt nseaeeen XXX o 58,057 | 58,057
5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 14,430,609 14,430,609
6. Total assets excluding Separate ACCOUNtS (LINE 26) ........c.cceeeevereeeeeeeceeeeieie e 674,008,933 ..o 58,057 |ooeeenne 674,066,989
7. Separate ACCOUNt SSELS (LINE 27) ....uiieiiiiiiei ettt sttt ettt st sae e b e sbeeneeen
8. Total assets (Line 28) 674,008,933 58,057 674,066,989
LIABILITIES, CAPITAL AND SURPLUS (Page 3)
9. Contract resServes (LINES 1 @Na 2) ........c.ccuiuiiiieiieieeeteeeeeeee e etete et es st es s sesesssn s s esaneeese e eeenes 552,063,902 |...coveeercnanne 59,946 |......coc..... 552,123,848
10. Liability for deposit-type contracts (Line 3)
11, Claim reSEIVES (LINE 4) ...ttt b bttt ettt st e saeesbeesbeenbeeneeennenned
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........coceiiiiiiiiiiiiiiiiieeee s [ o
13.  Premium & annuity considerations received in advance (Line 8)
14. Other contract liabilities (LINE 9) ......ocuiiuiiiiie ittt sbe e
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset
E= L0 ToTU 1 O RS SRRSO (SRS
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 11,429,738 11,429,738
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .......ccoovveieiereieeeieierisieieieeeeeeesesesee e e 582,275,304 | 58,057 |ceerennnne 582,333,361
21. Separate Account liabilities (LINE 27) .......ccccuiiiiiiiiiiii i
22, Total Iabilities (LINE 28) ........cccieirieirieiieeeiieieieesiet ettt n e | 582,275,304 |..ooieieene 58,057 |.ooeererenne 582,333,361
23, Capital & SUIPIUS (LINE 38) .....uveeeceeeceeeeceeeeeeeeeeeeeee et eee e eee e ena e s e eenane s eeenaseenaneean 91,733,629 XXX 91,733,629
24. Total liabilities, capital & surplus (Line 39) 674,008,933 58,057 674,066,989
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE FESEIVES ......eveiiaeeceetrerereeseeeteesesessseeeesssesesssssessssssesssesesesssaesssesesasssaesssesesessssesssesesssnsnssesesessfonsicsessesssnnsacaeenes 59,946
26. Claim reserves
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE ...........cccocuiiiiiiiiieiieseesie e [
29. Liability for deposit-type contracts
30.  Other contract IabiliIes .......... ...
31.  ReINSUrance CedEd @SSEtS ... e
32. Other ceded reinsurance recoverables
33.  Total ceded reinSUrance reCOVErabIES .............ciiiurieiuriiiiriicinieeieiecieeee et 58,057
34, Premiums and CONSIAEIAtIONS ..........c..oiiiiiiiii e e e
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o,
37. Reinsurance with Certified REINSUMETS ... e
38. Funds held under reinsurance treaties with Certified Reinsurers
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance payable/OffSELS ..........ccciiiiiiiiiiiie e
41.  Total net credit for ceded reinsurance 58,057
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

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

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

2. Alaska ...

3. Arizona.

4. Arkansas ..

5. California .

6. Colorado

7. Connecticut .

8. Delaware

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

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

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

....10,874,277

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

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

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

54. Puerto Rico .
55. U.S. Virgin Islands .
56. Northern Mariana Islands
57. Canada
58. Aggregate Other Alien ... i
59.  Subtotal ......cceeeviiiiiiiiniieeieeeeeeeeeeeeeeeeeeeeee | XXX el 53,049 473 . 29,521,245

90. Reporting entity contributions for employee benefits

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

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

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

93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State.
95. Totals (Direct Business)..................
96. Plus reinsurance assumed..
97  Totals (All Business)
98. Lessreinsurance ceded............ccceeiiiiiiiiiiiiiicennnns
99. Totals (All Business) less Reinsurance Ceded XXX

DETAILS OF WRITE-INS

XXX
coe XXX
coe XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccccevveiiiniiniinienneeee e XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. o XXX
9402. o XXX
9403 oo XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccvveviiniiniiniienec e XXX e fereieiiis e e [ [ e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............cccccoevees .. 1 4. Q- Qualified - Qualified or accredited reinsurer............cccooecveiivieiiiieciins o,
2. R - Registered - Non-domiciled RRGS...........ccooiiiiiiiiiiiiiieee e eeee o, 5. N - None of the above - Not allowed to write business in the state............. ... 56

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

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceurnns
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

Allocated by States and Territories

Direct Business Only

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

-

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

© © ® N o o & DN

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

Louisiana ...
Maine ..
Maryland ...

Massachusetts .

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

53,949,473

29,521,245

7,890,447

91,361,166

51




cs

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

CNO Financial
Group, Inc.

FEIN #75-3108137 DE

PART 1 - ORGANIZATIONAL CHART

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

Bankers Life Agency, Inc.
®3)

FEIN #36-4036794  IL

American Life & Casualty
Marketing Division Co.

FEIN #42-1351112 1A

Bankers Life Advisory
Services, Inc.

FEIN #47-1590388  IN

Bankers Life
Securities, Inc.

FEIN #47-1481527  IN

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re, Ltd.

FEIN #98-1733208 BMU

CNO Management
Services Company

FEIN #74-1499663  TX

Optavise, LLC

FEIN #02-0677999 DE

Benetek Corporation

FEIN #52-2173098 FL

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

EA Canada
Development ULC

CAN

NOTES:

All subsidiaries are 100% owned unless otherwise indicated.

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

Conseco Life Insurance
Company of Texas

NAIC #11804
FEIN #81-0626335  TX

Resource Life
Insurance Company

NAIC #61506
FEIN #47-0482911 IL

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

|
Bankers Life and
Casualty Company (1)
NAIC #61263
FEIN #36-0770740 L

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 Green Bay Trail
Investment Corp. Il Investment Corp. (2)

FEIN #92-0331670  DE FEIN #99-3502780  DE

CNO Financial
Investments Corp.

FEIN #36-3215139 L

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.
(3) K.F. Agency, Inc. changed its name to Bankers Life Agency, Inc. in November 2024.

lllinois General
Investment Trust

FEIN #82-6734872 DE

lllinois General
Investment Trust Il

Green Bay Trail
Investment Trust (2)

FEIN #92-6075387 DE FEIN #99-6652364 DE

1%|89A1% [o9% |

CNO Services, LLC

FEIN #35-1965822 IN

1% 90%

Conseco Marketing, L.L.C.

FEIN #35-1989489  IN

[9%
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ANNUAL STATEMENT FOR THE YEAR 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. ....
Bankers Life Agency, Inc. ........
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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

... | AA-3191555

- [75-3108137
35-1965822
23-1628836
81-0626335
99-3502780
... | 37-1872060
... 192-0331670
... | 38-4050689
... | 36-4036794

..102-0677999
75-2113604
47-0482911
36-1933760
22-2403791
51-0331205

CNO Bermuda Re, Ltd. ......
CNO Financial Group, Inc.
CNO Services, LLC
Colonial Penn Life Insurance Company
Conseco Life Insurance Company of Texas ..
Green Bay Trail Investment Corp. .............

Illinois General Investment Corp. .............

Illinois General Investment Corp. Il
Indiana General Investment Corp. ....
Bankers Life Agency, Inc. ....cccooovvvevriennees
Optavise, LLC
Performance Matters Associates, Inc.
Resource Life Insurance Company
Washington National Insurance Company
4086 Advisors, INC. ..ccoovvveeeiiiirien
40|86 Mortgage Capital, Inc. ..cccoovverennee.

.143,000,000 |....
....285,437 |....

.............. (224,697,496)
................. 53,959,048
................... 2,944,622

(13.659)|

(15, 114,048)| ..
(69.245.520)| .

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 68560 .....|11-2857098 ..... [Bankers Conseco Life Insurance Company .... eeeeeeeeerenensnsneninens orveererernennn(16,244,095) v
.................. 47-1590388 .....|Bankers Life Advisory Services, Inc. ..... reeereen (38, 176)].....
..... 61263 .....[36-0770740 ..... |Bankers Life and Casualty Company .. (866,471,172)|.... .(88,567,469)
.................. 47-1481527 .....|Bankers Life Securities, Inc. ...ccccoonnenee cerernnnneeeennnnnnnees feereneneeeeenen 4,700,308 [
51-0406066 ... CDOC, INC. eoeveceerrrriccerrniceerenenccieiens foeveeneneeeeeee 196,000,000 |..evcvir (67,000, 000) [o..evncciciiniiicieiis oerreniecieinnniccennnine [reeeieisenneceessenisees feeerenneneeeesnenesseeenes | eoreevers cenesens freeeeeenenen: 84,309,568 [ 213,359,568

..... (31,072,704)]....
...... 36,223,131 |...

.............. (295.225.633)
................. 53,950,948
................... 2 944622

....... (13.659)]

..... 623,055,300 |....
...(120,848,269)|....

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Conseco Life Insurance Company ..................... Conseco Life Insurance Company of Texas ........ccccee |oeeveveveevveennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieveiiciiiiciis Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Life and Casualty Company .........cccccocevevennne Conseco Life Insurance Company of Texas ........ccceee |oeeveveveevveenns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieieiciiiieiens Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Colonial Penn Life Insurance Company ...........ccccccc...... Conseco Life Insurance Company of Texas ......cccceee |oeeveveveevvenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveicieiiiciis Insurance COMPaNY .........cccooeueeveueevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Conseco Life Insurance Company of Texas ................... CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiieicieiiiciins Insurance COMPaNY .........ccceoeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Resource Life Insurance Company ...........cccccovvevevennns CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveiiiiiciis Insurance COMPaNY .........cccoeeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Washington National Insurance Company ..........ccccccoceeee |CDOC, INC. toiiiiioiiiiiiiiiecccecereeeeeseseseseeens [oeeeeieneneneenn. 100,000 ], NO........ CNO Financial Group, INC. ..ocoovoeieieiciciiicics Insurance COMPaNY .........ccccoeeeveueeeereeeiceeeeeeeeeeeees e, 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

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

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens YES
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. NO
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO

56
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST PSUROSRUSRS PR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by APril 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiiiie e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......cccoiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

The Company's direct written and assumed premiums in 2024 are below the threshold requirement for the Management's Report of Internal Control

over Financial Reporting and therefore it is not subject to Model Audit Rule Section 16 reporting.

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
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Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Credit Insurance Experience Exhibit [Document Identifier 230]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit
[Document Identifier 345]

Variable Annuities Supplement [Document Identifier 286]

Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ...ttt 4,825,356 |............. 0.742 |......... 4,825,356 | [ 4,825,356 |............. 0.742
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 7,643,161 | 1175 [ 7,643,167 [ o 7,643,161
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 6,224,901 |............. 0.957 |........ 6,224,901 [ [ 6,224,901
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 110,991,516 |............ 17.065 |...... 110,991,516 ..o [ 110,991,516 |........... 17.066
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 467,873,849 |........... 71.937 |...... 467,873,849 | | 467,873,849 |.......... 71.941
1.07 Hybrid securities ............. | R 7,685,809 |............. 1.182|........ 7,685,809 | [ 7,685,809 |............. 1.182
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOSit ............cccvceeviveeiceeieieeeeeeieeeseeesee e oo 0.000 [ foererieieieeeieeeeees oo o 0.000
1.12 Total [oNG-term DONAS ....c.cveeeeeieieiceeeeeeeeee e e 605,244,592 |............ 93.058 |...... 605,244,592 ..o e 605,244,592 |........... 93.063
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 1,000,000 |............. 0.154 |........ 1,000,000 ..o [ 1,000,000 |............. 0.154
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 1,000,000 |............. 0.154 |........ 1,000,000 ..o [ 1,000,000 |............. 0.154
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [..eeeeeeeerrreeieies e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........cuovevevieieiiieicieteteeeeee et e [oeeeeeeienens 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total re@l ESALE .........ccoeeeeeieeeecececce e e [ 0.000 [.-eeeeeeeeeeeerenreieees frreeeerneiereeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovriieeiiniinrnsieeeeeeeseseseseeee e 420,022 |............. 0.065 |............. 420,022 |- [ 420,022 |............. 0.065
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeeveveinieeeeceereenisses [ 18,157,572 |............. 2.792 |....... 18,157,572 [oveeccis [ 18,157,572 |............ 2.792
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [.eeeeeeeeeeeirinreieies frreeeirneiereeens [ e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 18,577,594 |............. 2.856 |....... 18,577,594 ..o [ 18,577,594 |............. 2.857
7. CONTAC IOBNS .....eeeiieieeeeeeee e e 8,059,004 |............ 1.239 |........ 8,025,060 [....cooveeeeeercccins [ 8,025,060 |............. 1.234
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 650,393,756 100.000 650,359,813 650,359,813 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 15,880,603
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,505,535

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 1,125,045 ..o 2,630,580
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
ACCTUAL OF QISCOUNL ........cvoceecee et eeee e et et e ee e e eee e e ee e e e esa e e esaeeeeaeeense s eneeeeesesenseeensesenseseesesenseeensesenseeensseeesesensesensesensseensssensesenseseesseensesensesenseeensnsansnsteeeesseeessee e s eeesneea 1,952

Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, COIUMN 13 ... ot et h e e e e e e e £ et e e e £ E oo R oo R e e e e £ R e s e e e e e e R e e R e e e e e R e e e e e e e s e e e e e eeeeae S oR e e R e e b e e b e e b e bbb b b s

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt b b oo b et b e e b e e b oo b et e b e b e e b e b e e b e b e se e b e edebe A0S E oA S AR e R e e R oA e e b e b et b et e b e s eabeseteseeesee et

Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........oouiuiuiieeeeeeceete e eectetete e eeees et ete e e eeeessaeteteses s sssetesssesensssssesesesessssesesesesensnsssesesesensssssetasasessnsssssasasas esesesesasasacseaeses (13,405)
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 980,000

Deduct amortization of PremMium ANA AEPIECIAtION ............ccoccueueieveceeeeeeeeeeeeeeteteteteesssaesesesessassesesesessssssssesesesssssssesesssssssesses s ssssssssas s s sssnsesesassanansns <5esesatstaeaesesassaeaas 7,164

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e b e bbb bbb bbb e e b e e bbbt bebeaa e R e S e b e b b e bbb ns

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 17,512,566
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 17,512,566

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 572,364,705
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 90,484,006
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 755,590

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

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (1,384,504)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 55,609,246

DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 419,541

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other-than-temporary impairment recognized:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 53,570
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9+10) .......ccceeverireeereereeeeeeeeeceeteeseeesseseaetesesesssesesesesessssssesesesesssseaesasas seesesesasacnes 606,244,580
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.cvovcueueieieeeeeceeeeteeeeeesctete et eseessseaetesesesssaeaesesesesssssaesesesssssssaesesasassssssesesssassssssssasasas £esssssesesans 606,244,580
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.cocveevveviiriirnenee s 4,825,356 |......coocunee. 4,803,125 | 4,821,085 | 4,896,406
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 4,825,356 4,803,125 4,821,085 4,896,406
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 7,643,161 7,579,128 7,661,513 7,294,118
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,224,901 5,347,480 6,288,960 6,000,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 110,991,516 97,748,219 110,994,617 112,570,234
Industrial and Miscellaneous, SVO 8. United States ....oooveveeeeeeeeeeeeeeeeeees o 411,952,406 |................ 359,643,819 |................ 411,422,356 |................ 413,263,474
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...ooooiieeee e 8,030,686 |........ccocnuene. 7,764,437 | 8,030,908 |..........c........ 8,000,000
Loans, Unaffiliated Certificates of 10._ Other Countries 55,576,566 51,427,061 55,939,220 54,878,000
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 475,559,658 418,835,317 475,392,484 476,141,474
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 605,244,592 534,313,269 605,158,659 606,902,232
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 1,000,000 |.ocveeeniinne 892,400 |....cccvevnvee. 1,000,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 1,000,000 892,400 1,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,000,000 892,400 1,000,000
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks
26. Total Stocks 1,000,000 892,400 1,000,000
27. Total Bonds and Stocks 606,244,592 535,205,669 606,158,659
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

8 9
Col. 7 as a % of | Total from Col. 7

Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAIC G ..o

1.7 Totals

............... 1,792,748

.............. 1,119,212

11
Total Publicly
Traded

............... 4,825,356 |............cc..c.....0.8 e 1.9

............... 4,825,356

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..

3.2NAIC 2 ..

3.3 NAIC 3 ..

BANAICA ..o
BENAICS
BBNAICE ..o

............... 1,183,363

............... 2,483,740

............... 7,643,161

............... 7,643,161

3.7 Totals 1,183,363 3,743,809 2,483,740 7,643,161
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e | [ 1,026,246 |.............. 2,056,757 |.ccvernne 1,917,285 [ . XX e 5,000,288 |.....cocoovevererernee 0.8 |erereeenns 5,000,302 |.covrrierererne 0.9 | 5,000,288

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

..1,224,613 |.

..1,224,613 |.

4B NAIC B ...
4.7 Totals 1,026,246 3,281,370 6,224,901
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T e e 172,909 1,455,100 |............... 3,330,666 42,087,434

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

502,865 |.

1,521,935

3,436,152

43,016,113

110,018,504




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 1,893,777 |.............34,554 194 |............. 15,353,046 |............. 44,232,359 |........... 136,537,826 |............ XXX.ooovevevns [ 232,571,202 | 384 [ 243,648,171 62,673,046
6.2NAIC 2 .. .66,909,404 |.. .125,119,162 |... .206,810,006 |.... 2 , .. ...32,280,075
B.3NAIC 3 . e o 2,000,940 01,081,097 2,591,732 | 916,585 |........c.. XXX [rerenereeeeenn 7,089,954 | 1.2 | 6,448,822 |....oooviee ) I O 3,994,785 |............... 3,095,169
BANAIC A e e o 494427 298,802 | 2,074,528 |eeoeeeennieees et XXX e e, 867,757 o 005 o 746,251 | 0.1 oo 2,867,757 |
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 50,550,959 34,912,802 115,808,023 262,573,573 457,653,250 80.1 369,825,559 98,048,290
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

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

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

1,372,035 |....

492,835 |....

..... 2,430,604 |...

... 146,251

....6,448,822 |....

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 2,981,256 |.............38,161,488 |.............25,246 515 |............. 91,979,502 |........... 201,178,413 |..ooeeeees o 359,547 474 | ..o B9 [ XK e o XK e fe 295,901,116 |............. 63,646,058
122 NAIC 2 ... ) e 2,134,715 |... , , .68,636,882 |.. .129,640,671 |... ...235,005,358 |.. ...202,725,283 |.. ...32,280,075
123 NAIC 3 e [(c) SRR RS 2,000,540 |.............. 1,581,097 |............... 2,591,732 |.cvee 916,585 ... [ 7,089,954 | 12 o XK e e XK e o 3,994,785 |............... 3,095,169
124 NAIC 4 ..o (d) o [ 494 427 | 298,802 |............... 2,074,528 |...oveeeeeeeeeeees oo e 2,867,757 | 0.5 [ XK o e XXX e e 2,867,757 |
125NAICS ... () e o e [ 425,814 | 308,535 [ [(c) R 734,349 | 00 [ XK e e XXX e foeeee 734,349 |
126 NAIC6 ... . (d) (c)
12.7 TotalS ..o 5,115,971 ... 57,464,202 |............ 44,911,757 |........... 165,708,458 |........... 332,044,204 |.......ooov (b) ....605,244,592 |........cooeveieeen 100.0 [ XK e XK [ 506,223,290 |............ 99,021,302
12.8 Line 12.7 as a % of Col. 7 0.8 9.5 7.4 27.4 54.9 100.0 83.6 16.4
13. Total Bonds Prior Year
13 ANAIC T e 3,008,215 |..cccunnene 53,974,561 |............ 31,399,166 |............. 77,496,167 |.......... 182,336,167 |...vovcvceceeeeeeeeees foeeeeeee e XX et XXX o 348,214,276 |.......oovne.. 60.9 |.......... 278,810,054 |............. 69,404,222
132 NAIC 2 et 117,085 |............. 21,889,622 |............. 13,563,805 |............. 54,139,165 |.......... 126,245,699 |.....ooooveeceiiieieeee oot XX e fere e XK [ 215,955,376 |.......ooveee 37.8 | 182,730,671 |............ 33,224,705

..3,081,705

15.5NAICS ...
15.6 NAIC6 ...

137 TOtalS ..o e 3,125,300 |............. 77,729,053 |............. 45,962,971 |........... 133,534,931 |........... 311,012,470 ...571,364,725 |.....ooine 100.0 |..coonee. 465,704,093 |........... 105,660,632
13.8 Line 13.7 as a % of Col. 9 0.5 13.6 8.0 23.4 54.4 100.0 XXX 81.5 18.5
14. Total Publicly Traded Bonds
T4 ANAIC T e 1,351,656 |............. 20,532,639 |............ 15,717,158 |............. 72,551,634 |.......... 185,748,029 |.oceceeeeccceenns o000 295,901,116 | 4829 [ 278,810,054 |......coevreenee 48.8 |.......... 295,901,116
14.2NAIC 2 ... ..1,383,436 |... ...12,024,163 |............. 16,633,407 |..... .57,628,473 |.. .115,055,804 |... . . 182,730,671 |.... .32, ...202,725,283 |..
T43NAIC 3 et [ 1,000,664 |......ocveeeeneeccens oo 2,077,536 |ceeeceeenee 916,585 |, [ 3,994,785 |l 0U7 [ 3,417,117 |.... ...0. ...3,994,785 |..
144 NAIC4 ... ... 494,427 |.................. 298,802 |..... 2,074,528 | ... 746,251 |.... 0.1 ...2,867,757 |..
TAENAIC S oo reies [ sees [ [ 425,814 | 308,535 [..eeeeeeeeerieirrinrnee Joeveeeeneneneeeens 134,349 [ 0T e [ o 734,349
T4B NAIC 6 ...
14.7 TOtalS ..o e 2,735,092 |............. 34,051,898 |............ 32,649,367 |........... 134,757,985 |.......... 302,028,953 |....cooeeeernenceee foeeeen 506,223,290 oo 836 o 465,704,093 |......coovrerenee 81.5 | 506,223,290
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 0.5 [ 8.7 [ 6.4 | 26.6 oo 59.7 | e 10000 XK [ XK DL0.0 S TSN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 0.5 5.6 5.4 22.3 49.9 83.6 XXX XXX XXX 83.6 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,629,600 |............. 17,628,849 |............... 9,529,357 |.coocuenne 19,427,868 |............. 15,430,384 ..o oo 63,646,058 |.......cooovevrennne 10.5 | 69,404,222 |.....oeeeeen 121 [ XX K e [ 63,646,058
15.2NAIC 2 ... 751,279 |... 4,783,584 |.... .11,008,409 |.. ...14,584,867 |... .32,280,075 |.. 3. ...33,224,705 |.... 0. ...32,280,075
15.3NAIC 3 et [ 999,876 |............... 1,581,097 |..ccovvenee 514,996 [ooonoeeeeeiececeines oo [ 3,095,169 |.ooovrveeine 0.5 [ooiee 3,031,705 | 0.5 | D9, ORI R 3,095,169
154 NAIC 4 ..o

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

Section 12

0.4

3.9

2.0

(a) Includes $
(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
....................... 734,349 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

prior year of bonds with 5G| designations and $

................. 99,021,308 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

........................... ; NAIC2 $

current year, $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... i NAIC3 $oiiiciicicceeeee. 3 NAIC 4 $iiiiiiiceeees. 5 NAIC 5§ 5 NAIC 6 $ s
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

415,021

267,250 |.

.................. 415,021

.. 4,410,335 |..

.................. 415,044

10,513,072 |...

.................. 415,021

4,410,335 |.

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

.............. 1,183,363

.............. 3,743,809

.............. 2,483,740

............... 7,643,161

........................ 1.3

............... 6,301,293

........................ 1.1

............... 7,643,161

3.05 Totals 232,249 1,183,363 3,743,809 2,483,740 XXX 7,643,161 1.3 6,301,293 1.1 7,643,161
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccccooioiiiiiiiiiiiiiiiiiiiiiies foeriieseseseseseeees foreeese s se e foeeesieenens 1,026,246 |............. 3,281,370 |....coonvnene. 1,917,285 D,0. 0 SRR TR 6,224,901 .oooieiiine 1.0 [ 6,234,352 ..o L Y A 6,224,901

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 1,026,246 3,281,370 1,917,285 XXX 6,224,901 1.0 6,234,352 1.1 6,224,901

5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccooeiovriiiiniinininiceieeie e, 52,638 |..ccovvunnne 1,117,495 | 3,209,135 | 40,087,271 |............. 62,844,357 |........... D,9,0. RN RO 107,310,896 |...ooevveeieiene 7.7 [ 82,214,270 |cvoeeiieee, 14.4 ... 106,337,884

5.02 Residential Mortgage-Backed Securities ... 120,321 ...404,440 |.. ..227,017 |.. 2,928,842 |... .. 3,680,620 |.. 872,124 |... ... 3,680,620 |.

5.03 Commercial Mortgage-Backed Securities .......... [o.cccooiiiiiiiiiins oo o o o e O XK e e e e e

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 172,959 1,521,935 3,436, 152 43,016,113 62,844,357 XXX 110,991,516 18.3 83,086,394 14.5 110,018,504 973,012
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 1,508,715 |......c...... 17,419,627 |............. 24,871,264 |........... 108,593,090 |........... 261,625,005 |............ D,9,0. RN RO 414,017,701 | 68.4 |......... 382,992,332 | 67.0 [.oceene 350,138,647 |.....c.c..... 63,879,054

6.02 Residential Mortgage-Backed Securities ... F P 823,382 [...ocevenee 5,241,647 |............... 4,994 118 |.............. 6,159,968 |.....ccceeneee 299,356 |............ D,9,0 NI RUR 17,518,471 | 2.9 | 19,593,641 [...ooveiiiicie 3.4 |, 5,741,854 |............ 11,776,617

6.03 Commercial Mortgage-Backed Securities .......... [.....c.c.c....... 328,092 oo 16,844,310 |...ceeee. 1,003,464 |....cooveeeeieiiees [ e, D,9,0 NI RUR 18,175,866 |..coveveeienene 3.0 [ 34,028,005 |....ovvveneienne 6.0 | oo 13,445,154 |.............. 4,730,712

6.04 Other Loan-Backed and Structured Securities ... 1,368,303 11,045,375 4,043,956 1,054,965 649,212 XXX 18,161,811 3.0 21,039,272 3.7 499,904 17,661,907

6.05 Totals 4,028,492 50,550,959 34,912,802 115,808,023 262,573,573 XXX 467,873,849 77.3 457,653,250 80.1 369,825,559 98,048,290
7. Hybrid Securities

7.01 Issuer Obligations ...........cccccooeioviiiiiniiiininicniccies e e 3,239,128 | e [ 4,446,686 |............ D.9.0 NN RURR 7,685,809 |.coveiieiine 1.3 [ 7,161,320 oo, 1.3 [ 7,685,809

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoevieiieeerieieeeeeees e 2,208,623 |......oceee. 22,959,608 |.............. 32,850,454 |............. 154,445,471 |............. 330,833,333 ...543,297,489 |...coviiiiin 89.8 | D.9.0. NI RUR D.9.0 NI RUNR 478,445,423 |............... 64,852,066
12.02 Residential Mortgage-Backed Securities .......... [-.ccccorenne 1,210,953 oo 6,614,909 |.........c..... 7,013,883 |..cocveienne 10,208,022 |.....oceevveeenne 561,659 25,609,426 |.....ccoeereiieennnd 2 | D.9,0 SN XXX ovvvieiee [ 13,832,809 |......oceee. 11,776,617
12.03 Commercial Mortgage-Backed Securities ........ .... 16,844,310 18,175,866 |.....oocvvvverrinen 300 o XXX [ XXX o 13,445,154 |...coovnens 4,730,712
12.04 Other Loan-Backed and Structured Securities . |- . 11,045,375 .. 18,161,811 |. 499,904 [.............. 17,661,907
12.05 SVO Identified FUNAS .......cccoveeeieeniiieeeeenes oot XXX o e XX [ XX et XXX i o e XX o s e et XX e e XXX o
12.06 Affiliated Bank LOANS .........ccooevieiiiriiiiiinieienes foeeeeieicicicicicice Joeeriesicsicscsesiesesene [ooesiesieseseeseesesesene Jooeseeseeseeseeseeseesesene Joeeseeseeseeseesesesesese Joesenenss KKK iniiniins fooereieiciciciciciee foereiesescsescieiee Joresenenns XK i forerreneens XXX i oo oo
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals B F 5,115,971 |ooerinnn. 57,464,202 |.............. 44,911,757 |.eennee 165,708,458 |............. 332,044,204 |.ooeoiiieeeeees e 605,244,592 ..o 100.0 [ooeeneee. D.9.0. NI RUN D.9.9, CHUNRTINY RPN 506,223,290 |.............. 99,021,302
12.10 Line 12.09 as a % of Col. 7 0.8 9.5 7.4 27.4 54.9 100.0 XXX XXX XXX 83.6 16.4
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccovririniiinininiiins |oeeeeeicieeeees 357,914 [ 24,961,029 |.............. 27,814,075 |............. 122,459,867 |............. 309,725,726 |............ XXX ...485,318,611 424,240,167 | 61,078,444
13.02 Residential Mortgage-Backed Securities .......... .2,172,408 |... ...8,550,799 |.. 9,463,642 |.. ...539,001 | XXX . 30,978,837 |. . 18,357,597 |.. 12,621,240
13.03 Commercial Mortgage-Backed Securities ........ . 29,994,656 |................4,033,349 | IRV IO XXX v ..34,028,005 |. . 13,421,405
13.04 Other Loan-Backed and Structured Securities . |. . 14,222,569 .21,039,272 |. 18,539,543
13.05 SVO Identified FUNAS ........cccoeverieneniiinencnens foreereneees XK foreeeees XX e XXX foreeees XXX foreeeees XXX i oo e XX forereneees XXX i oo oo oo

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins foeeieiiicicicicicicns Joeeriesiciiescseiescien [ooesiesieseseesesesesene Joocseeseesesesseeseesesene JoeseseseseesesesesensJrenenenss KKK iiiininnn fooenrenenns XX forenrenenns XXX i oo oo iciciens fooericiee e [oeereesee e

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B O 3,125,300 |.cccinne 77,729,053 |.............. 45,962,971 |....coceeee 133,534,931 |............ 311,012,470 |- [ D.9.0 TN RUNR D,9.0 TN RUN 571,364,725 465,704,093 |............. 105,660,632

13.10 Line 13.09 as a % of Col. 9 0.5 13.6 8.0 23.4 54.4 XXX XXX 100.0 81.5 18.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 2,083,344 |....ocoeunns 18,800,512 [....coceeee 28,017,233 |............. 127,949,862 |............. 301,594,472 ....478,445,423 ... 424,240,167 478,445,423

14.02 Residential Mortgage-Backed Securities .651,748 |... ...2,309,789 |.. .3,628,668 6,808,123 |.. ....434,481 .. 13,832,809 |. . 18,357,597 |. . 13,832,809 |..

14.03 Commercial Mortgage-Backed Securities ........ [ e 12,441,688 13,445,154 20,606,600 |.........ccceeveereee 3.6 e 13,445,154

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

499,904
XXX

................ 1,003,466

...499,904

....... 2,499,729

499,904

................ 2,735,002

14.09 TOtalS ... [eereieienenn 2,735,092 [, 34,051,893 |.............. 32,649,367

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 0.5 [ 6.7 | 6.4

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 0.5 5.6 5.4 22.3 49.9 83.6 XXX XXX XXX 83.6 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 125,279 o 4,159,096 |.....cveveneee. 4,833,221 |.ceennne 26,495,609 |.............. 29,238,861 64,852,066 61,078,444 |..coovieiiieen 10.7 | XXX [ 64,852,066
15.02 Residential Mortgage-Backed Securities .......... [ 559,205 |....ocveuuneee. 4,305,120 |...ocvvinnnene 3,385,215 |...ocoinee 3,399,899 |...cocevrinnn. 127,178 11,776,617 12,621,240 | 2.2 e XXX oo 11,776,617
15.03 Commercial Mortgage-Backed Securities ........ |..coooee.... 328,002 |, 4,402,622 | (2) o e e XK o 4,730,712 13,421,405 [ 2.3 e XXX e 4,730,712

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

. 10,545,471

.. 17,661,907 |.

. 18,539,543 |.

17,661,907

................ 2,380,879

......................... 2.4

0.4




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 11,729,652 | o 11,729,652 |.eovoeeeeeceeeeeeeece
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 100,383,267 [.o.ceeeeeerirrccieiirnnis oo 100,383,267 |
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON AISPOSAIS ........c.cveveviiriieeeieieiieieeeie et [eoseceeess s esesecase e senees 10 [ et [
6. Deduct consideration received on diSPOSAIS ..............cccoeuevevereeecuereieeeeeseceeiens [oreeeeeines 93,955,351 [.ovvieieiereeeenees [ 93,955,351 |ovvviiecieieeeiiae
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 18,157,572 e o 18,157,572 e
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 18,157,572 18,157,572

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
The Doctors Company, An Interinsurance The Doctors Company, An Interinsurance
256141-AB-8 .. | EXChANGe .......ceevviuviriiiiiiiiniiieniieeeiiees [ aveeenees NaPA .ovveeiiiie e | CA.eveee EXChange ....eeevevveeivieiiiieiieiesieeens o 2.BFE ...... 0171272022 e e 1,000,000 |.......... 840,716 |....... 1,000,000 [.ooooeeevniiinennns forneieniiiiins i foree e e 45,000 [vvvvveeiiininns foenne 0.200
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AC-8 .. | +eeeureeeureeeree et New York AMEFICE everiirieciiee e | 1.0 FE ......[....01/17/2017 ...|. ...4,247 400 |........ 2,905,095 |........4,227,484 |.. T 0.604
575767-AK-4 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........cceceee ouuns 1.D FE . ....04/08/2015 ... |ooiven eeien ... 494,552 [l 373,305 |.......... 494,900 |.. T 0.194
575767-AM-0 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........c...cee ovuns 1.D FE .. ....04/15/2019 ... |. ... 435,257 |.......... 525,020 [.. RPN 0.063
575767-AN-8 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ........cceceee evens 1.D FE .. ....09/24/2020 ... |. ... 968,369 |... T 0.179
628312-AE-0 .. [Mutual of Omaha Insurance Company ... Omaha Mutual of Omaha Insurance Company ....... |..... 1.G FE .. ....01/16/2024 ... |...coevveniiin]eennt.. 1,505,535 ... 1,480,297 |... RPN 0.500
64952G-AQ-1 .. [New York Life Insurance Company New York .... New York Life Insurance Company ......... [..... 1.C FE .. ...04/16/2019 ...|....... ..ceeit |oeeenn 1,010,780 ... 772,766 |... N TP 0.100
Northwestern Mutual Life Insurance
668138-AE-0 . [Northwestern Mutual Life Insurance Company ... Milwaukee ... COMPANY +eeeeeeeeeneeeeneennneeenearnneannnaes Jons 1.C FE .. ....03/15/2021 ... |eeeen s e 2,121,565 ... 1,715,730 |... T 0.278
707567-AE-3 .. [ The Penn Mutual Life Insurance Company ........ Hor sham The Penn Mutual Life Insurance Company |..... 1.F FE .. LW04/22/2021 L e 1,511,490 . 954,345 |... P AP 0.300
The Savings Bank Mutual Life Insurance Company The Savings Bank Mutual Life Insurance
80529E-AA-1 .. |of Massachusetts .... Woburn ... Company of Massachusetts .. . .W07/2172017 .. ). 1,000,000 |.......... 940,000 |....... 1,000,000 |.. P AP 1.745
Teachers Insurance & Annuity Association of Teachers Insurance & Annuity
878091-BG-1 . |AMEIiCa woevvereiereeeiieieiiiiesiieesieesenee s [ eeeeanes New YOrk wocoveeevveeenieniiiienns oo N Association of America ........cccooeeevrins |one 1D FE ..o .05/04/2020 ... |eeeees e | 1,498,005 |.......... 999,483 |........ 1,498,209 [ooeveviiiiiiins o 8 Lo o fo [ 049,500 [ [ 0.120
Western & Southern Life Insurance
95765P-AA-7 .. [Western & Southern Life Insurance Company .... Cincinnati .... Company ... ...02/27/2019 ... . 1,046,840 |.......... 887,546 |....... 1,041,978 |.. . N 0.200
2799999. Surplus Debentures, etc - Unaffiliated 17,540,902 13,272,907 17,512,566 (5,243)| 709,775 XXX
6099999. Total - Unaffiliated 17,540,902 13,272,907 17,512,566 (5,243)] 709,775 XXX
6199999. Total - Affiliated

6299999 - Totals 17,540,902 13,272,907 17,512,566 (5,243) 709,775
1.

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

1A 1AL 1B..$ .. 1C.§.. ....3,133,983 1D .$.......... 8,320,178 1E .8 oo 8 s 2,552,932 1G.$ ...l 1,505,478

1B 2A.. 2B..$.. .2,000,000 2C..$.. .

1C 3A ... 3B..$.. 3C..$..

1D 4A ... 4B..% .. 4C ..$ ..

1E 5A ... 5B ..$ .. 5C..$ ..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

628312-AE-0 ......... Mutual of Omaha INSUrance COMPANY ..........eeeeuseeruseeeueresuneeeneeeenneeenaeeenaeeenaaeenaaeenn OMANA +vveeeeeeeeeeeeeeeeeeeeeeeenneennneennns foneennnns NE......... Mutual of Omaha Insurance COMPANY ..........ceeeeeeeneeeenseeeneenenneennns L..01/16/2024 .. |eeeeee e e 1,505,535 [oeeeueieineiineeiieeeiineees foeeeeieeeeeece e e 0.500
668138-AE-0 ......... Nor thuestern Mutual Life Insurance COMPany ..........oveeesseessseesssersnseeunmeeunneennneennnes Mi T WAUKEE evueirnieirineiiineiineeineiineenins foereinnns Wiooieenns Nor thuestern Mutual Life Insurance Company .........ceeceeeereeunieennnes ..03/15/2021 Lo L e 1,125,045 |ooveiiiniiiiiiiiiiiiiiiiiiies o 0.278
2799999. Surplus Debentures, etc - Unaffiliated 1,505,535 1,125,045 XXX
6099999. Total - Unaffiliated 1,505,535 1,125,045 XXX
6199999. Total - Affiliated XXX

1,505,536

1,125,045
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
628312-AD-2 ..... Mutual of Omaha Insurance Company ............. [0 R RUUUPORY NE......... First Horizon ......cccccvvvuvvninnnnnnnnnnns . 03/01/2019 ..|. 04/12/2024 . |....... 993,374 | [, L1 N FPTTTTTTTUTTTRN TN 3 | o, 993,405 |........... 980,000 [...evvvvvennnnnn Joveenes (13,405)]....... (13,405)]........ 32,347
2799999. Surplus Debentures, etc - Unaffiliated 993,374 31 31 993,405 980,000 (13,405) (13,405) 32,347
6099999. Total - Unaffiliated 993,374 31 31 993,405 980,000 (13,405)! (13,405)! 32,347
6199999. Total - Affiliated

6299999 - Totals

993,374 31 31

993,405

980,000

(13,405)

(13,405)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
C SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-AZ-4 ..... US TREASURY N/B ..veiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeees LSD e | e TA i 415,113 [...96.5650 [.......ccevunnnns 400,748 | 415,000 f....oooevunnnnnns 415,021 [ v (28) | i e 0.375 |...... 0.360 [MN ..o ovvvnnniiiiinnnnns 137 [t 1,556 |....12/22/2020 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issue| 415,113 | XXX 400,748 415,000 415,021 XXX XXX XXX XXX
36205D-CC-0 ..... [GN 387167 ....evvvviiiiiiiiiiiiiiiiiecccceei e [ e . ...99.9460 |. .2,866 |. . 2,868 2,868 |.. .7.000 |......6.730 ....12/29/1995 .. 10/15/2025 ...
38384E-KY-0 ..... GNR 2023-134 DB . 100.8140 |. ..2,016,298 |. .2,000,000 .1,991,534 |.. .6.000 |......6.010 ...09/07/2023 .. 09/20/2053 ...
38384E-W2-7 ..... GNR 2023-136 EA . 100.6580 |... 481,689 |.... V£ TR RO RN RN RN RN 6.000 |...... 5.770 ....08/29/2023 ...|....10/20/2059 ...
38384G-116-3 ..... GNR 2024-3 EY .. B L. A ...94.4090 |... . .. 1002980,202 e e 984 | e e 5.000 |...... 5.200 ....01/31/2024 ...|....04/20/2053 ...
38384J-A7-9 ..... GNR 2024-20 CB 4 | 1AL ...95.7420 |... .1,000,000 |.. 957,193 i e 3,130 i e s 5.000 |...... 5.600 ...02/13/2024 ... |....02/20/2054 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 4,405,972 | XXX 4,402,377 4,481,406 4,410,335 XXX XXX 20,744 232,247 XXX XXX
0109999999. Total - U.S. Government Bonds 4,821,085 | XXX 4,803,125 4,896,406 4,825,356 XXX XXX 20,881 233,803 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
13063B-JC-7 ..... CALIFORNIA ST .. |- 1.CFE ... .. 1,796,400 |. 119.0840 |... 1,786,260 |.... .1,500,000 |.. 1,783,115 |oeeeeeeeieienn e (10,719) [ e [oen22.7.600 ... 5.760 |IN ...... .. 114,000 |....09/26/2023 ...|....11/01/2040 ...
13063D-7G-7 ..... CALIFORNIA ST .. |- 1.CFE ... . 103.3860 |... 1,550,790 |.... .1,500,000 |.. 1,648,398 [.oovviiviiiinnes Jovvenenenn (3.847) [ v [00002.5.875 | 5.400 (A ...... ... 85,677 |....01/23/2024 ...|....10/01/2041 ...
452151-LF-8 ..... ILLINOIS ST o LG FE L ...98.5890 |... .. 3,247,638 |.... 3,294,118 |.. 3,185,128 [.ooeeeeiiiieiiee e 19,060 [oeeciiiiiiii e 00225100 oot 5.880 | ....... .. 168,000 |....09/20/2023 ...|....06/01/2033 ...
57582P-UE-8 ..... MASSACHUSETTS ST . coveene |1 1B FE L .. 1,166,920 |...99.4440 |... 994,440 |.... .1,000,000 |.. 1,126,520 |.oovvveennnniinnn Joveeeen e (9, 112) [ Jovienniiiinnnns [o..5.456 ..., 4.010 | JJ ....... .. 54,560 |....03/18/2020 ...]|....12/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 7,661,513 | XXX 7,579,128 7,294,118 7,643,161 (4,618) XXX XXX 82,311 422,237 XXX XXX
0509999999. Total - U.S. States, Territories and Po ior 7,661,513 [ XXX 7,579,128 7,294,118 7,643,161 (4,618) XXX XXX 82,311 422,237 XXX XXX
167486-SD-2 ..... CHICAGD ILL ..vvvviiieicieeiee e feen e L 2AFE L 1,266,760 |...97.0780 |.....evereennnn 970,780 [oooreeiiennnnn 1,000,000 [..eeveevennnnn 1,224,613 [ooooeiiiiiiiiiies |oeviinnnns (9,437) [evvvvvvreniiiinnns oo | 68.314 4.360 [JJ ....... ....02/20/2020 ...|....01/01/2044 ...
235308-RA-3 ... DALLAS TX INDEP SCH DIST .. |- TAFE L . 101.0270 |... 1,515,405 |.... .1,500,000 |.. 1,500,288 () | e een 62450 | 6.280 |FA ...... ....11/16/2010 ...|....02/15/2035 ...
649660-L6-5 ..... NEW YORK NY |- 1.CFE ... ...97.1430 |... 1,457,145 |.... .1,500,000 |.. 1,500,000 |veeneevievnnnns fooviriiniiiiis s e 00050263 |l 5.260 (A0 ...... ....10/05/2022 ...}|....10/01/2052 ...
798189-SK-3 ..... SAN JOSE CA EVERGREEN CMNTY CL ... .. 1.AFE ..|... . ...72.6980 |... .1,000,000 |.. 1,000,000 |-eeeeeeeemmninns foeeeeemniiiieies e oo 1.22223.038 .. 3.030 MS ...... ....10/23/2020 ...|....09/01/2043 ...
953107-AS-8 ..... WEST HARTFORD CT L2 ... .. 1.BFE ..|.. .. 1,000,000 ).. 67.7170 |... 677,170 |.... .1,000,000 |.. 1,000,000 I s e 20 2.864 [l 2.860 |JJ ....... . . ...06/25/2021 ...|....07/01/2046 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,288,960 | XXX 5,347,480 6,000,000 6,224,901 (9,451) XXX XXX 112,303 297,855 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,288,960 | XXX 5,347,480 6,000,000 6,224,901 (9,451) XXX XXX 112,303 297,855 XXX XXX
010869-KA-2 ..... ALAMEDA CA CORRIDOR TRANSPRTNA ... e LA ... 35,664 |. 101.2130 |... 835,000 |oeeernnieeeeennnn 35,048 [ e (B [ e |-2222.6.600 ... 6.400 ....06/05/2008 ...|....10/01/2029 ...
010869-KF-1 ..... ALAMEDA CA CORRIDOR TRANSPRTNA ... .. 1.G FE ..|... .. 983,306 |. 104.9530 |... ..965,000 |.. IR 15T R R (1 - DN PO AP RN o Y o144 AN 6.420 ....06/05/2008 ...|....10/01/2029 ...
01170R-RH-7 ..... ALASKA ST HSG FIN CORP MTGE RE ... .. 1.BFE ..|... .. 1,000,000 |...97.9620 |... .1,000,000 |.. 1,000,000 |-veeeeeeeenninns foeeeeemmiiiieees e oo 20050892 | 5.890 ...01/24/2024 ...|....12/01/2049 ...
04052J-CM-7 ... AZ INDL DEV AUTH SF MTGE REVEN ... .. 1.B FE ..|... .. 1,675,000 |...93.1920 |... .1,560,966 |.... .1,675,000 |.. CZE TV LV[V IR R RO R R N Y- (< T AN 5.670 ....08/21/2024 ...|....10/01/2047 ...
070102-AA-6 ..... BASIN ELEC PWR ND COOPERATIVE ... .. 1.F FE ..|... .. 958,630 |. 102.8850 |... ,028,850 |.... .1,000,000 |.. 973,013 [eooeeeeiiiiieeee eeeeeeeen 1522 [ e [ 60127 | 6.460 ...05/05/2011 ...|....06/01/2041 ...
091096-NR-4 ..... BIRMINGHAM AL WTRWKS BRD WTR R ... .. 1.CFE ..|... ,238,850 |...79.0980 |... ,186,470 |.... .1,500,000 |.. ,258,693 |.ooiiiiiiiiiiinn e 9,002 [ i [ 30573 [ 5.000 ....00/22/2022 ...|....01/01/2045 ...
130179-KK-9 ..... CALIFORNIA ST EDUCTNL FACS AUT ... .. 1.DFE ..|... ...78.9250 |... 789,250 |.... .1,000,000 |.. 942,983 |evveieeeeenies feeeeeeen 2,120 | e 122223836 .. 4.300 ....01/11/2019 ...|....04/01/2047 ...
130770-NL-2 ..... CALIFORNIA ST UNIV REVENLE ..... .1.DFE .. ...64.7620 |. ..647,620 |. .1,000,000 .1,000,000 |.. .3.260 ....08/27/2020 .. 11/01/2060
155498-MR-6 . CENTRL TX REGL MOBILITY AUTH R . 1.GFE .. ...72.2460 |. .. 722,460 |. .1,000,000 792,513 |.. .4.970 ....08/22/2022 .. 01/01/2045
167593-H7-0 ..... CHICAGO IL O'HARE INTERNATIONA .1EFE .. ...87.5020 |. ..875,020 |. .1,000,000 .1,000,000 |.. ......4.570 ....12/06/2018 .. 01/01/2054 ...
191872-BG4 ..... COCONINO CNTY AZ PLEDGED REVEN ... .. 1.CFE ..|... ,495,343 1...99.1960 |... .. 1,487,940 |.... .1,500,000 |.. 496,017 v oo 181 e e 50504 5.610 ...09/20/2022 ...|....07/01/2043 ...
196480-6B-8 ..... COLORADO ST HSG & FIN AUTH .. 1.AFE ..|... .. 930,000 |...93.3790 |... .930, (SO J0LV[V I U R R R NN 1 N RN 5.560 ....06/02/2023 ...|....11/01/2053 ...
19648F-NV-2 ..... COLORADO ST HLTH FACS AUTH REV ... .. 1.EFE ..|... ,013,490 |...79.7980 |... 1,000,000 011,419 | o (444) | e 1220030796 3.700 ....12/17/2019 ...|....11/01/2044 ...
19648G-GU-0 ..... COLORADO ST HSG & FIN AUTH SF ... .. 1.AFE ..|... ,479,596 1...97.1820 |... 1,485,000 79,69 | e 1000 [ i [0 5750 o 5.780 ....04/01/2024 ...|....11/01/2044 ...
19648G-GV-8 ..... COLORADO ST HSG & FIN AUTH SF ... .. 1.LAFE ..|... ..990,000 |...97.2940 |... . .. 990,000 [.eeeeeeniiiieeee eeeemenneeeeenens fereeeeeeeeiiieeee feeeeeeeiieeeeeeen [00222.5.880 | 5.880 ....01/18/2024 ...|....05/01/2048 ...
235036-6Z-8 ..... DALLAS-FORT WORTH TX INTERNATI ... .. 1.EFE ..|... .. 1,500,000 |.. 76.8160 |... ,500,000 .. ROV [V[V IR ) R R R N 1 RO 3.080 ....07/31/2020 ...|....11/01/2040 ...
28209N-CC-1 ... EFFINGHAM CNTY GA INDL DEV AUT eovveeiieeiiiieeeees feen e .. 1.CFE ..|... ...1,490,625 |. 100.5740 |... ,508,610 |.... ,490,839 |oeeeeiiieeeein e 156 [ s [ 6125 [ 6.170 ...09/18/2023 ...|....04/01/2053 ...
28337L-DT-2 ..... EL PASO CNTY CO REVENUE .. 1.DFE ..|... ..350,000 |...89.2850 |... 312,498 |.... .350, FSTO 0LV [V SR RPN N R N 1Y A B AN 4.670 ....06/27/2015 ...|....10/01/2045 ...
295542-SI1-5 ...... ERIE PA WTR AUTH WTR REVENUE .. 1.C FE . 1,000,000 |.. 70.0660 |... 1,000,000 .1,000,000 ...ooiiiiiniiiiee Jorermnninnerenns foneereeeeeeniinnes foreereneianeeeeeee Jennn3.456 |ooiiis 3.450 ...09/29/2020 ... |....06/01/2060 ...
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345105-JG-6 ..... FOOTHILL ESTRN TRANSPRTN CORRI ........ceevnviiviinnnnns L1EFE e 2,000,000 |...76.7370 |....euunnnnnns 1,634,740 |.oovennnnnnns 2,000,000 |.eeevenninnns 2,000,000 |oevevenrirriinnnns foorrriiiiiiiins feviiiii e e 3.924 |...... 3.920 ....12/11/2019 ...|....01/15/2053 ...
362762-QT-6 ..... GAINESVILLE & HALL CNTY GA HOS ... .. 1.CFE ..|... ..990,100 |...62.8380 |... 1,000,000 |-eveenieeeennnnnn990,783 [ooeiiiiiiiiiiis e e 283 e e [ 3.000 |...... 3.050 ....01/12/2022 ...|....02/15/2054 ...
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE .. .. 1.DFE ..|... 1,000,000 |...78.2150 |... ,000,000 |.........000en 1,000,000 |oeeveeniiiiiinnns foovviiiiiiiiiin Jeviiiiniiiiiin o e 3.506 |...... 3.500 ....06/05/2020 ...|....07/01/2044 ...
407835-AR-8 ..... HAMILTON OH NONTAX REVENUE .. 1.CFE ..|... ..500,000 |...73.5190 |... +..500,000 |-eeeunieeeeennnn 500,000 [oeiieiiiiiiiiis e e e et 3.331 [...... 3.330 ....09/03/2020 ...|....01/01/2045 ...
407835-AS-6 ..... HAMILTON OH NONTAX REVENUE .. 1.CFE ..|... ,000,000 |...70.8190 |... 1,000,000 |..eeenreeeennn 1,000,000 [oiiiininiiiins Jovvnniniiiiinins fooriiiiiis s e 3.481 |...... 3.480 ....09/03/2020 ...|....01/01/2050 ...
414008-CV-2 ..... HARRIS CNTY TX CULTURAL EDU FA ... .. 1.F FE ..|... .. 1,000,000 |...76.5940 |... 765,940 |.... .1,000,000 |.. e 1,000,000 .eeneeeeniiiiiees foeeeemiiieeeeene e e e 3.906 |...... 3.900 ...10/21/2020 ...|....11/15/2046 ...
414009-QM-5 ... HARRIS CNTY TX CULTURAL EDU FA ... .. 1.EFE ..|... . 1,000,000 |...74.5180 |... 745,180 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinines v o foii e 3.6%6 |...... 3.630 ....12/10/2020 ...|....05/15/2050 ...
45129Y-4D-5 ... IDAHO ST HSG & FIN ASSN SF MTG ... .. 1.BFE ..|... ,480,000 |. 100.3640 |... .. 1,485,387 |.... .1,480,000 |.. e 1,480,000 [.eeneeeeniiieee fereeeriieeeeene e e e 6.160 |...... 6.160 ....11/30/2023 ...|....01/01/2054 ...
45129Y-5P-7 . IDAHO ST HSG & FIN ASSN SF MTG .1.BFE .. ,000,000 |...93.4810 |. ..934,810 |. .1,000,000 .1,000,000 |.. .5.547 |......5.540 ...03/07/2024 .. 07/01/2049
45129Y-6T-8 ..... IDAHO ST HSG & FIN ASSN SF MTG .1.BFE .. ,000,000 |...99.9230 |. .. 1,998,460 |. .2,000,000 .2,000,000 |.. .5.945 |......5.940 ....10/23/2024 .. 07/01/2055
45505T-Y3-9 ..... INDIANA ST HSG & CMNTY DEV AUT .1.BFE .. ,000,000 |...99.3620 |. ..993,620 |. .1,000,000 .1,000,000 |.. .5.932 |......5.930 ....04/18/2024 .. 07/01/2044 ...
457102-AB-7 ..... INGLEWOOD CA PENSN OBLIG .. 1.CFE ..|... . 1,000,000 |. 103.0460 |... ,030,460 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Joemeeeeeeeenees oo e et 6.402 |...... 6.400 ...09/27/2023 ...|....09/01/2053 ...
47662E-AN-9 ..... JERSEY CITY NJ MUNI UTILITIES .... .. 1.DFE ..|... . 1,500,000 |. 101.5230 |... ,522,845 |.... .1,500,000 |.. B[V [V[V I R R R R R 5.802 |...... 5.800 ....04/17/2024 ...|....10/15/2044 ...
491034-A0-7 ..... KENTON CNTY KY ARPT BRD SENIOR ... .. 1.G FE ..|... ,000,000 |...87.2340 |... 872,340 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeieeeeeeees o e s 4.689 |...... 4.680 ....03/06/2019 ...|....01/01/2049 ...
491309-FU-9 ..... KENTUCKY ST HSG CORP SF MTGE .. 1.AFE ..|... ,500,000 |...97.2420 |... ,458,630 |.... .1,500,000 |.. B[V [V[V I R R R R R 5.911 [...... 5.910 ....01/11/2024 ...|....07/01/2054 ...
491397-BE-4 ..... KENTUCKY PUB TRANSPRTN INFRAST ... .. 1.EFE ..|... .. 419,400 |...65.6660 |... 393,9% |.... ... 600,000 |.. 428,107 [ooeeeeeeeniieeeee oeeeenennn 3,821 [ oo e 3.121 ... 5.300 ....08/22/2022 ...|....07/01/2049 ...
499815-KD-9 ..... KNOXVILLE TN WSTWTR SYS REVENU ... .. 1.CFE ..|... . 1,500,000 |. 100.0190 |... ,500,285 |.... .1,500,000 |.. BR[O [V[V R R ) R RN 6.100 |...... 6.100 ....11/30/2010 ...|....04/01/2040 ...
524803-8B-8 ..... LEHIGH CNTY AUTH WTR & SWR REV ... .. 1.CFE ..|... . 1,000,000 |.. 71.0060 |... 710,060 |.... .1,000,000 |.. ,000,000 [oeeeeeniieieeen Jemeeeeeeeenies o e et 3.482 |...... 3.480 ...09/03/2020 ...|....12/01/2055 ...
524803-BC-6 LEHIGH CNTY AUTH WTR & SWR REV ... .. 1.CFE ..|... ..500,000 |...71.6510 |... 358,255 |.... ... 500,000 |.. FSTV L0000 Y R R AR RN 3.632 |...... 3.630 ....09/03/2020 ...|....12/01/2059 ...
546475-\S-0 . LOUISIANA ST GAS & FUELS TAX R .1.CFE .. 1,000,000 |...80.3950 |. ..803,950 |. .1,000,000 .1,000,000 |.. .3.052 |......3.050 ....01/13/2022 .. 05/01/2038
57419T-58-6 . MARYLAND ST CMNTY DEV ADMIN DE .1.BFE .. ,028,850 |. 100.7950 |. ..1,007,950 |. .1,000,000 .1,026,3% |.. .6.282 |......5.840 ....01/26/2024 .. 09/01/2048
57419T-W6-4 ..... [MARYLAND ST CMNTY DEV ADMIN DE .1.BFE .. 849,249 |...93.1120 |. ..814,730 |. . 875,000 .850,542 |.. .5.306 |......5.560 ....06/22/2023 .. 09/01/2044
57419T-2J-3 . MARYLAND ST CMNTY DEV ADMIN DE .1.BFE .. 750,000 |...89.4280 |. .670,710 . 750,000 750,000 |.. .5.091 [......5.090 ....08/26/2022 .. 09/01/2046 ...
57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H .1.BFE .. 1,088,940 |...99.1180 |. ..991,180 .1,000,000 1,032,108 |.. .5.916 |......5.380 ... 12/13/2022 .. 12/01/2047 ...
575898-CT-6 ..... MASSACHUSETTS ST PORT AUTH SPL ... .. 1.F FE ..|... 1,500,000 |. 105.8540 |... ,587,810 |.... .1,500,000 |.. 1,500,000 |oveenevrivvnnnes foorvvmmniiiiiins e o e 6.352 |...... 6.350 ....06/09/2011 ...|....07/01/2037 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... .. 1.DFE ..|... .. 1,510,380 |...64.9150 |... 973,725 |.... .1,500,000 |.. 1,506,365 |-eevvneneeeeennn e (1,183) | [ oo 3.127 |...... 3.030 ....06/22/2021 ...|....12/01/2051 ...
592090-G0-1 ..... MET GOVT NASHVILLE & DAVIDSONC ... .. 1.DFE ..|... .. 1,500,000 |...69.1970 |... ,037,955 |.... .1,500,000 |.. 1,500,000 |oveenevrevvnnnes foorvvimniiiiiis e o e 3.169 |...... 3.160 ....12/09/2020 ...|....08/01/2051 ...
592643-EH-9 ..... MET WASHINGTON DC ARPTS AUTH D ... .. 1.EFE ..|... .. 1,000,000 |...79.8400 |... 798,400 |.... .1,000,000 |.. 1,000,000 [-eeeneeeeemmnnnee foereemmmmiieeeeens o oo e 3.562 |...... 3.560 ....01/21/2022 ...|....10/01/2041 ...
59333A-MC-2 ..... MIAMI-DADE CNTY FL EDUCTNL FAC ... .. 1.G FE ..|... .. 1,120,910 |...92.5880 |... 925,880 |.... .1,000,000 |.. 1,106,946 |oovevveeniniiiinns fooeee e (2,614) | o o 5.073 |...... 4.330 ....01/16/2019 ...|....04/01/2050 ...
594654-VK-8 ..... MICHIGAN ST HSG DEV AUTH SF MT .. 1.CFE ..|... .. 1,000,000 |...98.5830 |... 985,830 |.... .1,000,000 |.. 1,000,000 [-eeeneeeeemmnninee forreemmmmiineeeens o oo e 6.061 |...... 6.060 ...09/08/2023 ...|....12/01/2053 ...
60416T-4P-0 ..... MINNESOTA ST HSG FIN AGY .. .1.BFE .. 1,470,000 |...99.4700 |. 1,462,209 |. . 1,470,000 . 1,470,000 |.. .6.017 |......6.010 ....00/13/2023 .. 01/01/2048 ...
60416U-CC-7 ..... MINNESOTA ST HSG FIN AGY .. .1.BFE .. 1,500,000 |...98.0460 |. .. 1,470,690 |. .1,500,000 .1,500,000 |.. .5.850 |......5.850 ...04/10/2024 .. 01/01/2050
60416U-ER-2 ..... MINNESOTA ST HSG FIN AGY .. .1.BFE .. .. 997,500 |...99.2790 |. ..992,790 |. .1,000,000 .997,518 |.. .6.018 |......6.030 ....06/12/2024 .. 07/01/2051
60416U-GK-5 ..... MINNESOTA ST HSG FIN AGY .. .1.BFE .. ,000,000 |...98.6580 |. ..986,580 |. .1,000,000 .1,000,000 |.. .5.897 |......5.890 ....07/10/2024 .. 08/01/2049
60636A-SU-8 ..... MISSOURI ST HLTH & EDUCTNL FAC .1EFE .. ,500,000 |...80.7290 |. ,210,935 |. .1,500,000 .1,500,000 |.. .4.200 |......4.200 ....02/15/2019 .. 10/01/2049 ...
612285-AP-1 ..... MONTEBELLO CA PENSN OBLIG .. 1.CFE ..|... ,043,500 |...84.6120 |... 846,120 |.... .1,000,000 |.. 1,025,619 |eeeeeeeeeiiieee foeeeeeeeen (4195) | oo e 4.256 |...... 3.720 ...06/11/2020 ...|....06/01/2045 ...
641279-B5-2 ..... NEVADA ST HSG DIV SF MTGE REVE ... .. 1.B FE ..|... ,000,000 |...93.6370 |... 936,370 |.... .1,000,000 |.. B [0[VJ[V[V I R A R R R 5.586 |...... 5.580 ....08/22/2024 ...|....10/01/2049 ...
64469D-4M-0 ..... NEW HAMPSHIRE ST HSG FIN AUTHS ... .. 1.AFE ..|... ..1,554,356 |...96.2000 |... ,491,100 |.... . 1,550,000 |.. 1,553,946 |.eeeeniiiieeennn e (409) [ e [t 5.744 |...... 5.700 ....04/05/2024 ...|....07/01/2049 ...
646066-76-9 ..... NEW JERSEY ST EDUCTNL FACS AUT ... .. 1.EFE ..|... ,000,000 |...85.4070 |... 854,070 |.... .1,000,000 |.. B [0[VJ[V[V I R A R R R 3.908 |...... 3.900 ....06/05/2020 ...|....07/01/2040 ...
646139-W3-5 ..... NEW JERSEY ST TURNPIKE AUTH TU ... .. 1.EFE ..|... ,107,530 . 114.5600 |... ..1,145,600 |.... ,000,000 .. ,073,933 |oeeeeeiiieeeeinn e (8,801) o e et 7.414 |...... 6.580 ...05/11/2009 ...|....01/01/2040 ...
64613A-KP-6 ..... NEW JERSEY ST HSG & MTGE FIN A .. 1.CFE ..|... ,499,850 |...99.2780 |... . 1,489,170 |.... 499,882 | e 32 [ i e 6.059 |...... 6.050 ....10/22/2024 ...|....10/01/2049 ...
647201-M9-0 ..... NEW MEXICO ST MTGE FIN AUTH .... .. 1.LAFE ..|... ..695,000 |...99.4710 |... 691,323 |.... . . 695,000 [.oeeeeeniiiieeee eeermnnieeeeenne e e e 5.957 |...... 5.950 ...04/17/2024 ...|....09/01/2044 ...
64966W-JV-0 ..... NEW YORK CITY NY HSG DEV CORP .... .. 1.CFE ..|... .. 1,500,000 |...96.7910 |... .. 1,451,865 |.... .1,500,000 |.. BR[O [V[V N R R R R R 5.833 |..... 5.830 ....06/20/2024 ...|....08/01/2054 ...
64972K-DN-2 ... NEW YORK CITY NY HSG DEV CORP . .1.CFE .. ,000,000 |...97.7700 |. ..977,700 |. .1,000,000 .1,000,000 |.. .5.946 |......5.940 ....06/12/2024 .. 11/01/2049 ...
658207-5E-1 ..... NORTH CAROLINA ST HSG FIN AGY .... .. 1.BFE ..|.. .. 500,000 |...97.6550 |... 488,275 |.... . 500,000 |. ..500,000 J.ieeeiiiiiiiiiiins foeeniiiiiiiiiins v foeiiiniiiiis e 5.518 [...... 5.510 ...01/10/2024 ...|....07/01/2039 ...
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658207-5F-8 ... NORTH CAROLINA ST HSG FIN AGY LAIBFE L 1,350,000 |...96.2830 [........eveees 1,209,821 [ 1,350,000 [o.ovvvvvnnnnns 1,350,000 [ouvvvvviiiiiiiiis Joeeeeieiiis e e |00 5.654 Ll 5.650 ....01/10/2024 ... |....07/01/2044 ...
677560-5N-3 ..... OHIO ST HSG FIN AGY RSDL MTGE .. 1T.AFE ... .. 1,008,622 ...99.9170 |... ..990,000 |.. ,007,565 oo [ (1,148) | [ | 6.017 5.750 ....04/04/2024 ...|....09/01/2043 ...
677704-A6-5 ..... OHIO UNIV GEN RECPTS ATHENS TXBL ... .. 1.EFE ..|... .. 1,164,870 [...90.7430 |... .1,000,000 |.. 164,164 | e (109) | [y ]0.5.590 ol 4.790 ....10/24/2016 ... [....12/01/2114 ...
678908-4H-4 ..... OKLAHOMA ST DEV FIN AUTH .. .. 1T.AFE ... .. 1,871,009 [...99.2900 |... 1,871,099 |.. 871,099 | e e e 5,269 ol 5.260 ....10/13/2022 ... |....10/01/2042 ...
68304F-AP-1 ..... ONTARIO CA PENSN OBLIG .. 1.CFE ..|... .. 1,000,000 |.. 78.7110 |... .1,000,000 |.. ,000,000 fovvvvvvvivinnniins foeeeeeeeeeeneenees e foeeeei [00000.3.820 il 3.820 ....05/13/2020 ... [....06/01/2045 ...
685869-EJ-4 ..... OREGON ST HLTH & SCIENCE UNIVR ... .. 1.DFE ..|... .. 1,000,000 |...91.9460 |... .1,000,000 |.. ,000,000 feveeeevvvmnnnnnnns fooveeeiiiiiiiinnns feevviiiiiiiiieees foeveiiiiiiiiiis [0022225.000 |niiis 5.000 ...07/08/2015 ... |[....07/01/2045 ...
70227R-BE-9 ..... PASADENA CA PENSION OBLIG .. 1.AFE ..|... ...1,428,885 [...72.1570 |... .1,500,000 |.. 439,024 [ [ 2,324 [ e [200003.237 | 3.540 ....05/07/2020 ...|[....05/01/2045 ...
733580-JA-3 ... PORT AUTH OF NEW YORK & NEW JE ... .. 1.DFE ..|... ...1,571,565 |...83.9990 |... .1,500,000 |.. 566,722 oo [ (918) | e | 40458 4.200 ....01/24/2019 ... |[....10/01/2062 ...
73358X-CN-0 . PORT AUTH OF NEW YORK & NEW JE .1.DFE .. 1,000,000 |...64.2410 |. .1,000,000 .1,000,000 |.. .3.170 ....01/22/2021 .. 07/15/2060
769036-BT-0 ..... RIVERSIDE CA PENSN OBLG ... .1.CFE .. 1,000,000 |...84.9000 |. .1,000,000 .1,000,000 |.. .3.850 ....06/05/2020 .. 06/01/2045
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG .1.CFE .. 1,000,000 |...89.2660 |. .1,000,000 .1,000,000 |.. ......3.810 ....04/23/2020 .. 02/15/2038 ...
769318-EY-8 ..... RIVERSOUTH OH AUTH REVENUE .. 1.CFE ..|... .. 1,625,000 |...98.6980 |... .1,625,000 |.. ,625,000 |ooooiiiiiiiiiiiins [ e e 50615 5.610 ...06/14/2023 ... |....12/01/2043 ...
783186-TP-4 ..... RUTGERS NJ ST UNIV .. 1.EFE ..|... 1,958,300 |...67.8470 |... .2,000,000 |.. 1,958,500 |ooeveiiiiiiieinins [ 39 e [ 30015 4.000 ....11/05/2019 ... [....05/01/2119 ...
786050-AJ-6 ..... SACRAMENTO CA PUBLIC FING AUTH ... .. 1.DFE ..|... ..985,000 [. 101.4110 |... ..985,000 |.. 985,000 [.evvevevvmnnnnnnns fooveriiiiiiiiiins feviiiiiiiiiiiiees foeviiiiiiiii 20050637 il 5.630 ....09/24/2015 ...|....04/01/2050 ...
796246-AN-6 ..... SAN ANTONIO TX CUSTOMER FAC CH ... .. 1.6 FE ..|... ,000,000 |...97.3210 |... .1,000,000 |.. ,000,000 fovvvvvvvivinnininn foeeeeeeeenenienees e foeeeiii 5771 5.770 ....07/15/2015 ... [....07/01/2040 ...
79739G-PL-4 ..... SAN DIEGO CNTY CA REGL ARPT AU ... .. 1.EFE ..|... ..500,000 |...74.6990 |... ... 500,000 |.. 500,000 [..cooeviiiiiiiiins Jeereeiiiiiiiiieees fooeiiiis e [003.103 3.100 ....11/18/2021 ... |....07/01/2043 ...
T9772E-DN-6 ..... SAN FRANCISCO CITY & CNTY CA C ... .. 1.AFE ..|... .. 1,500,000 |...71.5090 |... .1,500,000 |.. ,500,000 fvvvevvvviiinininn foeeeeeeneeeeieinns e e 30572 [l 3.570 ....05/08/2020 ... |[....09/01/200 ...
798736-AR-5 ..... SAN LUIS UNIT/WESTLANDS WTR DI ... .. 1.EFE ..|... .. 1,000,000 |...75.5380 |... 755,380 |.... .1,000,000 |.. ,000,000 feveeeeevemvnnnnnnn fooveeeeiiiiiiiinns e oo [l 8.737 [l 3.730 ...06/05/2020 ... [....09/01/2050 ...
804833-FF-3 ..... SAVANNAH GA HOSP AUTH ... .. 1.FFE ..|... ,539,420 |...85.8490 |... ..1,287,736 |.... .1,500,000 |.. ,529,859 [ouuuiiiiiiiiiis oo (2,070) [ e [0 3.989 |l 3.770 ....12/17/2019 ...|....07/01/2038 ...
86768M-AR-3 ..... SUNRISE FL SPL ASSMNT .2BFE .. 500,000 |...88.2050 |. ..441,025 |. . 500,000 500,000 |.. .5.500 ....02/26/2015 .. 05/01/2045
86768M-AS-1 ..... SUNRISE FL SPL ASSUNT ... .2BFE .. 250,000 |...94.1680 |. ..235,420 |. ..250,000 .250,000 |.. .5.300 ....02/26/2015 .. 05/01/2037
88046K-KY-1 ..... TENNESSEE HSG DEV AGY RSDL FIN 1B FE .. ,006,770 |...98.3180 |. ..083,180 |. .1,000,000 .1,006,262 |.. .5.690 ....04/04/2024 .. 07/01/2044
88046K-KZ-8 ..... TENNESSEE HSG DEV AGY RSDL FIN 1.B FE .. ,259,425 |...98.2800 |. ..1,228,500 |. .1,250,000 .1,268,730 |.. .5.800 ....04/05/2024 .. 07/01/2049 ...
890099-GB-4 ..... TOMPKINS CNTY NY INDL DEV AGY . .5.BGI .. 718,370 |...60.1370 |. .1,000,000 734,349 |.. ......5.770 ...08/25/2022 .. 10/01/2046 ...
809154-BG-2 ..... TULARE CNTY CA PENSN OBLG .. 1.DFE ..|... ,500,000 |...92.1180 |... .1,500,000 |.. ,500,000 fovvvvvvvviiinininn foeeeeneneeiiieenns e foeie | 4445 4.440 ....06/01/2018 ... [....06/01/2037 ...
914119-3P-5 ..... UNIV OF CINCINNATI OH RECPTS ... .. 1.DFE . ,000,000 |...68.2750 |... .1,000,000 |.. ,000,000 fevevevevenennnnnns fooreeeeiiiiiiinens v foeeiiiiii 008,190 [l 3.190 ....05/20/2021 ... |....06/01/2051 ...
914126-C8-6 ..... UNIV OF CALIFORNIA REVENUES .... ..1.CFE . ...1,032,550 |...81.5460 |... .1,000,000 |.. ,032,402 [ovnniiiiiies e (28) [ e [l ATET 4.610 ...10/28/2016 ... [....05/15/2115 ...
91476P-B5-6 ..... UNIV OK REVENUES .. 1.EFE. ..650,000 [. 100.5740 |... ... 650,000 |.. 650,000 [...ooooeiiiiiiiins Jovreiiiiiiiiiieees foeeis e [ 50692 |l 5.690 ....04/10/2024 ... |....07/01/2054 ...
92812V-K8-8 ..... VIRGINIA ST HSG DEV AUTH .. .. 1.BFE . ,500,000 |...63.6020 |... .1,500,000 |.. R U VV[V I PP RO IO OPOPN RO R < 11 R 3.300 ....09/25/2020 ... |[....09/01/2085 ...
928120-BK-9 ... VIRGINIA ST HSG DEV AUTH 1.B FE . .. 1,000,000 |...61.8270 |... 618,270 |.... .1,000,000 |.. ,000,000 feveeevvvenvnnnnnnn fooreeeeiiiiiienens e foeviiiii 832217 3.210 ...10/22/2021 ... |....11/01/2086 ...
946303-E5-9 ... WAYNE MI ST UNIV REVENUES . .1EFE .. 1,500,000 |...70.9020 |. .. 1,063,530 |. .1,500,000 .1,500,000 |.. ......3.490 ....07/17/2020 .. 11/15/2050 ...
95737T-EK-8 ... WESTCHESTER CNTY NY LOCAL DEV ......cccccccnnnnnnnnees L 1EFE ... .. 1,000,000 |...69.2140 |... ..692,140 |.... .1,000,000 |.. ,000,000 feuveeeeuennnnnnnne fooveeieiiiiiiiiins foevviiiiiiiieieee fooveeiiiiiiiieenn e 3.846 [oiils 3.840 ...08/27/2020 ... |....11/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 107,325,114 | XXX 94,217,969 107,821,099 107,310,896 XXX XXX XXX
3136BS-F3-4 ..... FNR 2024-59 JL . ...76.3870 |... 763,878 |.... .1,000,000 |.. 808,495 |.....ovvvviiinnnnn fooveeeen 2,010 foviiiiiiiiiiiiiins ooy 00222230000 .o 4.780 ....10/04/2024 ... |....01/25/2043 ...
3137H5-KB-2 . FHR 5190 GM . .. 67.1610 |. ..2,011,497 |. . 2,995,000 .2,120,347 |.. ......4.690 ....10/07/2024 .. 10/25/2048 ...
3137H9-DC-0 ..... FHR 5270 AB .... .. . 100.0980 [.......eeeeeneees 754,875 |.... ..754,135 |.. L ISTTT8 [ | 382 [ e [12225.500 L 5.480 ...10/28/2022 ... |....01/25/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue
Backed Securities 3,669,508 | XXX 3,530,250 4,749,135 3,680,620 XXX XXX 10,948 56,460 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 110,994,617 | XXX 97,748,219 112,570,234 110,991,516 XXX 3,985,979 XXX XXX
001055-AD-4 ..... AFLAC INC ... 1 |G FE L) . 111.9610 |... .1,500,000 |.. 1,539,350 [ e (1,505) [ e [00002.6.900 .l 6.620 .. 103,500 |....07/06/2010 ... [....12/17/2039 ...
00206R-CG-5 ..... AT&T INC .. 1 .2BFE .. ...86.9580 |. .1,000,000 .928,973 |.. .5.300 .48,000 |....08/14/2018 .. 06/15/2044 ...
00206R-FS-6 ..... AT&T INC .. 1 .2BFE .. ...87.9930 |. . K .1,000,000 .053,488 |.. .5.600 . 53,000 |....08/16/2018 .. 08/15/2058
00206R-JE-3 ..... ATET INC ..... 1 .2BFE .. . 100.4320 |. .. 753,242 |. . 750,000 772,035 |.. .5.790 . 45,750 |....10/04/2011 .. 07/15/2040
002824-BH-2 . ABBOTT LABORATORIES 1 .1.DFE .. ...93.3430 |. .. 1,400,145 |. .1,500,000 1,496,198 |.. ......4.910 . 73,500 |....12/06/2016 .. 11/30/2046 ...
00287Y-AN-1 ..... ABBVIE INC 1. L 1.GFE L ...86.5510 |... 865,516 |.... .1,000,000 |.. 969,675 [...oovvvvvinnnnee v 1,071 o fovviiiinninnnn |oeen.4.400 ... 4.650 . 44,000 |....11/15/2016 ...|....11/06/2042 ...
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00287Y-AW-9 ..... ABBVIE INC .vvvveeiiiiiiiiiiieiiiiieeeceeniineeecennnns foee ven | s T L AGFE e 473,230 |...85.0030 425,019 500,000 |.eeeevunnniennns 477,352 veveeeeiiiinns foeiiiicnn 58 | e e 4.450 |...... 4.790 ....12/06/2016 ...|....05/14/2046 ...
00287Y-DB-2 ..... ABBVIE INC N A |- 1.GFE L. ,496,940 |...89.1850 |... ,337,784 |.... .1,500,000 |.. e 1,498,683 | e e 36 [ e e 4.750 |...... 4.750 ....01/04/2017 ...|....03/15/2045 ...
00339T-AA-6 ..... ABILENE CHRISTIAN UVSTY ... 2 .. |- 1.GFE L .. 962,370 |...98.0210 |... 980,210 |.... 1,000,000 |.eeveniireennnnn969,091 [ooeiiiiiiiiiiiis e 1,013 [ s e 4.554 |...... 4.800 ....04/06/2017 ...|....04/01/2046 ...
00817Y-AF-5 ..... AETNA INC N A |--2.BFE ... . 105.3160 |... ,053,167 |.... 1,000,000 |-eeeenieeeennnnn998,809 [oeiiiiiiiiiiiis oo 88 [ e [t 6.625 |...... 6.640 ....06/06/2006 ...|....06/15/2036 ...
012725-AD-9 ..... ALBEMARLE CORP ... A1 [ 2.0 FE L ...89.2440 |... 669,336 |.... ... 750,000 |.. 815,001 |vveeiiiiiiiiis feeeen (2,079) | e e 5.450 |...... 4.740 ....11/29/2017 ...|....12/01/2044 ...
020002-AT-8 ..... ALLSTATE CORP ...eeeeeeeeeeemenieeeeeememeeeeeemnmme e o wen | [T .. 2.AFE ..|... . 104.7990 |... 523,998 |.... ... 500,000 |.. 502,974 |eeeeeeeeeeeiiies oo (182) | e s 5.950 |...... 5.870 ...04/07/2010 ...|....04/01/2036 ...
023135-BM-7 ..... AMAZON.COM INC .. 1.EFE ..|... .. 81.8880 |... ,330,693 |.... .1,625,000 |.. e 1,620,930 [oeeniiiiiiiiiiens v 57 e i e 4.250 |...... 4.260 ....01/04/2019 ...|....08/22/2057 ...
025816-BF-5 ..... AMERICAN EXPRESS CO .. 1.F FE ..|... ...83.7230 |... 837,233 |.... .1,000,000 |.. 994,074 e o220 e [ e 4.050 |...... 4.090 ....02/20/2019 ...|....12/03/2042 ...
025932-AL-8 ..... AMERICAN FINANCIAL GROUP INC. . L2.AFE .. ...82.5970 |. ..825,980 |. .1,000,000 .949,420 |.. .4.500 |......4.870 ....04/17/2019 .. 06/15/2047
026874-DB-0 ..... AMERICAN INTL GROUP ... .2.BFE .. ...75.9690 |. 1,519,3% |. .2,000,000 1,823,916 |.. .4.375 |......4.930 ....05/02/2019 .. 01/15/2055
029163-AD-4 ..... MUNICH RE AMERICA CORP 1FFE .. . 105.0410 |. ..525,206 |. . 500,000 508,078 |.. .7.450 |......6.550 ....11/04/2005 .. 12/15/2026 ...
03027X-BW-9 ..... AMERICAN TOWER CORP ... .. 2.BFE ..|... ...92.7540 |... 927,547 |.... .1,000,000 |.. T35 s [ 8083 e [ s 4.050 |...... 4.480 ...04/14/2022 ...|....03/15/2032 ...
031162-BE-9 ..... AMGEN INC .... |- 2.AFE L ...90.1550 |... 180,311 |.... . 200,000 |.. 185,704 [oovvvvviiiiiiiinn o504 [ s et 4.950 |...... 5.610 ....02/09/2011 ...|....10/01/2041 ...
031162-CF-5 ..... AMGEN INC .... |- 2.AFE L. ...83.7270 |... , 137,013 |.... . 1,358,000 |.. e 1,336,692 [ e 185 [ e e 4.663 |...... 4.750 ...04/16/2019 ...|....06/15/2051 ...
031162-DS-6 ..... AMGEN INC .. 2.AFE ..|... ...97.2120 |... 972,126 |.... .1,000,000 |.. e 1,087,967 [ v (273) [ e e 5.600 |...... 5.260 ....10/04/2024 ...|....03/02/2043 ...
03522A-AJ-9 ... ANHEUSER-BUSCH CO/INBEV ... .. 1.G FE ..|... ...90.9360 |... ,364,050 |.... .1,500,000 |.. e 1,480,569 o e 204 [ e e 4.900 |...... 5.000 ....10/02/2024 ...|....02/01/2046 ...
035240-AP-5 ... ANHEUSER-BUSCH INBEV WORLDWIDE INC. .. 1.G FE ..|... . ...87.2180 |... 872,186 |.... 1,000,000 |eeveniiieennnnnn981,576 [ i 553 [ s e 4.750 |...... 5.050 ....10/03/2018 ...|....04/15/2058 ...
035240-AU-4 ... ANHEUSER-BUSCH INBEV WOR .. 1.G FE ..|... ,494,375 |...85.6360 |... ,284,545 |.... .1,500,000 |.. e 1,494,790 [oeeeeiiiieees o B8 s e e 4.600 |...... 4.620 ...04/01/2020 ...|....06/01/2060 ...
037389-AU-7 ..... AON CORP .. 2.AFE ..|... .. 504,650 |. 103.7440 |... 518,723 |.... . 500,000 |.. 503,490 oevviiiiiiiiins e (128) Lo e e 6.250 |...... 6.180 ....12/10/2010 ...|....09/30/2040 ...
037411-AW-5 ..... APACHE CORP .. .2.CFE .. 484,255 |...87.1400 |. ..435,701 |. . 500,000 .487,990 |.. .5.100 |......5.320 ....06/23/2015 .. 09/01/2040
03765H-AC-5 . APOLLO MANAGEMENT HOLDIN 1FFE .. 1,498,380 |...90.1320 |. .. 1,351,989 |. .1,500,000 . 1,498,570 |.. .5.000 |......5.000 ....03/08/2018 .. 03/15/2048
037833-BX-7 ..... APPLE INC. .ereeveiiines . .1.BFE .. 2,156,280 |...91.4290 |. .. 1,828,580 |. .2,000,000 2,134,593 |.. .4.650 |......4.160 ....01/25/2019 .. 02/23/2046
03938J-AA-T7 ..... ARCH CAPITAL GRP US INC ...evvvniiviininneiiiiiniineeas fean e .1.GFE .. 1,022,360 |...91.5990 |. ..915,999 |. ,000,000 1,018,417 |.. ... (579) |. .5.144 |...... 4.990 ....11/15/2016 .. 11/01/2043 ...
039483-AU-6 . ARCHER-DANIELS-MIDLAND C 1.FFE .. 1,445,720 |. 100.7550 |. ,511,327 |. .1,500,000 . 1,468,979 |.. . 2,083 |. .5.375 |......5.630 ...02/01/2010 .. 09/15/2035 ...
039483-B0-4 ... ARCHER-DANIELS-MIDLAND C s .. 1.F FE ..|... 1,581,390 |...84.2320 |... ,263,481 |.... .1,500,000 |.. ,571,988 (75 [ e e 4.500 |...... 4170 ....01/25/2019 ...|....03/15/2049 ...
040555-Ch-4 ... ARIZONA PUBLIC SERVICE ....ceeeeeeeeeeeeeneeeeeeemns o vee | [T s .. 2.AFE ..|... 1,098,530 |...90.9870 |... 909,873 |.... .1,000,000 |.. ,080,423 e (8,870) oo e [ 5.050 |...... 4.350 ....01/03/2019 ...|....09/01/2041 ...
042730-AE-1 ..... ARRON ELECTRONICS INC ...evvveniiiiiniineiiiiniieieees foen e .. 2.CFE ..|... .. 1,017,830 |. 100.5470 |... ,005,473 |.... .1,000,000 |.. FROR T/ ST N RPN (7 {+) ) AR AP RN 5.875 |...... 5.620 ....08/09/2024 ...|....04/10/2034 ...
04351L-AB-6 ..... ASCENSION HEALTH ALLIANCE . .. 1.CFE ..|... .. 976,330 |...79.7510 |... 797,519 |.... .1,000,000 |.. 979,455 |.eeeeiiieeeiiies feeeeie et B78 e e s 3.945 |...... 4.080 ....01/25/2019 ...|....11/15/2046 ...
05348E-BE-8 ..... AVALONBAY COMMUNITIES .. 1.G FE ..|... ,238,530 |...82.6570 |... 826,577 |.... .1,000,000 |.. 219,511 o o (6,618) | o e 4.350 |...... 3.010 ....01/12/2022 ...|....04/15/2048 ...
05463H-AC-5 ... AXIS SPECIALTY FINANCE .... .. 2.BFE ..|... ,000,000 |...93.8700 |... 938,705 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Jeemeneeeeeeeees o e et 4.900 |...... 4.900 ...12/03/2019 ...|....01/15/2040 ...
059165-EP-1 ..... BALTIMORE GAS & ELECTRIC 1.6 FE .. ...83.2970 |. ..832,970 |. .1,000,000 .844,627 |.. .4.550 |......5.670 ....07/24/2024 .. 06/01/2052 ...
06051G-HA-O ..... BANK OF AMERICA CORP . . 1.GFE .. ...77.0840 |. ..770,848 |. .1,000,000 .938,103 |.. .3.946 |......4.370 ...01/24/2019 .. 01/23/2049
06051G-HS-1 ..... BANK OF AMERICA CORP . .1.GFE .. ...81.8620 |. ..163,724 |. . 200,000 199,934 |.. .4.330 |......4.330 ....03/13/2019 .. 03/15/2050
06051G-HU-6 ..... BANK OF AMERICA CORP . 1.E FE .. ...85.1240 |. ..851,248 |. .1,000,000 .865,987 |.. .4.078 |......5.430 ....07/24/2024 .. 04/23/2040
066836-AC-1 ..... BAPTIST HLTH SFL OBL GR .1EFE .. ...56.7520 |. ..567,527 |. .1,000,000 .1,000,000 |.. .3.115 |......3.110 ....08/04/2021 .. 11/15/2071 ...
066840-AB-8 ..... BAPTIST HEALTHCARE .. 1.EFE ..|... ...70.4410 |... 704,419 |.... ,000,000 .. ,003,314 |oeeeeeeeiiiiees foeeeeemiee e (81) s oo e 3.540 |...... 3.520 ...10/20/2020 ...|....08/15/2050 ...
07177M-AN-3 ..... BAXALTA INC |- 2.AFE L ...92.0490 |... 411,460 |.... LY ) [ O (SRR (' /:7.) i FRUU R N 5.250 |...... 4.800 ....12/06/2016 ...|....06/23/2045 ...
07274N-BH-5 ..... BAYER US FINANCE Il LLC |--2.BFE ... .. 71.6160 |... . 1,432,337 |.... ,889,504 |...eiiiiiiiiiees [ 868 | e e 4.700 |...... 5.020 ....12/07/2016 ...|....07/15/2064 ...
075887-BX-6 ..... BECTON DICKINSON & CO |- 2.BFE ... ...85.5890 |... J11,797 ... 2,037,744 o e (1,007) Lo o e 4.669 |...... 4.530 ....06/28/2017 ...|....06/06/2047 ...
084659-AR-2 ..... BERKSHIRE HATHAWAY ENERG .. |- 1.GFE L. ...82.4860 |... . .. e 1,008,049 [oeeniiiiiieeee e (72) [ oo e 4.450 |...... 4.420 ....01/03/2019 ...|....01/15/2049 ...
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN . .. 1.CFE ..|... .. 989,780 |...83.5050 |... 1,000,000 |evvenniieennnnn990,926 [ i 212 [ e e 4.250 |...... 4.310 ....01/03/2019 ...|....01/15/2049 ...
09062X-AD-5 ..... BIOGEN INC .. 2.AFE ..|... 1,608,725 |...90.5780 |... .1,500,000 |.. e 1,590,689 |...iieiiiiiiieee e (2,685) [ e e 5.200 |...... 4.730 ...11/30/2016 ...|....09/15/2045 ...
09581J-AC-0 ..... BLUE OWL FINANCE LLC . .. 2.BFE ..|... ...72.7990 |... 727,990 |.... .1,000,000 |.. 976,538 [.vveeivniiinnee fovvvnnneennnn 462 [oiiiiis [ e 4125 |...... 4.270 ....09/30/2021 ...|....10/07/2051 ...
097023-CX-1 ..... BOEING CO ....... .2.CFE .. ...92.5300 |. .. 1,387,963 |. .1,500,000 .2,065,8% |.. (7,512) | .5.930 |[......3.930 ....01/28/2021 .. 05/01/2060 ...
099724-AH-9 ... BORGWARNER INC ... L 2.AFE L .. 1,021,130 )...81.5240 |.....coeeeennnnn 815,247 |.... .1,000,000 |. ....1,017,509 |..... A o (889) [ e o, 4.375 |...... 4.240 ...06/27/2017 ...|....03/15/2045 ...
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102291-AA-9 ..... BOWDOIN COLLEGE ......cevvunnvveiirnnnneecciiiineeeeeenens oo vee | e [T L ACFE e 1,477,815 .. 78.0610 [...........e.. 1,170,926 |.......ccen 1,500,000 [...oeeeennnnn 1,478,013 |oovvvnniiiiiiis e 17 s e o 4.693 |...... 4.760 ....03/08/2018 ...|....07/01/2112 ...
106230-AC-9 ..... BRAZOS SECURITIZATN LLC ... - TAFE L. 1,495,365 |...98.3250 |.......cc..... 1,474,875 |.... .1,500,000 |.. e 1,495,898 e e 108 [ e e 5.413 |...... 5.430 ....12/12/2022 ...|....09/01/2050 ...
10922N-AF-0 ..... BRIGHTHOUSE FINANCIAL IN .. |- 2.BFE ... .. 1,968,680 |...77.5750 |... ,551,515 |.... .2,000,000 |.. e 1972734 Lo [ 863 [ o e 4.700 |...... 4.790 ....10/03/2017 ...|....06/22/2047 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... .. 1,166,710 |.. 80.7800 |... 807,808 |.... .1,000,000 |.. e 1152163 [ e (4,010) [ e e 4.250 |...... 3.330 ....03/09/2021 ...|....10/26/2049 ...
110122-DJ-4 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... .. 1,038,030 |...92.5040 |... 925,048 |.... .1,000,000 |.. e 1,082,612 [ i (982) [ e e 5.000 |...... 4.740 ....11/29/2016 ...|....08/15/2045 ...
110122-EC-8 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... 1,139,690 |. 107.0970 |... ,070,979 |.... .1,000,000 |.. 1,138,804 [ e (886) [ [ e 6.400 |...... 5.520 ...01/16/2024 ...|....11/15/2063 ...
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ... .. 2.AFE ..|... .. 558,970 |. 106.1000 |... 530,501 |.... ... 500,000 |eeeeniiiennnnnn512,245 [ e (4381 e e [ 7.500 |...... 6.420 ....03/06/2008 ...|....07/01/2027 ...
12189L-AE-1 ... BURLINGTN NORTH SANTA FE .. 1.F FE ..|... ...98.2920 |... 491,463 |.... 120 500,000 |-eeeenieeeennnnn 571,962 [ e (3187 [ e [t 5.400 |...... 4.150 ....03/21/2019 ...|....06/01/2041 ...
12189L-AP-6 ..... BURLINGTN NORTH SANTA FE 1FFE .. ...95.7030 |. ..957,034 |. .1,000,000 .5.150 [......4.110 ....03/21/2019 .. 09/01/2043
124857-AJ-2 . PARAMOUNT GLOBAL . .2.CFE .. ...78.9660 |. ..394,830 |. . 500,000 .4.850 |......4.570 ... 12/05/2017 .. 07/01/2042
125523-BF-6 . CIGNA GROUP/THE .. L2.AFE .. ...91.9990 |. ..229,998 |. ..250,000 .5.875 |......5.920 ....03/02/2011 .. 03/15/2041 ...
125523-CF-5 ..... CIGNA GROUP/THE |- 2.AFE L. ...85.4460 |... ,281,6%4 |.... 1,500,000 |-eveeneeeeennn 1,508,530 [ooeeeeeeiiiiiiin e n (126) e s s 4.800 |...... 4.770 ...01/04/2017 ...|....07/15/2046 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC ... .. 2.AFE ..|... .. 994,220 |...81.1920 |... 811,922 |.... 1,000,000 |eeveniiieennnnnn995,064 [ o 127 [ e e 4.400 |...... 4.430 ...05/02/2017 ...|....05/09/2047 ...
126408-HK-2 ..... CSX CORP G FE ... ,472,023 |...82.3190 |... ,345,927 |.... 01,635,000 |-eeveneeeeenn 1,472,960 [ooeeeeenniiiiii e eeed 937 e s s 4.300 |...... 5.020 ....10/03/2024 ...|....03/01/2048 ...
126408-HL-0 ..... CSX CORP GFE ... ...81.7580 |... 817,587 |.... 1,000,000 |eeveniiiennnnnnn989,516 [ooniiiiiiiiiiiiis i T4 [ e e 4.650 |...... 4.700 ....02/21/2018 ...|....03/01/2068 ...
13034V-AC-8 ..... CALIFORNIA INSTITUTE OF ... |- 1.DFE ... ...73.1260 |... ,828,150 |.... 22,500,000 |-eeeuniieeennn 2,251,846 [ooeeieiiiiiiii e 118 [ e et 4.283 |...... 4.760 ....12/12/2016 ...|....09/01/2116 ...
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L . ...97.3770 |... 486,887 |.... . 500,000 |.. +0500,000 |eeeveiiiiiiiiiins oo i e 5.268 |...... 5.400 ....06/056/2022 ...|....05/10/2033 ...
14040H-DA-0 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L. ..500,000 |. 103.8280 |... 519,140 |.... . 500,000 |.. 10500,000 |-eeenneeeeennis feeeeeeeiis e e e 6.377 |...... 6.430 ...06/05/2023 ...|....06/08/2034 ...
14149Y-BD-9 ..... CARDINAL HEALTH INC ... .. 2.BFE ..|... .. 526,500 |...86.5190 |... 432,5%8 |.... ... 500,000 |.. 522,154 oveveiiiiiiiiiins foeeiiici s (857) | e e 4.900 |...... 4.560 ....04/18/2017 ...|....09/15/2045 ...
141781-Al-4 ... CARGILL INC ..cevvnaennes FFE .. ,003,970 . 108.1170 |. ..1,081,180 |. .1,000,000 .1,002,639 |.. .6.625 |......6.590 ....09/25/2007 .. 09/15/2037
14310F-AA-O ..... CARLYLE HOLDINGS 11 FIN .G FE .. ,168,210 |...96.2360 |. ..962,366 |. .1,000,000 1,137,656 |.. .5.625 |[......4.510 ....08/23/2017 .. 03/30/2043
149123-CE-9 ..... CATERPILLAR INC ..... FFE .. ,678,580 |...86.0150 |. 290,235 .1,500,000 1,671,048 |.. . .....4.140 ....03/18/2021 .. 05/15/2064
14916R-AD-6 ..... COMMONSPIRIT HEALTH .G FE .. 952,350 |...83.5440 |. 835,449 .1,000,000 961,971 |.. .4.350 |......4.680 ....08/23/2017 .. 11/01/2042 ...
14918A-AD-1 ... CATHOLIC HEALTH SERVICES .G FE .. ,000,000 |...67.1900 |. ..671,907 .1,000,000 ,000,000 .. .3.368 |......3.360 ...08/26/2020 .. 07/01/2050 ...
151890-AH-3 ..... CENTERPOINT ENERGY RESOU .....evvnvvvvvinnnniivvinnnnens oo ven [ [T L2.AFE ... .. 529,588 |. 100.6000 |... 503,001 |.... ... 500,000 |.. 521,203 |oveveiiiiiiiiins foeeiiiin (854) | e e 5.850 |...... 5.440 ....09/15/2011 ...|....01/15/2041 ...
15189X-AT-5 ..... CENTERPOINT ENER HOUSTON 2 s .. 1.F FE ..|... .. 1,210,080 |.. 80.6700 |... 806,709 |.... .1,000,000 |.. V94178 eeeeeeeeeieee o (5,831) | oo e 4.250 |...... 3.080 ....01/12/2022 ...|....02/01/2049 ...
161175-AZ-7 ..... CHARTER COMM OPT LLC/CAP .eevvvvvvvininieeevinnneeeees oo wen e [T [ 2.CFE ..|... .. 1,181,070 |...99.8140 |... 998,142 |.... .1,000,000 |.. 120,298 |oveeniiiiiiiinns o (8,791) | e e 6.384 |...... 4.880 ....10/26/2016 ...|....10/23/2035 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP .. 2 s .. 2.CFE ..|... .. 570,345 |...94.4910 |... 472,459 |.... ... 500,000 |.. 559,868 |.....ccevvuiereee [oeeemnnnns (1,573) e oo e 6.484 |...... 5.490 ....12/15/2016 ...|....10/23/2045 ...
16876Y-AA-0 ..... CHILDREN'S HEALTH CARE .. 1.DFE ..|... 1,066,720 |...72.4120 |... 724,120 |.... .1,000,000 |.. ,061,092 |eveeieiiiiiinns fovveiienen (1,831) | oo v 3.448 |...... 3.070 ...10719/2021 ...|....08/15/2049 ...
169905-AH-9 ..... CHOICE HOTELS INTL INC .. .. 2.CFE ..|... ,515,375 |. 100. 1210 |... 1,501,819 |.... .1,500,000 |.. ,515,089 |.eeeeeeeieiiiens foeeeeeeeeen i (286) | oo e 5.850 |...... 5.700 ....08/09/2024 ...|....08/01/2034 ...
171232-A0-4 . CHUBB CORP ...... 1FFE .. .. 516,540 |. 106.0760 |. . 500,000 ....510,641 |.. .6.000 |......5.750 ....04/07/2010 .. 05/11/2037 ...
172967-MD-0 ..... CITIGROUP INC .. . 1.GFE .. 1,260,600 |...85.5660 |. .1,000,000 01,287,529 |.. .4.650 |......3.200 ...05/26/2021 .. 07/23/2048
17327C-AB-9 ..... CITIGROUP INC .. .1.GFE .. 2,000,000 |...75.5370 |. .2,000,000 . 2,484,316 |.. .0.000 |......4.060 ....08/06/2019 .. 08/13/2049
17327C-AR-4 . CITIGROUP INC .. .2.BFE .. 1,045,160 |. 101.8730 |. .1,000,000 . 1,043,757 |.. .6.174 |......5.510 ....08/09/2024 .. 05/25/2034
18600T-AA-O ..... CLEVELAND CLINIC FOUND .1.CFE .. 1,263,020 |...83.1220 |. .831, .1,000,000 01,261,419 |.. .4.858 |......3.820 ....12/18/2019 .. 01/01/2114 ...
191216-DL-1 ..... COCA-COLA CO/THE .. 1.EFE ..|... 1,904,940 |...65.8390 |... 1,316,786 .2,000,000 |.. e 1,912,428 | 2,092 [ e e 3.000 |...... 3.240 ...05/12/2021 ...|....03/05/2051 ...
195869-AG-7 ..... COLONIAL PIPELINE CO . .. 1.G FE ..|... .. 599,025 |. 112.6620 |... . 500,000 |.. o BA7,550 | et (5,083) | [ e 7.630 |...... 6.000 ....02/18/2010 ...|....04/15/2032 ...
20030N-CE-9 ..... COMCAST CORP .. 1.G FE ..|... ...75.6210 |... 800,414 oo e 1756 e e e 3.999 |...... 5.960 ....10/19/2017 ...|....11/01/2049 ...
20030N-CG-4 ..... COMCAST CORP ... .. 1.G FE ..|... ... 75.1500 |...oovveeenennn 726,708 |ovennniiinnnnn 967,000 [oecieninnnnnnn 717,935 | 30445 | e e 4.049 |...... 5.950 ....10/19/2017 ...|....11/01/2052 ...
20030N-CN-9 ... COMCAST CORP ... .. 1.G FE ..|... ...86.4280 |... 1,500,000 |-eeeeneeeeennn 1,579,340 [ooeienniiiiis e (988) [ e et 4.950 |...... 4.630 ....02/27/2019 ...|....10/15/2058 ...
20369E-AB-8 ..... COMMUNITY HOSPITALS OF I .. .. 1.F FE ..|... ...92.5370 |... 925,376 |.... 1,000,000 |..evenreeeennn 1,000,000 [oniiiiiiniiiins Jovvnniniiiiinins oo e s 5.433 |...... 5.430 ....06/04/2015 ...|....05/01/2045 ...
2044%E-EE-2 ..... PNC BANK NA .. 1.G FE ..|... . 100.2570 |... 237,609 |.... . . 236,921 |eeeeeeeeeeeies feeeeeeeeee i 89 e e e 5.900 |...... 5.920 ...03/14/2006 ...|....04/01/2026 ...
205887-AR-3 ..... CONAGRA BRANDS INC .......... .. 2.CFE ..|... . 105.9680 |... 794,767 |.... ... 750,000 |.. 1T T R AR 8 1:12) N FRUUR AR RN 7.000 |...... 6.660 ....08/07/2007 ...|....10/01/2028 ...
207597-EP-6 ..... CONNECTICUT LIGHT & PUR 1.E FE .. ...94.4230 |. ,416,355 |. .1,500,000 .1,496,940 |.. .5.250 |......5.260 ....01/03/2023 .. 01/15/2083 ...
20825V-AB-8 ..... BURL INGTON RESOURCES LLC . 1.FFE ..|.. . 104.1910 |... 520,955 |.... . 500,000 |. LB11486 i e (869) | e s 5.950 |...... 5.680 ...04/04/2008 ... |....10/15/2036 ...
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209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .........eeun fooe voe]vmeeeen [T oiiiins L AGFE e 947,600 |...73.5300 ,000,000 f..ocevvvnnnnnnnns (153 2 I O R 161 A AR MY 311 (1[0 I RN 4.270 ....06/31/2018 ...|....11/15/2057 ...
209111-FQ-1 ..... CON EDISON CO OF NY INC ... 2 s .. 1.G FE ..|... .. 1,025,010 |...80.3320 |... .1,000,000 |.. e 1,028,277 [ e (31 [ e [enn 40500 ). 4.360 ....07/18/2018 ...|....05/15/2058 ...
209111-GD-9 ..... CON EDISON CO OF NY INC ... 2 s .. 1.G FE ..|... .. 1,110,890 |. 104.7810 |... .1,000,000 |.. R I (01 Y/ R RO (P D AR RPN RN o iy 1 I AN 5.380 ....07/26/2023 ...|....11/15/2052 ...
21036P-AT-5 ..... CONSTELLATION BRANDS INC .. |- 2.CFE ..|... .. 995,590 |...83.1290 |... 1,000,000 |-evvueeeeeennnn996,226 [oooeiiiiiiiiiiis s 96 [ e [enn 40500 |l 4.520 ....05/02/2017 ...|....05/09/2047 ...
219350-AV-7 ..... CORNING INC |- 2.AFE L 1,110,770 |. 100.0380 |... .1,000,000 |.. ,086,211 [ooooeiiiiiiiiiis e (3,588) [ [ [0002.5.750 | 4.950 ....11/14/2016 ...|....08/15/2040 ...
224044-BY-2 ... COX COMMUNICATIONS INC .. |--2.BFE ... .. 499,905 |...80.2620 |... ... 500,000 |.. 899,938 | o2 e e [l 40700 4.700 ...11/26/2012 ...|....12/15/2042 ...
224399-AP-0 ..... CRANE NXT CO |- 2.CFE ... .. 964,630 |...95.4650 |... .1,000,000 |.. 976,809 |oveeeiiiiiins oo 1192 o [ [0 62550 L 6.820 ....11/06/2009 ...|....11/15/2036 ...
224399-AT-2 ... CRANE NXT CO ..3.CFE ..|... ...66.8140 |... .1,000,000 |.. 916,585 e foeeeeen 1,926 | e 0022242200 . 4.800 ....10/18/2018 ...|....03/15/2048 ...
22822V-AF-8 ..... [CROWN CASTLE INC . .2.BFE .. ...84.7150 |. .1,000,000 .993,192 |.. .4.800 ....04/26/2017 .. 05/15/2047
231021-AJ-5 . CUMMINS INC ... 1.FFE .. . 106.4690 |. . 900,000 .905,620 |.. .6.900 ....05/31/2007 .. 03/01/2028
23311R-AA-4 . DCP MIDSTREAM OPERATING .2.CFE .. . 107.4340 |. . . .1,000,000 1,042,859 |.. ......6.250 ....06/12/2010 .. 09/15/2037 ...
24703T-AK-2 ..... DELL INT LLC / EMC CORP ... .. 2.BFE ..|... L 127.1920 |.oeeeennnnnnns 2,543,857 |.... .2,000,000 |.. e 2,744,535 o e (14,567 [ e 0002282350 | 5.360 ...08/09/2024 ...|....07/15/2046 ...
247109-BR-1 ..... DELMARVA PWR & LIGHT CO ... .. 1.F FE ..|... ...78.3170 |... 783,175 |.... .1,000,000 |.. 940,536 |.evuniriiiinins fooniinnnnnn2,212 | e 00224.000 .l 4.490 ....01/15/2019 ...|....06/01/2042 ...
25470D-AG-4 ..... DISCOVERY COMMUNICATIONS .. .. 2.CFE ..|... ... 75.4950 |... 1,321,171 ... .1,750,000 |.. ,626,533 |.eeeeiniiieeeein e 4112 [ s [0 40950 oL 5.580 ....07/18/2017 ...|....05/15/2042 ...
25746U-DU-0 ... DOMINION ENERGY INC ... .. 2.CFE ..|... . 105.5980 |... 1,055,984 |.... .1,000,000 |.. B[00V S O R Y 1[40 I FO 7.000 ....05/06/2024 ...|....06/01/2054 ...
260543-CV-3 ... DOW CHEMICAL CO/THE ... s .. 2.BFE ..|... ...84.0380 |... 1,260,578 |.... .1,500,000 |.. ,585,653 e (2,008) |+eeeenneeeeeennns feeeeeeeeeiiieeeee |oeee..4.800 ...l 4.400 ....08/17/2020 ...|....05/15/2049 ...
26078J-AF-7 ..... DUPONT DE NEMOURS INC ... 2 s .. 2.AFE ..|... ...99.4630 |... 994,638 |.... .1,000,000 |.. ,101,328 o (2,385) [ e [ 59 4.700 ....03/12/2020 ...|....11/15/2048 ...
26186R-AA-9 ..... DREXEL UNIVERSITY .. 1.EFE ..|... . 1,500,000 |...69.7650 |... ,046,484 |.... .1,500,000 |.. ,500,000 [.eeeeiiiiiieiees e e e 32215 3.210 ...07/15/2020 ...|....05/01/2050 ...
26441C-AY-1 ..... DUKE ENERGY CORP ... .. 2.BFE ..|... .. 900,630 |...74.4080 |... 744,082 |.... .1,000,000 |.. 3,277 [ooveviiiiiiiiiiees v, 154 s e [000023.950 | 4.560 ...05/17/2018 ...|....08/15/2047 ...
26441C-8P-9 . DUKE ENERGY CORP . .2.CFE .. ,374,315 |...92.9530 |. ,394,310 |[. .1,500,000 01,391,612 |.. .6.460 ....07/24/2024 .. 01/15/2082
26442E-AG-5 . DUKE ENERGY OHIO INC . 1FFE .. 998,120 |...80.3170 |. .803,173 .1,000,000 .998,359 |.. .4.310 ....01/03/2019 .. 02/01/2049
26444H-AA-9 . DUKE ENERGY FLORIDA LLC 1.FFE .. 532,89 |...70.8270 |. .354,139 . 500,000 .529,569 |.. .3.020 ....06/15/2021 .. 10/01/2046
26882P-BE-1 ..... ERAC USA FINANCE LLC . .. 1.G FE .. ,070,830 |. 112.7890 |. 127,895 .1,000,000 1,047,757 |.. .6.440 ....04/28/2010 .. 10/15/2037 ...
26884A-BH-5 ..... ERP OPERATING LP ... |- 1.G FE .. .. 994,580 |...77.6290 |. ..776,299 .1,000,000 995,285 |.. .4.030 ...03/26/2019 .. 08/01/2047 ...
26884T-AE-2 ..... ERAC USA FINANCE LLC . .. 1.G FE ..|... 1,626,885 |...99.3770 |... ,490,669 |.... .1,500,000 |.. ,602,132 5.020 ....12/15/2016 ...|....03/15/2042 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO 2 s .. 2.BFE ..|... ..500,715 |...87.0570 |... 435,287 |.... . 500,000 |.. 500,580 L(21) ] 4.790 ....05/13/2015 ...|....09/01/2042 ...
28932M-AD-7 ... ELM RD GENERATING STAT ..eevvvnvvviinnnnniinvinnnnnnnnns foon vee e [T fen 1.F FE ..|... 1,000,000 . 101.8120 |... ,018,124 |.... .1,000,000 |.. B[00V S O Y NN 110 I AN 6.090 ....02/04/2010 ...|....02/11/2040 ...
202480-AJ-9 ... ENERGY TRANSFER LP |--2.BFE ... .. 981,470 |...85.9870 |... 859,875 |.... ,000,000 .. 984,399 | foee i 462 | e 12222250000 . 5.120 ....10/02/2017 ...|....05/15/2044 ...
20250R-AP-1 ... ENBRIDGE ENERGY PARTNERS .. |- 2.AFE L .. 566,535 |. 113.7530 |... 500,000 545,766 | o (2,123) | e 0007500 6.460 ....06/27/2010 ...|....04/15/2038 ...
29365T-AD-6 ..... ENTERGY TEXAS INC .. 1.G FE ..|... .. 349,356 |...90.5190 |... 316,818 |.... .. LBA9ATA s e M e e e 50150 5.160 ...05/18/2015 ...|....06/01/2045 ...
29379V-AQ-6 . ENTERPRISE PRODUCTS OPER .1.GFE .. 995,250 |. 107.6250 |. ..1,076,258 |. .1,000,000 .996,397 |.. .6.480 ....05/11/2010 .. 09/01/2040 ...
29379V-BJ-1 . ENTERPRISE PRODUCTS OPER . 1.GFE .. ...88.9250 |. .. 444,625 |. . 500,000 .537,507 |.. .4.350 ....11/29/2017 .. 05/15/2046
20444U-BM-7 . EQUINIX INC ............. .2.BFE .. ...61.3390 |. ..613,3% |. .1,000,000 .625,891 |.. .5.690 ....07/24/2024 .. 09/15/2051
20717P-AS-6 ..... ESSEX PORTFOLI0 LP . L2.AFE .. ...82.7510 |. 1,241,269 |. .1,500,000 1,472,097 |.. .4.630 ....04/30/2018 .. 03/15/2048
302491-AY-1 ..... FMC CORP ........... .2.CFE .. ...98.5620 |. ..985,623 |. .1,000,000 . 1,034,865 |.. ......6.110 ...08/09/2024 .. 05/18/2083 ...
30303\1-8V-7 ..... META PLATFORMS INC .... .. 1.DFE ..|... ...96.8360 |... ,452,549 |.... .1,500,000 |.. ,580,303 |eveeeeeeeeninee foeeeeeeeeee (217) e e 122225.400 .. 5.040 ....10/02/2024 ...|....08/15/2054 ...
31428X-BD-7 ..... FEDEX CORP voo |- 2.BFE ... ,010,837 |...74.2610 |... 839,149 |.... .1,130,000 |.. 017,088 [..eveviiiieies vl 841 s e eenn 40500 |l 5.080 ....11/30/2016 ...|....02/01/2065 ...
31620M-AU-0 ..... FIDELITY NATL INFO SERV ... oo |--2.BFE ... . 1,886,340 |...81.2840 |... ,625,695 |.... .2,000,000 |.. 1,903,276 |.vveeeeeeeniiies foreeeeennni 2,463 | e |22 40500 . 4.860 ....12/09/2016 ...|....08/15/2046 ...
319820-AY-5 ..... FIRST COMMONWEALTH BANK ... e |- 2.CFE ... ,000,000 |...84.0000 |... .1,000,000 |.. O[OV J[V[V IR ) F Y R R N 28 1[0 I AN 6.120 ....05/16/2018 ...|....06/01/2033 ...
349631-AG-6 ..... SUNTORY GLBL SPIRITS INC .. |- 2.AFE L. .. 483,660 |. 104.1220 |... ... 500,000 |.. 495,824 |..oeeieeeeeiies oot 1,010 | e [l 60625 | 6.890 ....04/19/2002 ...|....07/15/2028 ...
34964C-AH-9 ... FORTUNE BRANDS INNOVATIO .. .. 2.BFE ..|... .. 998,390 |. 102.5540 |... .1,000,000 |.. 998,559 |..eveiiviiiiiins fooviiinnnn 129 | e | 5876 5.890 ....06/06/2023 ...|....06/01/2033 ...
35137L-AK-1 ..... FOX CORP .. 2.BFE ..|... 1,128,770 |...92.9220 |... 929,222 |.... .1,000,000 |.. ,115,880 e (2,626) |oeeeeeeeeeeeins e |- 5,576 .. 4.750 ...04/16/2019 ...|....01/25/2049 ...
361448-AX-1 ..... GATX CORP .. 2.BFE ..|... .. 1,880,980 |...81.3620 |... ,627,244 |.... .2,000,000 |.. ,900,954 e 2,764 s e 40500 L 4.880 ....11/01/2016 ...|....03/30/2045 ...
362626-AG6 ..... GXO LOGISTICS INC .2.CFE .. ,044,900 |. 102.4930 |. ,024,938 |. .1,000,000 1,043,624 |.. (1,276) |. ......5.870 ....08/09/2024 .. 05/06/2034 ...
370334-CJ-1 ..... GENERAL MILLS INC ... 2.BFE ..|... .. 980,290 |...85.7380 |... 857,388 |.... .1,000,000 |. ....982,631 Ln 397 [ e [0 40700 . 4.820 ...04/24/2018 ... |....04/17/2048 ...
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37045V-AT-7 ..... GENERAL MOTORS €0 ...vvvvvvvvvenniieeeiniieeeecvniieeeees L 2BFE | 1,095,080 |...94.4650 |.....coeeeeennnn 944,651 [...ccvvnnnnnns 1,000,000 [..eeveevennnnn 1,086,949 [..ovvvvviiiiiiiis e (1,798) [ooeeeiiiiiiiiiie i foens 5.950 |...... 5.300 ....12/04/2019 ...|....04/01/2049 ...
37310P-AC-5 ..... GEORGETOWN UNIVERSITY ... .. 1.G FE ..|... 2,019,060 |...83.0670 |.....eennnneen 1,661,349 |.... .2,000,000 |.. ....2,016,785 e (0B) [ e e 4.315 |...... 4.250 ....01/15/2019 ...|....04/01/2049 ...
375558-BD-4 ... GILEAD SCIENCES INC .. 2.AFE ..|... ...1,521,805 |.. 88.1080 |.............. 1,321,623 |.... .1,500,000 |.. 1,518,540 [ e (528) [ e e 4.750 |...... 4.650 ....02/21/2019 ...|....03/01/2046 ...
378272-BV-9 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... 1,480,410 |...97.1520 |... .1,500,000 |.. e 1,480,639 [ e 229 [ e e 5.898 |...... 5.980 ....08/09/2024 ...|....04/04/2054 ...
37940X-AC-6 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... .. 555,140 |...74.5080 |... +..500,000 |eeveniiieennnnn881,091 [ e (1327 e s e 4.150 |...... 3.510 ....10/21/2021 ...|....08/15/2049 ...
37940X-AR-3 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... 1,502,010 |...96.9380 |... .1,500,000 |.. e 1,502,009 [oeeneeeiiiiieee e (D) e e e 5.950 |...... 5.940 ...08/09/2024 ...|....08/15/2052 ...
38141G-VS-0 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE ..|... .. 506,660 |...88.4910 |... ... 500,000 |.. 505,799 |evveevriiiiiins foeeiiiiien s (189) | e e 4.750 |...... 4.660 ....01/24/2019 ...|....10/21/2045 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC . B .. 2.BFE ..|... .. 1,086,570 |...92.2210 |... .1,000,000 |.. e 1,071,986 [eeeeeeeiiieee e (2,094) | e e 5.150 |...... 4.600 ....10/27/2016 ...|....05/22/2045 ...
3823%K-AA-6 ..... GOODMAN US FIN FOUR 1 L2.AFE .. ,011,290 |.. 87.8810 |. ..878,818 |. .1,000,000 .1,008,184 |.. .4.500 |......4.410 ....09/20/2017 .. 10/15/2037
384802-AC-8 ..... W GRAINGER INC .. 1, . 1EFE .. ,689,510 |.. 77.6760 |. .. 1,165,145 |. .1,500,000 .1,669,860 |.. .3.750 |......3.010 ....06/15/2021 .. 05/15/2046
39121J-AE-0 ..... GREAT RIVER ENERGY . 1. .1.GFE .. .. 526,045 |. 100.7170 |. ..529,822 |. ..526,045 .526,045 |.. .6.254 |......6.250 ....06/21/2007 .. 07/01/2038 ...
391380-AC-9 ..... GREAT-WEST LIFECO FIN 18 e [ LR FE L ,000,000 |...83.7160 |... ,000,000 .. e 1,000,000 [.eeneeeeniiiiieee foreeeriieeeeene e e e 4.581 |...... 4.580 ...05/14/2018 ...|....05/17/2048 ...
404119-CB-3 ..... HCA INC ... 12 .. 2.CFE ..|... ...64.6760 |... .1,000,000 |.. 995,372 |vvveiiiiiiiins foeeiiiinn 104 | e e 3.500 |...... 3.520 ....06/21/2021 ...|....07/15/2051 ...
404119-Cli-7 ..... HCA INC ... 12 .. 2.CFE ..|... ...95.4060 |... .2,500,000 |.. e 2,505,498 o.eiieiiiiiieee e 283 [ e e 6.100 |...... 6.080 ....08/09/2024 ...|....04/01/2064 ...
406216-AY-7 ..... HALL IBURTON  COMPANY N |- 2.AFE L . 116.8930 |... . 500,000 |.. 898,103 | e B9 e e 7.450 |...... 7.490 ....03/10/2009 ...|....09/15/2039 ...
40728T-AA-1 ... HAMILTON COLLEGE ... N A |- 1.CFE ... ...79.6270 |... .1,000,000 |.. 84648 e e B8 e e s 4.750 |...... 5.030 ....06/13/2017 ...|....07/01/2113 ...
412822-AE-8 ..... HARLEY-DAVIDSON INC ... N |- 2.CFE ... . ...80.5970 |... .1,000,000 |.. 979,972 s o883 e [ e 4.625 |...... 4.770 ....04/27/2018 ...|....07/28/2045 ...
413875-AN-5 ..... L3HARRIS TECH INC N A |--2.BFE ... .. 497,535 |. 104.0380 |... 520,193 |.... ... 500,000 |.. 898,193 e e B8 e e s 6.150 |...... 6.180 ...12/07/2010 ...|....12/15/2040 ...
413875-AT-2 ..... L3HARRIS TECH INC N .. 2.BFE ..|... ,144,370 |...91.6280 |... 916,288 |.... .1,000,000 |.. ,119,309 e (B813) [ | e 5.054 |...... 4.160 ....06/27/2017 ...|....04/27/2045 ...
41652P-AB-5 ..... HARTFORD HEALTHCARE CORP 1 1.FFE .. ,052,750 |...95.4050 |. ..954,052 |. .1,000,000 1,043,808 |.. (1,335) | . ......5.360 ....12/15/2016 .. 04/01/2044
423074-AF-0 ..... KRAFT HEINZ FOODS CO . . ..2.BFE .. 486,810 |. 104.6270 |. ..523,138 |. . 500,000 .496,176 |.. .6.375 |......6.620 ....07/17/2009 .. 07/15/2028
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . 1 .2.BFE .. 550,632 |. 108.3830 |. ..541,919 |. . 500,000 521,451 |.. .6.750 |......6.000 ....04/04/2003 .. 03/15/2032
42809H-AD-9 . HESS CORP ..vvviiieiiieii e fen e mi .2.CFE .. 495,465 |...98.7570 |. ..493,789 |. . 500,000 .496,333 |.. .5.600 |......5.670 ....07/25/2017 .. 02/15/2041 ...
42824C-AY-5 . HP ENTERPRISE €0 v eeeeeee e e ceen e e e e [ e N .2.BFE .. ,656,200 |. 103.7810 |. .. 1,556,727 |. .1,500,000 . 1,637,456 |.. .6.350 |[......5.570 ...12/17/2019 .. 10/15/2045 ...
431116-AC-6 ..... HIGHVARK  INC A1 [ TG FE L ,785,863 |...90.0210 |... ,575,372 |.... .1,750,000 |.. LIV TL: I PO RURRRRN |+ 7{+) ) AR R R 6.125 |...... 5.970 ....02/17/2012 ...|....05/15/2041 ...
437076-AV-4 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... ,559,280 |. 104.9920 |... ,574,89% |.... .1,500,000 |.. 1,556,545 |[oeeeeeniiieeee oeeeenneen (2,194) | oo e 5.950 |...... 5.580 ....09/26/2023 ...|....04/01/2041 ...
437076-BX-9 ..... HOME DEPOT INC ... 12 .. 1.F FE ..|... .. 1,906,890 |...85.4190 |... ,281,297 |.... .1,500,000 |.. R4V 3T R RPN ([0 << ) AU AP RN 4.500 |...... 3.020 ...06/15/2021 ...|....12/06/2048 ...
44107T-BC-9 ..... HOST HOTELS & RESORTS LP .. 12 .. 2.CFE ..|... .. 984,860 |...97.8870 |... 978,875 |.... ,000,000 .. 985,364 oo [ 804 | e e 5.500 |...... 5.680 ....08/07/2024 ...|....04/15/2035 ...
444859-AZ-5 ... HUMANA  INC AT .. 2.BFE ..|... .. 528,470 |. 115.1270 |... 575,639 |.... ... 500,000 |.. 200520,650 |oeviiiiiiiiins oot (895) | e e 8.150 |...... 7.650 ....04/23/2010 ...|....06/15/2038 ...
454889-A0-9 INDIANA MICHIGAN PONER ... 12 .. 2.AFE ..|... 1,180,790 |...84.5760 |... 845,766 |.... .1,000,000 |.. J161,644 .o o (5,275) | e e 4.550 |...... 3.450 ...03/09/2021 ...|....03/15/2046 ...
455434-BL-3 ..... [ INDIANAPOLIS PWR & LIGHT 1. .1.GFE .. . 105.6320 |. ,056,322 |. .1,000,000 ....999,918 |.. .6.600 |......6.600 ....06/12/2007 .. 06/01/2037 ...
459506-AL-5 . INTL FLAVOR & FRAGRANCES 1 .2.CFE .. ...85.8310 |. ..858,311 |. .1,000,000 1,007,545 |.. .5.000 |......4.940 ....10/03/2018 .. 09/26/2048
460146-CN-1 . INTERNATIONAL PAPER CO .. 1 .2.BFE .. ...90.3490 |. ..903,490 |. .1,000,000 .986,483 |.. .5.150 |[......5.250 ....06/11/2015 .. 05/15/2046
460146-C0-4 . INTERNATIONAL PAPER CO 1 .2.BFE .. ...81.7650 |. ..817,650 |. .1,000,000 .985,900 |.. .4.400 |......4.500 ....10/27/2016 .. 08/15/2047
46625H-LL-2 . JPMORGAN CHASE & CO. . .. 1.G FE .. ...90.7860 |. ..907,860 |. .1,000,000 .1,100,690 |.. .4.950 |......4.210 ....04/15/2019 .. 06/01/2045 ...
48203R-AD-6 ..... JUNIPER NETHWORKS INC .... |--2.BFE ... ...98.5720 |... 971,441 |.... .2,000,000 |.. e 2,072,629 [oeeeeeieiiieee feeeeeeenn (2,695) [ o e 5.950 |...... 5.600 ...02/01/2017 ...|....03/15/2041 ...
48250A-AA-1 ... KKR GROUP FINANCE CO T11 .evvvniiiiiniiniiiiiiiinnnenes foen e .. 1.F FE ..|... ...91.3500 |... ,370,264 |.... .1,500,000 |.. 1,540,373 [ e (1,272) [ o e 5125 |...... 4.900 ....03/07/2018 ...|....06/01/2044 ...
485260-BJ-1 ..... EVERGY KANSAS SOUTH INC ... |- 1L.EFE ... . 105.8680 |... 794,015 |.... 10 750,000 |-eennniiieennnnn892,995 [ e 2,585 [ e [t 6.530 |...... 7.450 ....04/15/2009 ...|....12/15/2037 ...
487836-B0-0 ..... KELLANOVA ~.ovvviiiiiiiieeecceiineeecevieeecevnne o een [ e [Tl .. 2.BFE ..|... ...84.2020 |... 842,024 |.... 1,000,000 |..eveniinennnn 1,040,895 [ooeiiinniniiniins Jovvnnen (173) [ s s 4.500 |...... 4.200 ....06/20/2017 ...|....04/01/2046 ...
488401-AD-2 ..... KEMPER CORP . 2 s .. 2.CFE ..|... ...88.0260 |... ,320,390 |.... 1,500,000 |-eveeneeeennn 1,496,932 [ooeeeieiiiiiiiiis e 367 e e e 3.800 |...... 3.830 ....02/15/2022 ...|....02/23/2032 ...
49177J-AR-3 ..... KENVUE INC ..eoiiiiiiieeicciiiie e [oen e 12 .. 1.F FE ..|... ...92.3720 |... 923,729 |.... 1,000,000 |..eveniineennn 1,010,397 [ooniiiiiniiiiiis Jovvniineea (89) [ s s 5.200 |...... 5.130 ....07/27/2023 ...|....03/22/2063 ...
49271V-AD-2 ..... KEURIG DR PEPPER INC . Tons .. 2.BFE ..|... ...89.3360 |... 446,682 |.... ... 500,000 |.. 502,293 |eeeeeeeeeeniies e (82) | e s 5.085 |...... 5.050 ...05/14/2018 ...|....05/25/2048 ...
49327M-3E-2 ... KEY BANK NA 1. |- 2.AFE L ...99.4860 |... 994,863 |.... .1,000,000 |.. 983,576 | o0 25,852 | [ 4.150 |...... 6.980 ....03/29/2023 ...|....08/08/2025 ...
494550-BN-5 ..... [KINDER MORGAN ENER PART 1 .2.BFE .. ...87.0850 |. ..870,855 |. .1,000,000 .989,379 |.. .5.000 |......5.090 ....07/25/2017 .. 08/15/2042 ...
494550-BP-0 ..... KINDER MORGAN ENER PART ... 1.. ... 2.BFE ..|... ...87.0850 |.............t 1,306,284 |.... .1,500,000 |. 01,496,279 | o 128 o i e 5.000 |...... 5.020 ...11/30/2017 ...|....03/01/2043 ...
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50077L-AL-0 ..... KRAFT HEINZ FOODS CO ...ovvvvvvvvnnneeeinnninneeecvvninn oo ven | s T L2BFE L 989,380 |...96.8210 |[......ccvvvnnnnns 968,217 |.evvueneenns 1,000,000 |eevennirrennnnnn 992,405 |.eeveeniriiiiiins foeiiiinnn 833 | e e 5.000 |...... 5.090 ....08/14/2018 ...|....07/15/2035 ...
501044-DN-0 ..... KROGER CO 2 s .. 2.BFE ..|... ...93.8810 |... .1,000,000 |.. e 1,087,212 [ e (B0 [ e e 5.400 |...... 5.120 ....04/17/2019 ...|....01/15/2049 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP .. 2 s .. 2.BFE ..|... .. 67.6800 |... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinnees v o o e 3.797 |...... 3.790 ....12/08/2021 ...|....12/31/2057 ...
50540R-AS-1 ..... LABORATORY CORP OF AMER .......ccevveeeeeeemmneneeeeeenn oo vee [ e [T s .. 2.BFE ..|... ...85.9770 |... .1,000,000 |.. e 1,019,435 [ e (B05) [ e e 4.700 |...... 4.540 ....02/05/2015 ...|....02/01/2045 ...
512807-AX-6 ..... LAM RESEARCH CORP 2 s .. 1.G FE ..|... ...61.2280 |... .1,530,701 |.... .2,500,000 |.. e 2,108,257 o v 1,990 Lo i e 3125 |...... 3.890 ....07/24/2024 ...|....06/15/2060 ...
521865-AZ-8 ..... LEAR CORPORATION . 2 s .. 2.BFE ..|... ,559,995 |...85.9700 |... ,289,564 |.... .1,500,000 |.. e 1,554,706 |.eeeeeeeiieeee feeeeeeeee s (1A74) | o e 5.250 |...... 4.980 ...12/17/2019 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC ... .. 1.F FE ..|... ,089, 160 |...97.8350 |... 978,359 |.... .1,000,000 |.. 1,074,644 o e (2,302) [ e e 5.625 |...... 5.010 ....08/15/2017 ...|....01/15/2044 ...
53079E-BJ-2 ..... LIBERTY MUTUAL GROUP INC .. .. 2.BFE ..|... .1,642,455 |...72.7980 |... ,401,362 |.... 1,925,000 |.. e 1,677,099 [ o739 s e e 3.951 [...... 4.820 ....11/17/2016 ...|....10/15/2050 ...
532457-BU-1 ELI LILLY & CO ... .1EFE .. ,208,760 |...78.4700 |. ,569,402 |. .2,000,000 2,197,428 |.. .4.150 |......3.620 ....04/22/2021 .. 03/15/2059
532457-8Z-0 . ELI LILLY & CO ... . 1EFE .. 409,39 |...53.2590 |. ..266,298 |. . 500,000 .413,883 |.. .2.500 |......3.320 ....03/18/2021 .. 09/15/2060
534187-AR-0 ..... LINCOLN NATIONAL CORP .2.BFE .. 532,340 |. 101.7750 |. ..508,878 |. . 500,000 .518,809 |.. .6.150 |......5.690 ... 12/12/2006 .. 04/07/2036 ...
534187-BL-2 ..... LINCOLN NATIONAL CORP ... s .. 2.BFE ..|... .. 999,120 |...77.0260 |... 770,265 |.... .1,000,000 |.. 999,284 oo e 18 e e s 4.375 |...... 4.380 ...05/08/2020 ...|....06/15/2050 ...
539830-BN-8 ... LOCKHEED MARTIN CORP ....eevvvvvinnnnnirernnnnneevvennns oo vee [ e [T .. 1.F FE ..|... ,132,560 |...79.0990 |... 790,999 |.... .1,000,000 |.. 1122788 e e (2712) [ e e 4.09 |...... 3.390 ....03/18/2021 ...|....09/15/2052 ...
539830-BY-4 ..... LOCKHEED MARTIN CORP ... 2 s .. 1.F FE ..|... .. 566,875 |. 104.3610 |... 521,810 |.... 1. 500,000 |eeeunieeeennnnnn566,150 [ooreeiiiiiiiiii e (549) [ s [t 5.900 |...... 5.110 ....07/27/2023 ...|....11/15/2063 ...
548661-Dil-4 ..... LOWE'S COS INC ... 2 s .. 2.AFE ..|... ...89.4940 |... 894,944 |.... 1,000,000 |eeveniieennnnnnn998,316 [ooeiiiiiiiiiiiiis foviiiin 32 [ e e 5125 |...... 5.130 ....03/24/2020 ...|....04/15/2050 ...
55336V-AP-5 ..... [MPLX LP eeeeeeeeeeie e eeeeeneeeeee [oee e e [T | 2.BFE ..|.. s ...80.7390 |... 807,399 |.... 1,000,000 |-eveenieeeennnnnn993,495 [ e 76 e e [t 4.900 |...... 4.940 ....02/05/2018 ...|....04/15/2058 ...
570535-AG-9 ..... MARKEL GROUP INC . |- 2.BFE ..|... 1,076,640 |. 107.0520 |... ,070,524 |.... 1,000,000 |.eevenrieeennn 1,045,198 [ooeiiiniiiiiiis e (3,255) o s e 7.350 |...... 6.700 ....05/04/2010 ...|....08/15/2034 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIAL .. |--2.BFE ... ...80.2970 |... 802,979 |.... .1,000,000 |.. 997,238 |eeeeeeeeeeennies e 70 e e e 4.250 |...... 4.260 ...12/06/2017 ...|....12/15/2047 ...
574599-BM-7 MASCO CORP ... . .. 2.BFE ..|... ...81.6850 |... ..1,633,700 |.... .2,000,000 |.. 002,082,227 o e (868) [ e e 4.500 |...... 4.380 ....03/13/2020 ...|....05/15/2047 ...
578454-AF-7 ..... [MAYO CLINIC . 1, .1.CFE .. ...64.4560 |. ..322,283 |. . 500,000 521,426 |.. .3.1% |......3.000 ....06/15/2021 .. 11/15/2061
585055-BU-9 . MEDTRONIC INC 1 .1.GFE .. .. 88.7680 |. ..887,689 |. .1,000,000 1,059,325 |.. .4.625 |......4.180 ....01/24/2019 .. 03/15/2045
59156R-AJ-7 . METLIFE INC . 1 . 1.GFE .. . 107.6380 |. ..538,190 |. . 500,000 511,356 |.. .6.375 |......6.050 ....11/01/2007 .. 06/15/2034
59156R-AN-0 ..... METLIFE INC . mi .1.GFE .. . 102.8990 |. ..514,499 |. . 500,000 487,455 |.. .5.700 |......6.020 ....04/07/2010 .. 06/15/2035 ...
59156R-AP-3 . METLIFE INC . N A .2.BFE .. . 101.9310 |. .. 1,528,977 |. .1,500,000 1,586,324 |.. .6.400 |......5.390 ...10/27/2016 .. 12/15/2066 ...
594918-CB-8 ..... MICROSOFT CORP . 1 .. 1.AFE ..|... ...89.4710 |... ,789,439 |.... .2,000,000 |.. D L R KRR (00 & AU AP N 4.500 |...... 4.000 ....02/21/2019 ...|....02/06/2057 ...
594918-CU-6 ..... MICROSOFT CORP .. eeeeeeeeeeeeee e e eeem e eeee fo wee | e [T .. 1.AFE ..|... ...90.0390 |... ..900,399 |.... .1,000,000 |.. e 1,001,608 [.eeeeeeeiiieeee foeeeeeieeee e (82) [ oo e 4.500 |...... 4.480 ....07/12/2017 ...|....06/15/2047 ...
597861-AA-1 ..... MYMICHIGAN HEALTH .. 2 s .. 1.EFE ..|... ...69.8520 |... 698,520 |.... .1,000,000 |.. ....1,000,000 . 3.409 |...... 3.400 ....10/22/2020 ...|....06/01/2050 ...
60871R-AH-3 ..... MOLSON COORS BEVERAGE ... 2 s .. 2.BFE ..|... ...79.8260 |... 798,261 |.... .1,000,000 |.. ....1,118,728 ... (3,810) | 4.200 |...... 3.400 ....08/24/2021 ...|....07/15/2046 ...
61746B-EG-7 ..... MORGAN STANLEY .. 1.G FE ..|... ...83.5080 |... 835,088 |.... ,000,000 .. e 114 4.375 |...... 4.690 ....01/03/2019 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY .. 1.G FE ..|... ...82.4270 |... 412,137 |.... ... 500,000 |.. 502,212 een (69) . 4.300 |...... 4.260 ...08/25/2019 ...|....01/27/2045 ...
620076-BE-8 ..... MOTOROLA SOLUTIONS INC .2.BFE .. ...96.2730 |. ..962,735 |. .1,000,000 .1,019,333 |.. (546) |. .5.500 |......5.340 ....08/15/2017 .. 09/01/2044 ...
629250-AB-9 . THE NHP FOUNDATION . 1.DFE. ...99.8590 |. ..998,590 |. .1,000,000 .1,000,000 |.. ) .6.000 |......6.000 ....08/10/2023 .. 12/01/2033
62954R-AA-4 . NYU LANGONE HOSPITALS 1.EFE .. ...67.2670 |. 672,670 .1,000,000 .982,403 |.. .320 | .3.380 |......3.470 ....03/16/2021 .. 07/01/2055
638612-AL-5 ..... NATIONWIDE FINANCIAL SER L2.AFE .. ...91.7260 |. 834,524 |. .2,000,000 .2,101,505 |.. (2,985) | .5.300 |......4.890 ....11/29/2016 .. 11/18/2044
64128X-AE-0 ..... NEUBERGER BERMAN GRP/FIN .. .2.BFE .. ...82.6650 |. ..826,658 |. .1,000,000 .886,591 |.. .4.875 |......5.830 ....03/09/2017 .. 04/15/2045 ...
649322-AE-4 ... NY & PRESBYTERIAN HOSPIT .. .. 1.CFE ..|... ...80.7910 |... 1,211,870 .1,500,000 |.. e 1,542,546 e e (BD) [ e e 4.763 |...... 4.620 ...12/18/2019 ...|....08/01/2116 ...
651229-AX-4 ..... NEWELL BRANDS INC .. 3.CFE ..|... s . 101.2090 |... . 500,000 |.. 562,073 [cooeeiiiiiiiiiinee forveennnnnnn3838 o [ e 6.875 |...... 5.340 ....02/19/2020 ...|....04/01/2036 ...
6533%K-AV-2 ..... NEXTERA ENERGY CAPITAL . .. 2.BFE ..|... 1,000,000 |...96.3430 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiiiees foreeemiiieeeeene e e e 4.800 |...... 6.380 ....10/30/2017 ...|....12/01/2077 ...
6533%K-BK-5 ..... NEXTERA ENERGY CAPITAL HLDGS INC ... |- 2.BFE ... ...97.4720 |... . 500,000 |.. 529,168 | oo (5,882) | e e 5.650 |...... 4.160 ....12/16/2019 ...|....05/01/2079 ...
655664-AR-1 ..... NORDSTROM INC .. 3.AFE ..|... ...74.7610 |... . 500,000 |.. 890,791 e o280 e [ e 5.000 |...... 5.150 ....08/16/2017 ...|....01/15/2044 ...
66988A-AJ-3 ..... NOVANT HEALTH INC ..oviiiiiiiiiiiiiiniin v feen e 12 .. 1.EFE ..|... ...63.4570 |... 951,864 |.... .1,500,000 |.. 1,488,946 [ i 150 [ e e 3.318 |...... 3.350 ....06/12/2021 ...|....11/01/2061 ...
670346-AN-5 ..... NUCOR CORP 2 e .. 1.G FE ..|... .. 555,010 |...94.9820 |... 474,913 |.... ... 500,000 |.. 542,736 e (1,504) [ e oo 5.200 |...... 4.500 ...02/11/2015 ...|....08/01/2043 ...
67066G-AJ-3 ..... NVIDIA CORP .....vvvevennnn 1,2 e .. 1.DFE ..|... 1,070,460 |...73.7760 |... 737,770 |.... .1,000,000 |.. e 1,066,836 |..neeieeiiinnins fovvvennnnn (1,001) v o e 3.700 |...... 3.370 ....03/08/2021 ...|....04/01/2060 ...
677050-AC-0 ..... OGLETHORPE POMWER CORP 1. . 1EFE .. 437,500 |. 103.1360 |. ..451,221 | ..437,500 .437,500 |.. .6.191 |......6.190 ....09/25/2007 .. 01/01/2031 ...
678858-BL-4 ..... OKLAHOMA GBE €O ....evvvvnnniiiiiiniiiiiiiiinininiiinnnnns 1.. .. 1.GFE ..|.. 511,585 |...99.8440 |... 499,222 |.... . 500,000 |. ...508,244 i e (827) | e o 5.850 |...... 5.680 ...06/15/2010 ... |....06/01/2040 ...
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68233J-8G-8 ..... ONCOR ELECTRIC DELIVERY ..ovvvviviiiiiiiiiiiineeccenns foen e e 1,2 s LFFE L 1,150,400 |...79.0830 ,000,000 f...ccevvnnnnns LI LG R AR o< 8 2 ) A A RN 4.100 |...... 3.250 [MN ooocee oeeiiiiiiees 5,239 ....06/13/2021 ...|....11/15/2048 ...
68233J-CH-5 ..... ONCOR ELECTRIC DELIVERY ...eeeeeeeeieeeeeeeneeeeeeees fooe e e 1,2 s .. 1.F FE ..|... .. 839,280 |...83.7370 |... 1,000,000 |-eveenieeeennnn842,274 [ e n2,830 [ e [ 4.600 |...... 5.750 (D ....... e 3,833 |... ....09/25/2023 ...|....06/01/2052 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS .......ccevvemvrrrrnnnninnnnnns foon von eeeeenn [1,2 il .. 1.G FE ..|... 1,510,560 |...73.0700 |... 1,500,000 |.eeveniieeennn 1,609,698 [oiivvniniiiins v (227) o s e 4.250 |...... 4.200 (A0 ...... ... 13,458 |... ....09/15/2020 ...|....10/15/2050 ...
682680-AB-9 ..... ONECK INC ... |--2.BFE ... .. 939,348 |. 104.8910 |... . 900,000 |.. L O11,282 s e (20578) | e e 6.875 |...... 6.490 (A0 ...... .... 15,469 |... ....04/17/2007 ...|....09/30/2028 ...
682680-AT-0 ..... ONEQK INC ... |- 2.BFE ... .. 508,825 |...84.6110 |... 423,060 |.... . 500,000 |.. JORR 07V R RN ( [ 9 T EURR AR RN 4.950 |...... 4.830 (JJ ....... .oen 11,550 ... ....11/29/2017 ...|....07/13/2047 ...
68268N-AD-5 ..... ONEOK PARTNERS LP .. .. 2.BFE ..|... .. 546,630 |. 107.6760 |... 538,382 |.... ... 500,000 |.. 531,318 [oeeeeeeiiiieeee eeeeennees (1L575) [ oo e 6.850 |...... 6.130 |AO ...... e 7,231 |... ...12/10/2010 ...|....10/15/2037 ...
68389X-BJ-3 ..... ORACLE CORP s .. 2.BFE ..|... ,423,065 |...76.9570 |... ,154,359 |.... .1,500,000 |.. 33,138 [ e 1852 [ i e 4.000 |...... 4320 ....... voen 27,667 |... ....12/20/2018 ...|....07/15/2046 ...
68389X-BQ-7 ..... ORACLE CORP ....eeeeeeeeneneeeeemnnneeeeemnnneeeeemnnnns foe ven | eeees [T .. 2.BFE ..|... .. 938,830 |...76.2160 |... 762,161 |.... .1,000,000 |.. 946,143 |-eeveeeeeeeeies feeeee 10349 | e s 4.000 |...... 4.370 [MN .oooee e 5,111 |... ....01/08/2019 ...|....11/15/2047 ...
686514-AF-7 ..... ORLANDO HEALTH OBL GRP .1EFE .. 1,681,170 |...80.0210 |. .. 1,200,326 |. .1,500,000 . 1,664,646 |.. .4.089 |......3.400 . 15,334 ...03/18/2021 .. 10/01/2048
690742-AH-4 . OWENS CORNING .. .2.BFE .. 1,685,720 |...80.3180 |. ..1,606,361 |. .2,000,000 1,688,241 |.. .4.400 |......5.610 . 36,911 ....08/15/2024 .. 01/30/2048
694308-HL-4 . PACIFIC GAS & ELECTRIC . .2.BFE .. 1,063,670 |...79.7960 |. ..797,965 |. .1,000,000 ,056,49 |.. .4.300 |......3.880 . 12,661 ....12/02/2020 .. 03/15/2045 ...
701094-AL-8 ..... PARKER-HANNIFIN CORP ... .. 2.AFE ..|... .. 987,020 |.. 80.1610 |... 801,610 |.... .1,000,000 |.. 988,652 [.oeeeeeeriiieeee [eeeernnnneeeen 306 [ oo e 4.100 |...... 4.170 .... 13,667 |... ...02/21/2019 ...|....03/01/2047 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. .. 1.DFE ..|... 1,518,960 |...65.1170 |... 976,769 |.... .1,500,000 |.. 518,024 |ovveniiiiiiiinns o (272) | o e 3.342 |...... 3.280 ... 25,065 ... ....03/11/2021 ...|....07/01/2060 ...
70450Y-AJ-2 ..... PAYPAL HOLDINGS INC .. 1.G FE ..|... .. 499,715 |...67.7550 |... 338,776 |.... ... 500,000 |.. 499,741 v oo B e e s 3.250 |...... 3.250 (D ....... e 1,354 |... ....05/19/2021 ...|....06/01/2050 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC ... .. 1.G FE ..|... .. 996,500 |...90.8820 |... 908,830 |.... .1,000,000 |.. 996,588 |......cevvniiinne foovrnnninnn 29 e [ e 5.250 |...... 5.270 (D ....... e 4,375 |... ....06/16/2022 ...|....06/01/2062 ...
713448-EV-6 ..... PEPSICO INC .. 1.EFE ..|... 1,128,410 |...75.0570 |... 750,578 |.... .1,000,000 |.. ,121,653 e (1,858) | e s 3.875 |...... 3.280 [MS ...... ..10,979 |... ....03/08/2021 ...|....03/19/2060 ...
717081-EV-1 ..... PFIZER INC .. 1.F FE ..|... .. 491,835 |...78.4830 |... 392,416 |.... ... 500,000 |.. 492,749 n 178 e e e 4.000 |...... 4.090 ....03/04/2019 ...|....03/15/2049 ...
718547-AP-7 ..... PHILLIPS 66 PARTNERS LP ... .. 2.AFE ..|... 1,010,210 |...85.9890 |... 859,89 |.... .1,000,000 |.. ,009,609 e (255) [ e [ 4.900 |...... 4.820 ...08/23/2017 ...|....10/01/2046 ...
736508-BP-6 ..... PORTLAND GENERAL ELEC .. 1.F FE ..|... ...99.4750 |... 994,754 |.... .1,000,000 |.. 943,043 2,806 [ i [ 5.810 |...... 6.470 ....01/27/2009 ...|....10/01/2037 ...
740189-AP-0 ..... PRECISION CASTPARTS CORP .1.CFE .. ...85.1960 |. ..851,965 |. .1,000,000 1,042,377 |.. .4.375 |......4.060 ....02/21/2019 .. 06/15/2045
74251V-AA-0 ..... PRINCIPAL FINANCIAL GRP .1.GFE .. . 104.5860 |. ..522,932 | . 500,000 .515,306 |.. .6.050 |[......5.690 ....11/28/2006 .. 10/15/2036
743263-AE-5 . PROGRESS ENERGY INC .2.BFE .. . 113.1130 |. ..848,350 |. . 750,000 797,939 |.. .7.750 |......6.470 ....07/26/2007 .. 03/01/2031
743315-AJ-2 . PROGRESSIVE CORP . 1FFE .. . 106.7150 |. 533,578 . 500,000 .516,020 |.. .6.625 |......5.740 ....10/31/2005 .. 03/01/2029 ...
T4373R-AA-2 . PROVIDENCE COLLEGE . 1.FFE .. ,000,000 |...65.1800 |. ..651,804 .1,000,000 .1,000,000 |.. .3.194 |......3.190 ...06/03/2021 .. 11/01/2050 ...
743862-AA-2 ..... UNUM GROUP CORP |- 2.BFE ... ,053,540 |. 105.4170 |... .. 1,054,175 |.... .1,000,000 |.. 014,908 |ovveniiiiiiiinns fovveiennn (4,043) | oo e 7.250 |...... 6.720 ....09/08/2010 ...|....03/15/2028 ...
744320-BF-8 ..... PRUDENTIAL FINANCIAL INC |--2.BFE ... 1,000,000 |...99.2610 |... ..992,614 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Jeemeneeeeeeennes oo e et 5.700 |...... 6.630 ....09/13/2018 ...|....09/15/2048 ...
T44320-BN4 ... PRUDENTIAL FINANCIAL INC | 1.GFE L. .. 537,832 |. 109.5930 |... 522,762 |.... ... 477,000 |.. LSV T FOR (RN (7 FUU AR RN 6.625 |...... 5.710 ....01/13/2012 ...|....06/21/2040 ...
T44320-CE-3 ... PRUDENTIAL FINANCIAL INC .. .. 1.G FE ..|... ...81.3390 |... 813,390 |.... ,000,000 .. 997,872 e e 8B e e s 4.350 |...... 4.360 ....02/20/2019 ...|....02/25/2050 ...
744600-AH-0 ..... PUBLIC STORAGE OP CO .. 1.F FE ..|... ...95.0540 |... 950,550 |.... 982,754 s e 288 | e 5.350 |...... 5.470 ....04/09/2024 ...|....08/01/2053 ...
747262-A0-3 ..... QVC INC. weeieeeeiiiies ..4.BFE ..|... ...61.6460 |... 154,117 |.... . 253,153 e e (263) | e e 5.450 |...... 5.270 ...02/19/2020 ...|....08/15/2034 ...
747525-AV-5 . QUALCOMM  INCORPORATED 1FFE .. ...82.6140 |. .1,000,000 999,712 |.. .4.300 |......4.300 ....04/16/2019 .. 05/20/2047 ...
747525-BT-9 . QUALCOMM INC ... 1.F FE .. . 104.5250 |. .1,500,000 .1,715,149 |.. .6.000 |......5.030 ....10/02/2024 .. 05/20/2053
74834L-A0-3 . QUEST DIAGNOSTICS INC L2.AFE .. ...96.0830 |. .1,000,000 .980,560 |.. .5.750 |......5.940 ... 11/12/2000 .. 01/30/2040
749685-AU-7 ..... RPM INTERNATIONAL INC .2.BFE .. ...93.4660 |. . 1,585,000 . 1,554,347 |.. .5.250 |......5.400 ....12/16/2016 .. 06/01/2045
754730-AF-6 ..... RAYMOND JAMES FINANCIAL 1.6 FE .. ...89.7570 |. . . .1,000,000 .992,668 |.. .4.950 |......5.000 ....11/01/2016 .. 07/15/2046 ...
759351-AR-0 ..... REINSURANCE GRP OF AMER ... .. 2.AFE ..|... . 102.7750 |... ,027,758 |.... .1,000,000 |.. 997124 s el BB0 e e e 6.000 |...... 6.040 ...06/05/2023 ...|....09/15/2033 ...
78409V-AN-4 ..... S&P GLOBAL INC .. 1.G FE ..|... ...83.6060 |... 836,062 |.... .1,000,000 |.. 989,725 |oevveeiiiiiiiins foeiiiiinn 282 | e e 4.500 |...... 4.570 ....05/16/2018 ...|....05/15/2048 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. |- 1.GFE L. ...84.2850 |... ,264,289 |.... .1,500,000 |.. ,500,825 |.eeeieeeeiiiiees foeeeeeeieeeees e e e 4.800 |...... 4.790 ...05/30/2018 ...|....04/15/2048 ...
816851-BU-2 ..... |- 2.CFE ... ...99.8510 |... 998,511 |.... .1,000,000 |.. 997,513 |ovvviiiiiiiiiins oo e e e 6.625 |...... 6.640 ....11/18/2024 ...|....04/01/2055 ...
824348-AS-5 ... SHERWIN-WILL IAMS CO |--2.BFE ... ...84.6760 |... 846,760 |.... .1,000,000 |.. ,049,390 |oevvvviiieeeennn e (1,545) [ e [t 4.550 |...... 4.180 ....06/28/2017 ...|....08/01/2045 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... |- 2.BFE ... . ...84.0730 |... 420,369 |.... . 500,000 |.. 897,066 | o TA s e e 4.500 |...... 4.540 ....06/02/2017 ...|....06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILLIAMS CO ... |--2.BFE ... .. 788,349 |...80.9010 |... 715,974 |.... . 885,000 |.. 805,462 oo feee 2,227 | e e 4.400 |...... 5.120 ...07/10/2015 ...|....02/01/2045 ...
828730-AB-7 ..... SIMMONS FIRST NTL CORP .. .. 2.BFE ..|... 1,000,000 |...99.0000 |... 990,000 |.... .1,000,000 |.. B [0[V V[V R R R R R 6.722 |...... 6.720 ....03/21/2018 ...|....04/01/2028 ...
828738-AA-2 ..... SIMMONS UNIVERSITY . 1.E FE .. 952,200 |...86.1420 |. ..861,427 |. .1,000,000 .954,890 |.. .5.000 |......5.360 ....08/22/2022 .. 10/01/2052 ...
832696-AY-4 ..... JM SMUCKER CO .. ..2.BFE ..|.. .. 991,430 |. 106.4530 |.............. 1,064,537 |.... .1,000,000 |. 991,748 i e 288 i e 6.500 |...... 6.570 ...10/12/2023 ... |....11/15/2043 ...
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833034-AN-3 ..... SNAP=ON INC .evveiiiiiiiie e LFFE L 969,860 |...66.2350 |..........cee..e. 662,350 |eevuenninnns 1,000,000 |evvennierennnnnn 972,383 |oeeveiiiiiiiiins oo 893 | e 002232100 L 3.260 [MN ... oovinninniiinns 5,167 ....03/18/2021 ...|....05/01/2050 ...
842329-AA-2 ... SOUTHERN BAPTIST HOSPITAL OF FLORIDA IN ... .. 1.CFE ..|... .. 1,085,040 |...88.6850 |... .1,000,000 |.. 1,072,914 [ e (2,258) [ e e 40857 | 4.310 (W ....... veen 22,396 |... ....01/10/2019 ...|....07/15/2045 ...
842400-HX-4 ..... SOUTHERN CAL EDISON .. 1.G FE ..|... ...2,546,700 |...99.4570 |... .2,500,000 |.. 2,546,259 [ v (A78) [ e 00250875 | 5.740 (D ....... .. 12,240 ... ....01/23/2024 ...|....12/01/2053 ...
84265V-AE-5 ..... SOUTHERN COPPER CORP ......eeeeeeeeeeeeeemnieeeeeemnans foon wee | e [T s .. 2.AFE ..|... .. 988,170 |. 107.0430 |... 1,000,000 |-evvueneeeeennnn991,266 [oeeeeiniiiiiii e 316 [ e [e0en6.750 | 6.840 |AO ...... .. 14,063 |... ....04/28/2010 ...|....04/16/2040 ...
84314P-AA-T7 ..... SOUTHERN |L HEALTHCARE .. 2 s .. 1.G FE ..|... ...72.1990 |... 1,000,000 |..evenneeeeena 1,000,000 [onnniiiiiiiiiiies Jovviiiiiiiiiiiies feeereeiiiis v [000223.970 | 3.970 ....10/21/2020 ...|....05/15/2050 ...
845743-BS-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. 2 s .. 1.G FE ..|... ...81.0260 |... 810,264 |.... .1,000,000 |.. en1,020,889 |o.eeiiiiiiieeee e (B14) [ e [enn 40400 ). 4.250 ...01/24/2019 ...|....11/15/2048 ...
84859D-AA-5 ... SPIRE MISSOURI INC 2 s .. 1.F FE ..|... .. 66.8760 |... ,003,152 |.... .1,500,000 |.. e 1,496,057 [oiiiiiiiinnnns Joeviiiiienn 92 e s 00022230300 | 3.310 ....06/13/2021 ...|....06/01/2051 ...
854502-AN-1 ..... STANLEY BLACK & DECKER | .. 2 s .. 2.AFE ..|... ...57.4790 |... 574,79 |.... 1,000,000 |-evveneeeeennnn578,652 [ooeeeiiiiiiiiiis e 3,002 [ e [0 2,750 | 5.960 ....07/24/2024 ...|....11/15/2050 ...
85984X-AA-6 ..... STETSON UNIVERSITY INC L2.AFE .. ...71.8270 |. ..718,270 |. .1,000,000 .4.090 ....11/14/2019 .. 12/01/2059
862121-AA-8 ..... STORE CAPITAL LLC .. .2.CFE .. ...96.9490 |. 1,454,244 |. .1,500,000 . 4.560 ....03/08/2018 .. 03/15/2028
86765B-AP-4 ..... ENERGY TRANSFER LP . .2.BFE .. ...89.4420 |. ..894,420 |. .1,000,000 .....5.450 ....07/25/2017 .. 04/01/2044 ...
86944B-AE-3 ..... SUTTER HEALTH |- LEFE L. ...80.4700 |... ,609,407 |.... .2,000,000 |.. e 1,983,394 [ e 397 e e 40091 ) 4.140 ...03/21/2019 ...|....08/15/2048 ...
871829-BD-8 ..... SYSCO CORPORATION ... .. 2.BFE ..|... ...82.9420 |... ,658,844 |.... .2,000,000 |.. en2,070,673 [onneiiiiiiiinnes ovveeneen (2,117 e o e0ne 40500 . 4.240 ....06/27/2017 ...|....04/01/2046 ...
87264A-AZ-8 ..... T-MOBILE USA INC ... .. 2.BFE ..|... ...81.9920 |... ,229,8% |.... .1,500,000 |.. e 1494154 | e 122 [ e [eee 40500 . 4.520 ....04/02/2020 ...|....04/15/2050 ...
873050-CN-9 ... .. 1.F FE ..|... ...86.5610 |... 865,617 |.... .1,000,000 |.. 1,005,311 [ v (128) [ e 10ee240600 .ol 4.560 ....01/11/2019 ...|....02/01/2049 ...
875127-BJ-0 ..... TAMPA ELECTRIC CO .. .. 1.G FE ..|... ...68.0570 |... ,020,861 |.... .1,500,000 |.. 1,596,680 |-vvuneeeeeeninee foreeeeenn (2,436) |oeeneeeees [ 220030450 3.080 ....06/16/2021 ...|....03/15/2051 ...
87612E-AK-2 ..... TARGET CORP | LR FE L . 108.6470 |... 543,238 |.... ... 500,000 |.. JRRY /A <70 R R 77 N AR AR RN o 1 < VI RN 5.800 ...03/30/2006 ...|[....11/01/2032 ...
88948A-BK-2 ..... TOLL ROAD INV PART I ... Q.. |- 8.CFE ..|... ...48.0310 |... 480,312 |.... .1,000,000 |.. 581,097 e ot 88,571 | e 12222202000 .. 6.040 ....03/08/2018 ...|....02/15/2034 ...
88948A-BN-6 ..... TOLL ROAD INV PART I1 ... Q.. .. 3.CFE ..|... ...40.6900 |... 406,906 |.... .1,000,000 |.. 51196 | [0 29,849 | e 022200000 . 6.070 ....03/13/2018 ...|....02/15/2036 ...
88948A-DL-8 ..... TOLL ROAD INV PART 11 Q.. .. 1.EFE .. ...21.9240 |. ..328,869 |. .1,500,000 .604,410 |.. .4.350 ....08/06/2019 .. 02/15/2046
88948A-DZ-7 ..... TOLL ROAD INV PART 11 Q.. . .. 1.EFE .. ...17.2660 |. .. 345,339 | .2,000,000 708,276 |.. . 4.350 ....08/06/2019 .. 02/15/2049
891092-AE-8 ..... TORO CO wevveeeeeeeeennns 1 L2.AFE .. . 104.8020 |. ..1,310,025 |. . 1,250,000 1,282,207 |.. .6.320 ....10/13/2011 .. 05/01/2037
89838L-AH-7 ..... TRUSTEES OF BOSTON COLL mi .1.DFE .. ...62.0030 |. ..930,045 |. .1,500,000 .1,500,000 |.. .3.040 ....06/15/2021 .. 07/01/2057 ...
902494-AY-9 ... TYSON FOODS INC ........... N L .2.BFE .. ,525,950 |...91.2400 |. .. 1,368,603 |. .1,500,000 1,521,261 |.. ......5.020 ...12/14/2016 .. 08/15/2044 ...
907818-EG-9 ..... UNION PACIFIC CORPORATION . 12 .. 1.G FE ..|... ,316,915 |...75.5160 |... 1,132,740 |.... .1,500,000 |.. 317,585 |evveiiiiiiiinns oo 1,104 | [ | 4375 5.060 ....01/24/2024 ...|....11/15/2065 ...
907818-FC-7 ..... UNION PACIFIC CORP 12 .. 1.G FE ..|... ,008,130 |...82.4190 |... ..824,190 |.... .1,000,000 |.. ,007,265 |.eveeeeeeeenines foeeeeeeeee e d (178) | oo [+0022242300 ... 4.250 ....03/21/2019 ...|....03/01/2049 ...
911312-BN-5 ... UNITED PARCEL SERVICE ....oovvviiiiniiiiiniiiencinnnns foeevee [ e [T .. 1.F FE ..|... .. 904,350 |...75.6740 |... 756,740 |.... .1,000,000 |.. 915,787 [covivviiiiiiiieee v 2,121 [ s 000030750 | 4.330 ....01/15/2019 ...|....11/15/2047 ...
911312-Bi-5 ..... UNITED PARCEL SERVICE ... 2 s .. 1.F FE ..|... ..663,670 |...95.5440 |... 477,724 |.... ... 500,000 |.. 100 850,060 |-eveeeieeeeeiiins foeeeeee s (8,773) | e 12222252300 . 3.480 ....08/17/2021 ...|....04/01/2050 ...
91324P-EA-6 ..... UNITEDHEALTH GROUP INC .. 2 s .. 1.F FE ..|... .. 934,100 |...59.5000 |... 595,006 |.... .1,000,000 |.. 937,394 s o898 | e 30125 3.430 ....03/08/2021 ...|....05/15/2060 ...
91529Y-AJ-5 UNUM GROUP |--2.BFE ... 1,119,610 |...97.7010 |... 977,010 |.... .1,000,000 |.. ,096,441 e (8,375) oo e [ 52750 o 4.920 ...11/04/2016 ...|....08/15/2042 ...
91913Y-AE-0 ..... [VALERO ENERGY CORP . .2.BFE .. 850,980 |. 112.2360 |. ..841,776 |. . 750,000 797,049 |.. (4,929) |. .6.400 ....06/30/2007 .. 04/15/2032 ...
920253-AF-8 ..... [VALMONT INDUSTRIES INC .2.BFE .. 995,360 |...90.1820 |. ..901,820 |. .1,000,000 .996,270 |.. .5.030 ....09/08/2014 .. 10/01/2044
92277G-AF-4 ..... [VENTAS REALTY LP ...... L2.AFE .. 1,430,320 |...81.5700 |. ,223,564 |. .1,500,000 . 1,442,602 |.. .4.670 ....11/15/2016 .. 02/01/2045
92343V-CM-4 ...... [VERIZON COMMUNICATIONS L2.AFE .. 495,220 |...88.3040 |. ..441,522 | . 500,000 .495,579 |.. .5.070 ....08/14/2018 .. 08/21/2054
92343V-CZ-5 ..... [VERIZON COMMUNICATIONS L2.AFE .. 1,000,840 |...84.0360 |. ..840,369 |. .1,000,000 .1,000,807 |.. ......4.660 ....10/26/2016 .. 03/15/2055 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC .... ceveeeees |- 2B FE L.l .. 1,064,150 |...94.1420 |... 941,427 |.... .1,000,000 |.. ,053,712 |veeeeeeeeieee oo (1,529) | e +222225.500 ... 5.060 ...11/01/2016 ...|....06/15/2045 ...
92556V-AF-3 ..... VIATRIS INC 2 s .. 2.CFE ..|... ..683,760 |...68.1320 |... 681,323 |.... .1,000,000 |.. 885,875 | e 2115 e [ 00240000 | 6.550 ....07/24/2024 ...|....06/22/2050 ...
929089-AC4 ... VOYA FINANCIAL INC .... N L, .. 2.AFE ..|... .. 998,530 |...85.1830 |... 851,830 |.... .1,000,000 |.. 12998,802 |oeveeieeeeeinis feeeeeeeeee 1 s e 22240800 . 4.800 ....10/26/2016 ...|....06/15/2046 ...
929089-AF-7 ..... VOYA FINANCIAL INC .... 2 e [ 2.0 FE L .. 499,900 |...94.1710 |... 470,859 |.... ... 500,000 |.. (STOLVJN - R RPN 1< 7B R R N S (1[0 I AN 4.690 ....12/19/2019 ...|....01/23/2048 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... A 2B FE L ,139,510 |...83.5720 |... 1,671,445 |.... .2,000,000 |.. ,122,290 e (BL473) | e el 40500 . 4.070 ....11/26/2019 ...|....06/15/2047 ...
931427-AC-2 ... WALGREENS BOOTS ALLIANCE .. A1 [ AAFE L ,090,480 |...71.4290 |... . 1,428,583 |.... .2,000,000 |.. ,074,528 2 (2,400) [ovvvniiiiiiiiiiins e [0 40800 .l 4.500 ....06/27/2017 ...|....11/18/2044 ...
94973V-AY-3 ..... ELEVANCE HEALTH INC T [ 2.AFE ... ,023,950 |...86.3430 |... 863,435 |.... .1,000,000 |.. 019,190 v oo (719) s e |l 40625 | 4.460 ...04/28/2017 ...|....05/15/2042 ...
94973V-BL-0 ..... ELEVANCE HEALTH INC ..... 1. |- 2.AFE L .. 311,608 |...82.9090 |... 265,309 |.... . 312,238 |oveeeiieiiiiiins foeeiiiin 113 e e 40850 L 5.000 ....08/28/2018 ...|....08/15/2054 ...
94974B-GU-8 ..... WELLS FARGO & COMPANY . .. 2.BFE .. 1,323,270 |...84.2990 |. ,264,486 |. .1,500,000 1,324,937 |.. ......5.680 ....08/09/2024 .. 12/07/2046 ...
950400-AF-1 ..... WELLTOWER OP LLC ..ivvvveniiiiiiiiiii e ccaiianees 1, L. 2.AFE ..|.. 1,309,970 |...89.8000 |... 898,001 |.... .1,000,000 |. ,285,912 [ e (8,230) oo Jeeeinnniiiiinnn [o4.950 |l 3.190 ...12/21/2021 ... |....09/01/2048 ...
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95101V-AA-7 ..... WESLEYAN UNIVERSITY .ovvviiiiiiiiiiie e LADFE e 2,016,210 |...80.9840 |.............. 1,619,695 [......cceen 2,000,000 |.eeevenninnns 2,016,246 [...ccovvveniiinins Jovvnnnneeeeen (18) [ s s 4.781 |...... 4.740 ....12/07/2016 ...|....07/01/2116 ...
958254-AJ-3 ..... WESTERN MIDSTREAM OPERAT .. vee |--2.CFE ... ...84.9280 |... ,273,922 |.... .1,500,000 |.. e 1,497,292 [ e B8 s e e 5.300 |...... 5.310 ....03/07/2018 ...|....03/01/2048 ...
963320-AV-8 ..... WHIRLPOOL CORP v |- 2.CFE ... ...77.1890 |... ,543,780 |.... .2,000,000 |.. e 1,998,461 [ i 178 e e e 4.500 |...... 4.520 ....03/08/2018 ...|....06/01/2046 ...
96949L-AC-9 ..... WILLIAMS COMPANIES INC .. oo |--2.BFE ... ...89.7890 |... ,795,793 |.... .2,000,000 |.. i 2,163,126 e e (4,904) | e e 5.100 |...... 4.480 ....12/17/2019 ...|....09/15/2045 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. |- 2.BFE ... . . 104.0150 |... 520,078 |.... 2.0 500,000 |eeveniiieennnnnnd97,995 [ e 76 [ e [ 6.300 |...... 6.340 ....07/09/2010 ...|....04/15/2040 ...
98956P-AG-7 ..... ZIMMER BIOMET HOLDINGS . . .. 2.BFE ..|... .1,358,350 |...89.7240 |... ,318,060 |.... . 1,469,000 |.. 1,894,321 |oeeiiiieeeein e 5,260 [ e et 4.250 |...... 4.860 ...12/15/2016 ...|....08/15/2035 ...
98978V-AH-6 ..... Z0ETIS INC 1 .. 2.AFE ..|... ,487,863 |.. 88.8680 |... ,333,033 |.... .1,500,000 |.. V91,201 v o e 269 | [ e 4.700 |...... 4.740 ....04/04/2017 ...|....02/01/2043 ...
11271L-AB-8 ..... BROOKFIELD FINANCE INC .. N A .. 1.G FE ..|... ...86.1840 |... 646,386 |.... ... 750,000 |.. e 167,037 e oo (438) e [ e 4.700 |...... 4.530 ....11/29/2017 ...|....09/20/2047 ...
T1644E-AG-7 ..... SUNCOR ENERGY INC ..... 1. L2.AFE .. . 100.4500 |. .. 1,004,506 |. .1,000,000 967,373 |.. .5.950 |[......6.380 ....06/31/2007 .. 05/15/2035
775109-BG-5 ..... ROGERS COMMUNICATIONS IN 1, .2.CFE .. .. 78.1710 |. ..781,716 |. .1,000,000 .1,006,060 |.. .4.300 |......4.250 ....03/17/2020 .. 02/15/2048
86722T-AB-8 ..... SUNCOR ENERGY INC 1. L2.AFE .. . 108.2920 |. ..541,463 |. . 500,000 497,920 |.. .6.850 |......6.890 ....06/03/2008 .. 06/01/2039 ...
87971M-BH-5 ..... TELUS CORP N A |--2.BFE ... ...81.4780 |... 611,001 |.... . 750,000 |.. TALTAB e e 185 | e s 4.600 |...... 4.670 ...06/07/2018 ...|....11/16/2048 ...
884903-AY-1 ..... THOMSON REUTERS CORP N |- 2.AFE L s . 100.1940 |... 500,972 |.... ... 500,000 |.. 490,012 [oooeiiiiiiiiiiiies foeviinine 866 [ i e 5.500 |...... 5.750 ....02/05/2010 ...|....08/15/2035 ...
98417E-AC-4 ..... GLENCORE FINANCE CANADA ... R I |- 2.AFE L. 1,089,980 |. 108.0680 |... .1,080,685 |.... .1,000,000 |.. ,060,537 e (8,000) |oeeeenneeeeeenns e s 6.900 |...... 6.210 ....08/12/2010 ...|....11/15/2037 ...
00084D-AV-2 ..... ABN AMRO BANK NV [CRR—. 2 |- 2.BFE ... s ...84.3140 |... ,264,715 |.... .1,500,000 |.. ,283,850 e 9,105 i e s 3.324 |...... 5.740 ...08/09/2024 ...|....03/13/2037 ...
00182Y-AC-9 ..... ANZ BANK NEW ZEALAND LTD .. (V- 2 eeeeeenen |- LG FE L. 1,026,720 |. 101.2000 |... ,012,008 |.... .1,000,000 |.. ,024,905 e (1,815) oo e oo 5.898 |...... 5.270 ....08/09/2024 ...|....07/10/2034 ...
00185A-AH-7 ..... AON GLOBAL LTD [CRR—. T .. 2.AFE ..|... ...86.1420 |... 258,427 |.... ... 300,000 |.. 299,223 i e 22 i e e 4.750 |...... 4.770 ....06/13/2015 ...|....05/15/2045 ...
00774M-AZ-8 ..... AERCAP |RELAND CAP/GLOBA .. .. 2.AFE ..|... s ...78.2640 |... 782,650 |.... .1,000,000 |.. 997,914 s e BT e e s 3.850 |...... 3.860 ...10/721/2021 ...|....10/29/2041 ...
018820-AD-2 ..... ALLIANZ SE .. 1.EFE ..|... 1,000,000 |...98.5520 |... 985,522 |.... .1,000,000 |.. B [0[VJ[V[V N R R R R R 5.600 |...... 5.600 ....08/27/2024 ...|....09/03/2054 ...
0236411-AP-0 ..... AMERICA MOVIL SAB DE CV L2.AFE .. . 102.7010 |. ..1,027,017 |. .1,000,000 .993,855 |.. .6.125 |......6.190 ....10/24/2007 .. 11/15/2037
03938L-BH-6 ..... ARCELORMITTAL SA . .2.CFE .. ...98.9000 |. .. 1,483,500 |. .1,500,000 .1,489,720 |.. .6.350 |......6.400 ....08/09/2024 .. 06/17/2054
06738E-AJ-4 ..... BARCLAYS PLC ...... .. 2.AFE .. ...93.2780 |. .. 1,865,574 |. .2,000,000 .2,097,764 |.. .5.250 |......4.860 ....10/27/2016 .. 08/17/2045
11778B-AB-8 ..... SKY GROUP FINANCE PLC .1.GFE .. . 106.3010 |. .. 2,551,230 |. .2,400,000 .2,574,163 |.. .6.500 |......5.570 ....11/29/2016 .. 10/15/2035 ...
143658-AH-5 ..... | CARNIVAL CORP ........ ..4.BFE .. . 103.3850 |. ..516,926 |. . 500,000 494,427 |.. .6.650 |......7.060 ...10/07/2002 .. 01/15/2028 ...
225313-AK-1 ... CREDIT AGRICOLE SA . |- 2.AFE L ...94.3020 |... .1,000,000 |.. ...953,107 4.000 |...... 4.700 ....08/09/2024 ...|....01/10/2033 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM INT FIN .. .. 2.AFE ..|... . 116.1850 |... . 500,000 |.. 543,99 8.750 |...... 6.790 ....04/09/2008 ...|....06/15/2030 ...
268317-AR-5 ..... ELECTRICITE DE FRANCE SA .. .. 2.AFE ..|... s ...86.3310 |... .1,000,000 |.. ,113,041 5.250 |...... 4.550 ....08/24/2017 ...|....10/13/2055 ...
268317-AT-1 ..... ELECTRICITE DE FRANCE SA .. |- 2.AFE L. 1,000,750 |.. 87.0680 |... .1,000,000 |.. ,000,686 5.000 |...... 4.990 ....08/07/2019 ...|....09/21/2048 ...
35177P-AX-5 ..... ORANGE SA |- 2.AFE L . ...95.8770 |... ... 500,000 |.. 548,465 5.375 |...... 4.550 ....04/04/2017 ...|....01/13/2042 ...
40049J-AV-9 GRUPO TELEVISA SAB .... |- 2.CFE ..|... .. 393,232 |...99.7610 |... . 400,000 |.. ...399,860 6.625 |...... 6.790 ...03/06/2008 ...|[....03/18/2025 ...
404280-A0-2 . HSBC HOLDINGS PLC ..... .. 2.AFE .. 858,632 |...92.3970 |. . 778,000 847,241 |.. (2,220) | .5.260 |......4.550 ....04/15/2019 .. 03/14/2044 ...
43474T-AB-9 ..... [HOLCIM US FINANCE LUXEMB .. .2.BFE .. ,038,210 |. 103.7240 |. .1,000,000 1,027,473 |.. (1,078) |. .6.875 |......6.580 ....10/07/2009 .. 09/29/2039
478375-AJ-T ..... JOHNSON CONTROLS INTL PL .2.BFE .. 402,108 |...94.6720 |. . 400,000 401,542 |.. ... (57) |. .5.700 |......5.660 ....02/01/2011 .. 03/01/2041
48241F-AB-0 ..... KBC GROUP NV ... . 1.GFE .. ,124,941 |. 102.1210 |. .1,110,000 01,119,636 |.. .5.7% |......5.480 ....01/25/2023 .. 01/19/2029
539439-AN-9 ......[LLOYDS BANKING GROUP PLC .. 2.AFE .. ,078,080 |...90.3800 |. . . .1,000,000 .1,065,682 |.. .5.300 |......4.790 ....10/25/2016 .. 12/01/2045 ...
552081-AN-3 ..... LYONDELLBASELL IND NV |--2.BFE ... ,005,840 |...78.7950 |... 787,952 |.... .1,000,000 |.. 1,005,313 |oeeeeieeeiiiieee foeveeeeiee e (83) | oo e 4.625 |...... 4.590 ...08/23/2017 ...|....02/26/2055 ...
55608J-AP-3 ..... MACQUARIE GROUP LTD ... [CRR—. 2 | 1R FE L ,000,000 |...99.2320 |... 992,325 |.... .1,000,000 |.. B V[0[VJ[V[V I R A R R R 5.033 |...... 5.210 ....10/04/2018 ...|....01/15/2030 ...
60687Y-AX-7 ..... MIZUHO FINANCIAL GROUP (V- 2 |- 1.GFE L. .1,331,205 |...91.6440 |... 1,374,672 |.... .1,500,000 |.. V79,414 | [ 22,024 [ e et 3.153 |...... 5.160 ....07/13/2022 ...|....07/16/2030 ...
654579-AN-1 ... NIPPON LIFE INSURANCE ......eevviiviiiiniiiiiiiniinneees foen e [CRR—. 2 |- 1.GFE L ,500,000 . 101.2920 |... ,519,380 |.... .1,500,000 |.. ,500,000 I AR R 5.950 |...... 5.950 ....04/09/2024 ...|....04/16/2054 ...
T14264-AK-4 ..... PERNOD RICARD SA (V- T [ 2.AFE ... .1,663,290 |...95.4330 |... ,431,506 |.... .1,500,000 |.. ,629,869 e (4,863) |oeeeeeeeeeens e s 5.500 |...... 4.750 ....12/14/2016 ...|....01/15/2042 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD .. [CRR—. 1,2 e .. 3.CFE ..|... .. 1,028,000 |...77.8090 |... 778,092 |.... .1,000,000 |.. ,024,673 JUS/172 1 O R SR 4.900 |...... 4.700 ....02/19/2020 ...|....12/15/2044 ...
716973-AH-5 ..... PFIZER INVESTMENT ENTER ... N [ 1,2 e .. 1.F FE ..|... .1,459,995 |...91.7940 |... 1,376,914 |.... .1,500,000 |.. ,460,399 804 [ e [t 5.340 |...... 5.500 ...01/23/2024 ...|....05/19/2063 ...
75968N-AE-1 ..... RENATSSANCERE HOLDINGS L ..vvvvvenvvviiinnnninvrinnnnennsfoen e [ Connn | 1,2 i .. 1.G FE ..|... . 100.9950 |... .. 1,514,026 |.... .1,500,000 |.. ,496,141 AT e i e 5.750 |...... 5.780 ....06/31/2023 ...|....06/05/2033 ...
767201-AD-8 ..... RIO TINTO FIN USA LTD ... .|C. 1.FFE .. . 107.3450 |. ..536,728 |. . 500,000 .501,836 |.. (443) |. .7.125 |......7.000 ....08/26/2008 .. 07/15/2028 ...
80281L-AB-1 ..... SANTANDER UK GROUP HLDGS [C...... ..2.BFE ..|.. ,154,500 )...83.4260 |... 834,260 |.... ,000,000 |. ,130,878 |..... P T G (0 O FPPP P PPPPPPPIN FTTTR 5.625 |..... 4.630 ...08/22/2017 ...|....09/15/2045 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

Liotd

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
82620K-AT-0 ..... SIEMENS FINANCIERINGSMAT ....covvvvneniiiiiiniineeeenns foen e [CRR—. T LADFE e 1,529,140 |...82.4230 |.......oennnn. 1,236,347 ,500,000 f...cccvvnnnnns 1,625,469 [oviviviiinnns Jovvvennenenn (B94) | o e 4.200 |...... 4.080 |MS ...... ....03/01/2019 ...|....03/16/2047 ...
83367T-BT-5 ..... SOCIETE GENERALE (V- oo |- 2.CFE ..|... .. 1,818,885 |...86.1940 |... .1,500,000 |.. e 1,785,613 [ e (8,362) [ e e 5.625 |...... 4.240 [MN ...... ....03/11/2020 ...|....11/24/2045 ...
853254-AN-0 ... STANDARD CHARTERED PLC .. [CRR—. e | 2B FE ... ...97.0320 |... .1,000,000 |.. 1,055,452 [ e (1,640) [ e e 5.700 |...... 5.230 [MS ...... ....10/25/2016 ...|....03/26/2044 ...
87089IN-AA-8 ..... SWISS RE FINANCE LUX (V- 2 oo |- 1.FFE ). ...99.1710 |... .1,000,000 |.. e 1,082,858 [oeeeeeeieiiieeee feeeeeeeen (6,982) [ oo e 5.000 |...... 4.130 (A0 ...... ....12/04/2019 ...|....04/02/2049 ...
87938I-AC-7 ..... TELEFONICA EMISIONES SAU .. [CRR—. 1 veo |- 2.CFE ... . 109.9090 |... o 750,000 |eeveiniiinnnnnnn 790,885 [ e (2,361) [ e e 7.045 |...... 6.360 | D ....... ....05/07/2007 ...|....06/20/2036 ...
87938I-AU-7 ..... TELEFONICA EMISIONES SAU .. (V- 1 vee |--2.CFE ... ...88.5850 |... .1,500,000 |.. e 1,876,022 [ e 1122 e e e 5.213 |...... 5.880 |MS ...... ...08/09/2024 ...|....03/08/2047 ...
87938I-AW-3 ..... TELEFONICA EMISIONES SAU .. [CRR—. 1 veo |- 2.CFE ... ...84.7320 |... .1,000,000 |.. 965,459 |.eeveeiiiiiiiins foeiiiiinn 781 | e e 4.8% |[..... 5.150 [MS ...... ....08/16/2018 ...|....03/06/2048 ...
89641U-AB-7 ..... TRINITY ACQUISITION PLC (V- 1 |--2.BFE ... ...98.6310 |... .1,000,000 |.. e 112169 [ e (B514) [ e e 6.125 |...... 5.170 ....10/26/2016 ...|....08/15/2043 ...
902613-AK-4 ..... UBS GROUP AG ... .1.GFE .. ...83.4780 |. .1,000,000 .834,370 |.. .2.746 |......5.280 ....02/14/2023 .. 02/11/2033
902613-AY-4 ..... UBS GROUP AG ... .. 1.G FE .. ...89.5760 |. .1,500,000 . 1,528,689 |.. .4.875 |......4.720 ...10/27/2016 .. 05/15/2045
928571-AB-6 ..... VODAFONE GROUP PLC . .2.BFE .. . 107.1670 |. . 150,000 150,114 |.. .6.250 |......6.230 ....11/19/2002 .. 11/30/2032 ...
9285711-AQ-3 ..... VODAFONE GROUP PLC .... |--2.BFE ... . 104.9930 |... . 500,000 |.. 1 00506,966 |-eenneeeeeiiis feeeeeee e (381) e e s 6.150 |...... 5.980 [FA ...... ...04/07/2010 ...|....02/27/2037 ...
928571-BD-1 ..... VODAFONE GROUP PLC .... .. 2.BFE ..|... ...85.6130 |... .1,000,000 |.. 896,515 |oeveiiiiiiiins e384 | e e 4.375 |...... 5.260 [FA ...... ....12/15/2016 ...|....02/19/2043 ...
928571-CA-6 ..... VODAFONE GROUP PLC .... .. 2.BFE ..|... ...96.4460 |... .1,000,000 |.. 99377 e e BT e e s 5.750 |...... 5.790 (D ....... ....06/25/2024 ...|....06/28/2054 ...
9285711-CB-4 ..... VODAFONE GROUP PLC . .. 2.BFE ..|... ...96.7550 |... .2,500,000 |.. 2,491,752 Lo i 27 e i e 5.875 |...... 5.890 (D ....... ....08/09/2024 ...|....06/28/2064 ...
98420E-AB-1 ..... XL GROUP LTD .. 1.F FE ..|... . ...92.6710 |... 1. 500,000 |eeeenieeeeennnnd99,108 [ s 27 e e et 5.250 |...... 5.260 (D ....... ....11/18/2013 ...|....12/15/2043 ...
07787G-AE-0 ..... OBE INSURANCE GROUP LTD ....eevvnnivirivnnnnniiiiinnnnnns foun oae C.o... 2 iiiiinnns L2.C0FE | 1,573,440 |. 100.1660 |.............. 1,502,499 |...ooennnnnnns 1,500,000 |.............. 1,615,346 [...ooovvvvnennnes fovveennnnn (9,869) |oveeniiiiininnns foovviiiiiiiiiiinn Jovnnes 5.875 [...... 5.130 [ ....... ...03/08/2018 ...|....06/17/2046 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 414,461,254 | XXX 360,328,903 412,013,545 414,017,701 XXX XXX
00442V-AA-5 ..... ACE 2006-ASP3 A1 ... [ e AR et 115,587 |...94.4600 |................. 138,646 [.....ccoeeeeeee 146,777 |oeeeenniiiiennnn 115,413 ....11/18/2015 ...|....06/25/2036 ...
02148G-AD-5 ..... CWALT 2007-0A8 2AT1 ... v [ LA RN L) .. 163,987 |...76.4450 |... ... 172,178 ....11/10/2015 ...|....06/25/2047 ...
04544Q-AD-9 ..... ABSHE 2006-HE7 A4 v |- 1LAEM L) .. 258,270 |...63.2260 |... ...262,446 ....03/22/2016 ...|....11/25/2036 ...
05946X-WF-6 ..... BAFC 2005-3 1A23 .... e AN L ...2,0441...99.7030 |... ....01/14/2010 ...|....06/25/2035 ...
073879-LN-6 BSABS 2004-AC6 A1 ..45,389 |.. 87.7060 |. ....10/18/2016 .. 11/25/2034 ...
12559U-AG-8 . CIM 2020-R5 M2 ,952,500 |...91.1710 |. ...08/16/2022 .. 12/25/2059 ...
12638P-CP-2 ..... | CSMC 2007-3 2A19 . . . 41,725 (...31.2090 |. ....10/18/2016 .. 04/25/2037
16163Y-AE-4 ..... CHASE 2016-SHT M4 .....oviiiriiiiiiiiiiecceiieee [ e 160,896 |.. 87.0160 |. .. ....08/02/2016 .. 04/25/2045 ...
232434-AE-0 ..... [CWALT 2006-0C8 2A3 ..eevveueieeeenneeeeemnneeeeeennnas oo o 112,303 |...82.4700 |. ..190,479 140,711 |.. ....08/02/2016 .. 11/25/2036 ...
32028P-AE-5 ... FFML 2006-FF11 2A3 .... .. 132,133 ]...91.4600 |... ..181,939 |.. ....111,933 ....11/18/2015 ...|....08/25/2036 ...
33853G-BM-4 ..... FSMT 2021-12 B2 .. 913,622 |...78.4850 |... ..925,855 |.. ....915,168 . 11715/2021 ... |....11/25/2051 ...
362334-GT-5 ..... GSAA 2006-5 2A3 ...46.2320 |... ..328,649 |.. ....138,983 ....12/14/2015 ...|....03/25/2036 ...
362334-WH-4 ... GSAA 2006-6 AF6 .. ...34.2780 |... ..821,584 |.. ....283,799 ...04/21/2016 ...|....03/25/2036 ...
362341-8T-7 ..... GSAA 2005-12 AF5 . ...68.5640 |... ....105,986 ....02/27/2013 ...]|....09/25/2035 ...
45257V-AB-2 INSA 2007-3 A1B .. ...84.7310 |... . ...103,930 ....05/24/2016 ...|....09/25/2037 ...
465978-AN-4 . JPMNMT 2023-1 A4B . ...99.5170 |. ..757,961 .758,931 |.. ....01/10/2023 .. 06/25/2053 ...
64352V-NZ-0 ..... [NCHET 2005-C M1 .. ...92.2750 |. ..441,729 424,232 |.. ....08/10/2016 .. 12/25/2035 ...
64828\1-BK-2 ..... [NRZT 2017-3A B3 .. ...97.4120 |. ..256,565 .264,393 |.. ...06/29/2020 .. 04/25/2057
65535V-PD-4 ..... [NAA 2005-AP3 A3 .. ...43.4340 |. ..228,109 108,262 |.. ....08/03/2016 .. 08/25/2035
65537K-AB-6 ..... [NHELI 2007-1 2A1A ...88.2500 |. ..231,297 166,027 |.. ...03/22/2016 .. 02/25/2037 ...
73316P-DS-6 ..... POPLR 2005-3 M1 ...97.5490 |... ...29,233 |.. ....10/19/2016 ...|....07/25/2035 ...
74938F-BU-1 ..... RCKT 2022-1 B2A .. ...75.0300 |... 1,477,102 |.. ,410,674 ....01/13/2022 ...|....01/25/2052 ...
75156W-AE-3 ..... RAMP 2006-RS4 M1 . ...95.8050 |... ..450,423 |.. 435,007 ....10/25/2016 ...|....07/25/2036 ...
75157D-AC-8 ..... RAMP 2007-RS2 A3 ... ...89.1830 |... ..801,923 |.. ...591,163 ...10/25/2016 ...|....05/25/2037 ...
76112B-50-4 ..... RAAC 2005-SP1 2A3 .. ...97.0110 |... ....05/05/2010 ...|....09/25/2034 ...
81744L-AA-2 ..... SEMT 2007-2 A1 Lovvvnniiiiiiiiiniiiiiiin e ciieiieeees fen e ...91.7190 ...10/18/2016 ...|....06/20/2036 ...
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86358E-RC-2 ..... SAIL 2005-2 M3 oo CLARN e 684,549 [...94.4040 |................837,242 ...l 886,865 |.....cvuuniirnns 871,459 [ouvvvvviiiiiiiiinn e [CCR{U:) ) R IO RN 5.632 |...... 6.220 [MON ..... [oceeeeeniinnnnnnns 70 T U 45,041 |....11/15/2016 ... [....03/25/2035 ...
86359D-VD-6 ..... SASC 2005-0PT1 A3 .. AR L) .. 384,953 |...80.3010 |... ..719,539 |.. ... 432,992 ... 32,442 |. ....05/18/2016 ... |[....11/25/2035 ...
86360L-AF-3 ..... SASC 2006-1F2 M2 .... 1.AFM. .. 562,985 |...97.6980 |... . 803,188 |.. ... 716,182 ... 21,509 |. ....11/22/2016 ...|....07/25/2036 ...
80177J-AB-4 ..... TPMT 2019-2 A2 ... 1.A .. 1,910,000 |...89.2130 |... .2,000,000 |.. ,935,897 ... 3,910 |. ....03/01/2019 ... |[....12/25/2058 ...
90355D-BH-5 ..... UliM 2021-1NV5 B2 . 1.A .. .. 946,510 [...79.4430 |... ..937,183 |.. 944,870 ....12/13/2021 ... |....01/25/2082 ...
92538N-AC-1 ..... VERUS 2022-4 A3 1B .. ..694,611 [...95.8060 |... ... 702,878 |.. ....695,095 ...04/22/2022 ... |....04/25/2067 ...
92530U-AD-2 ...... VERUS 2024-2 M1 1.6 .. .. 999,975 [. 100.5390 |... ....999,862 ....02/15/2024 ... |....02/25/2069 ...
92530X-AA-2 ..... VERUS 2023-6 A1 1.A ... . 101.0240 |... ....778,515 ...00/07/2023 ... |....09/25/2068 ...
93364E-AA-2 . WIMHE 2007-HE3 1A . 1.A FM ...91.8680 |. .160,489 |.. ....12/15/2015 .. 05/25/2037
93934J-AD-6 . \IMABS 2006-HE2 A4 .. 1.A FM ...77.5390 |. .225,919 |.. ....11/19/2015 .. 05/25/2036 ...
95003K-BK-7 ..... WFMBS 2021-INV1 B3 . e |4 1.6 .. ... 77.5430 |... ...945,435 ... 1072172021 ... |....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 16,754,667 19,851,838 518,471 157,306 XXX XXX XXX 53,458 770,832 XXX XXX
05552X-BN-7 ... [BBCMS 2021-C12 C . 4 ...76.1650 |. .1,000,000 .1,003,466 |.. (730) |. . 32,050 |....12/21/2021 .. 11/15/2054 ...
08162C-AH-3 ..... | BMARK 2018-B6 C 4 ...88.9900 |. .1,000,664 |.. . 46,670 |....09/20/2018 .. 10/10/2051 ...
125156-AD-9 ..... CD 2017-CD3 A4 ... 4. ...94.4710 |... . . ,967,216 . 45,387 |....09/25/2024 ... |....02/10/2050 ...
12593G-AJ-1 ..... COMM 2015-PC1 B I L ...94.5320 |... .1,000,000 |.. ,001,678 . 43,507 |....10/13/2015 ... [....07/10/2080 ...
12593J-BK-1 ..... COMM 2015-CR24 C ... 4. . ...90.5800 |... .1,000,000 |.. 993,251 . 44,211 |....10/02/2015 ... [....08/10/2048 ...
12593P-BA-9 ..... COMM 2015-CR25 C . I L .. 484,941 1...96.3910 |... . 500,000 |.. 496,782 . 22,959 |....09/23/2015 ... [....08/10/2048 ...
125030-BH-2 ..... COMM 2015-CR26 B . 4. 1,030,897 |...97.7720 |... .1,000,000 |.. ,004,827 . 45,381 |....00/28/2015 ... [....10/10/2048 ...
126350-BL-3 ..... COMM 2015-CR27 C . I L .. 957,224 |...87.3170 |... .1,000,000 |.. 990,848 . 45,230 |....10/20/2015 ... |[....10/10/2048 ...
30310X-AG-4 ..... FREMF 2019-K94 C . 4. 1,000,156 |...91.3750 |... 913,750 |.... .1,000,000 |.. ,000,000 . 40,321 |....03/14/2022 ... |....07/25/2082 ...
43300L-AJ-9 ..... HILT 2016-HHV C .. I L ...97.1410 |... 971,418 |.... .1,000,000 |.. ....906,240 . 42,634 |....11/22/2016 ...|[....11/05/2038 ...
46644F-AJ-0 ..... [ JPMBB 2015-C28 B . 4 ...98.3560 |. ..983,563 |. .1,000,000 .095,837 |.. . 39,860 |....10/15/2015 .. 10/15/2048
46644U-BF-4 . JPBB 2015-C30 B . 4 ...83.1100 |. ..831,110 |. .1,000,000 .1,000,000 |.. . 42,985 |....11/06/2015 .. 07/15/2048
563136-AG-5 ..... OMW 2020-1MW C ... 4 ...91.0500 |. .1,000,000 .931,681 |.. . 23,739 |....07/13/2022 .. 09/10/2039
61690A-AH-7 ..... MSBAM 2015-C27 B . |4 ...97.2940 |. .1,000,000 .1,000,937 |.. . 45,614 |....11/19/2015 .. 12/15/2047 ...
61765-AX-8 ..... MSBAM 2015-C24 B . .14 ...95.5610 |. .1,000,000 .1,001,058 |.. . 43,933 |....10/15/2015 .. 05/15/2048 ...
61765T-AM-5 ..... MSBAM 2015-C25 C . I L ...93.3280 |... .1,000,000 |.. 988,589 . 45,924 |....10/07/2015 ... [....10/15/2048 ...
68275C-AC-2 ..... FB 2005-1 A3 4. ...99.0550 |... ..327,803 |.. 328,092 . 17,301 |....02/08/2011 ... [....08/10/2035 ...
82510W-AL-4 ..... SHOPS 2016-CSTL D v [ | ...96.2250 |... .1,500,000 |.. ,474,700 . 56,899 |....12/06/2016 ... |[....07/05/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 17,981,306 | XXX 16,965,263 18,327,803 18,175,866 50,630 XXX XXX XXX 61,505 724,605 XXX XXX
03027-AM-4 ...... AVETOW 5.49 03/15/28 . S| LAFE L) 1,000,000 |. 100.9730 |.............. 1,009,732 |.... ,000,000 . 54,900 |....03/08/2023 ... |[....03/15/2028 ...
05377R-FM-1 ..... AESOP 2022-3A C .|.2.CFE ..|... . 100.7680 |... 999,967 . 64,800 |....07/12/2022 ... |....02/20/2027 ...
14318D-AF-6 ..... CARMX 2023-1 C ... | LFFE L) . 100.1500 |... 499,904 . 25,950 |....01/19/2023 ... |....01/16/2029 ...
19260M-AA-4 ..... COIN 2017-1A A2 .. .|.2.CFE ..|... ...88.5620 |... , 148,255 JAD ... . 60,310 |....05/04/2017 ... [....04/25/2047 ...
20267T-AC6 ... CBSLT 2016-A B ... .. 1.BFE ..|... ...94.6090 |... ....04/15/2016 ... [....05/25/2040 ...
33845V-AJ-0 ..... FCAT 2022-1E .. .3.BFE .. ...85.2390 |. ....02/16/2022 .. 06/15/2029 ...
38237T-AA-9 ..... GOOD 2022-3CS A .. 1FFE . ...92.1390 |. . 1,682,805 ....07/12/2022 .. 07/20/2049
38237V-AA-4 ... GOOD 2023-1GS A .. 1.FFE .. ...96.2010 |. ..864,489 ....01/25/2023 .. 02/22/2055
46651T-AB-7 ..... HENDR 2018-1A B .. L2.AFE .. ...86.6020 |. ..845,239 . ....03/13/2018 .. 10/15/2074
47760Q-AB-9 ... JINMY 2017-1A A211 . .2BFE .. ...97.9520 |. ..587,500 .. JAD ... ....06/27/2017 .. 07/30/2047 ...
61945V-AA-9 ..... MSAIC 2023-1A A 4 e | 1D FE L ...96.1210 |... 1,214,726 |.. ... 1,211,409 MON ..... ...02/08/2023 ... |....06/20/2053 ...
62946A-AB-0 ..... NPRL 2016-1A A2 ...ivvvvvnniiiiiininniiiiiiniinincnnnnnns foee ven | nnnees 4. L2AFE L 1,000,000 [...99.2750 |.................992,752 |.....ovvnnens 1,000,000 |.............. 1,000,000 MON ..... ...04/26/2016 ... |....04/20/2046 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
68267H-AC-1 ..... OMFIT 2022-81 C .evoevvvvvieeccciiiee e eeeeennins foe ven | s 4 s .. 1.F FE .. ...97.6700 |.................976,703 [oeenniinnnn 1,000,000 |.eevieeennnnnnn999,876 |ooeiiiiiiiiiiiinn v 51 [ s [ 4560 ol 4.560 [MON ..... |eeeeeeeirinnnns 2,183 | 45,600 |....04/21/2022 ...|....05/14/2035 ...
784033-AJ-1 ..... SCFET 2022-TA D ..o eeeee e eeen e eeenes [ ven | s 4 s .. 2.AFE .. 971370 | 971,372 e 1,000,000 |-.eeneeeeeennnnn999,931 | Jeeeeeeeeen 35 [ s [0008.790 o 3.790 [MON ..ooo oeermnniaeeeenns 1,158 |ooeeeiiies 37,900 |....02/15/2022 ...|....11/20/2031 ...
T8448R-AF-3 ..... SMB 2015-C C ..vovvvvvviieciiiiiee e o ven | s 4 s .. 1.AFE .. ...97.0710 |.....evvennn.n 970,714 |l 1,000,000 [onceeiineee s 71,770 |oveiiicciiiinns oo 5,366 |ocvneiiiniiiiins e 0000040500 .l 5.250 [MON ..... [oeveeeennirianns 2,000 [ooeiiiiiinnnnns 45,000 |....11/06/2015 ...|....09/17/2046 ...
T8471A-AC-7 ..... SOFI 2016-F B . |- 1.BFE ... ...95.8720 |..eeevunnnne 1,143,362 |eneneeennnn 1,192,501 [ 1,178,943 | [t 10,646 | e el 40450 4.920 | MON .. ... 885 |... 53,070 |....01/13/2017 ...|....02/25/2040 ...
43133F-AC-0 ..... HCOMF 2015-1A CRR ... B [ 4 .. |- SAFE L. ...69.0000 |.................690,000 |.............. 1,000,000 [.............. 1,000,000 |o..eceeerrrrrunns forrrmimmmniiiinns Jovniiiiiiiiiins oo 0002.5.080 |...ol. 5.050 [ FMAN L8417 L. 50,500 |....11/16/2021 ...|....11/01/2035 ...
59284M-AD-6 ..... MEXICO CITY ARPT TRUST N [ 1,2 .2.CFE ..|.. ...80.4290 |......oeieeeenn 874,536 |onnnnieennnn 590,000 [oiiiiiiiieenn 588,567 e feeeieiie i 83 | e 1222250500 . 5.510 | ..... ... 13,611 [... 32,450 |....10/03/2017 ...|....07/31/2047 ...
829929-AE-8 ... SIXST 2023-23A C [ C...... 4. . 1.FFE .. . 100.8080 |.............. 1,612,131 |.............. 1,500,000 [.............. 1,521,764 |......ooevvvvnnnns foovrienea (1,086) |ovevnenninniinnnns fooeniiiiinniinnnns |00l 7,326 |oiies 7.180 | JAJO 021,368 | 30,601 |....09/13/2024 ...|....10/23/2036 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 18,084,667 | XXX 17,035,950 18,198,288 18,161,811 15,042 XXX XXX XXX 82,419 875,506 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 467,727,171 XXX 411,084,783 468,391,474 467,873,849 257,413 XXX XXX XXX 5,186,876 20,997,667 XXX XXX
064058-AF-7 ..... BANK OF NY MELLON CORP L 2AFE L 1,168,438 |...97.6330 [.ooeveeennnn 1,220,425 |oovveennnnnnns 1,250,000 |.oeevvvnnnnnns 1,196,547 19,840 i e 4.625 |...... 7.000 |MS ...... ... 16,220 ....12/01/2016 ...|....01/01/9999 ...
5526 1F-AH-7 ..... M&T BANK CORPORATION .. . |--2.CFE ... ...98.4810 |.. 500,000 L4271 .. ...04/03/2018 ...|....01/01/9999 ...
665859-AQ-7 ..... NORTHERN TRUST CORP ... |- 2.AFE L. ...97.8050 |.. ..1,000,000 11,500 |... ....12/01/2016 ...|....01/01/9999 ...
693475-A0-8 ..... PNC FINANCIAL SERVICES . |--2.BFE ... ...98.4000 |.. ..1,500,000 ... 12,500 |... ....05/31/2018 ...|....01/01/9999 ...
902973-AZ-9 ..... US BANCORP ...eveeiiiiiiiie e ..2.BFE .. ...98.6010 |.................986,018 |.............. 1,000,000 |.... ... 11,189 ....04/04/2017 ...|....01/01/9999 ...
780082-AR-4 ..... ROYAL BANK OF CANADA ....oevveeieeeeeniieeeeemnneeeeeen foo ven | s 2 e .. 2.BFE .. . 103.6860 |.............. 1,555,299 |.............. 1,500,000 |.... . ... 18,438 ....04/17/2024 ...|....05/02/2084 ...
89117F-8Z-5 ..... TORONTO-DOMINION BANK ... [T T ISR 2 iiiiinnns L2BFE | 1,000,000 |. 104.2320 |.............. 1,042,320 |ooveennnnnnns 1,000,000 J.......cc.ee 1,000,000 J.oeeniiiiinnnnns forvvviniiiniiins Jovviiniiiiiiinnns foiiiiin Joenes 8.125 [...... 8.120 | JAJO ... .. 13,767 ...10/06/2022 ...|....10/31/2082 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 7,665,313 | XXX 7,750,534 7,750,000 7,685,809 24,490 XXX XXX XXX 87,885 397,438 XXX XXX
1309999999. Total - Hybrid Securities 7,665,313 | XXX 7,750,534 7,750,000 7,685,809 24,490 XXX XXX XXX 87,885 397,438 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 543,817,267 [ XXX 475,624,762 541,293,762 543,297,489 53,945 XXX XXX XXX 6,880, 134 23,625,239 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 25,275,419 | XXX 24,687,294 29,082,379 25,609,426 173,105 XXX XXX XXX 85,150 1,059,539 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 17,981,306 | XXX 16,965,263 18,327,803 18,175,866 50,630 XXX XXX XXX 61,505 724,605 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 18,084,667 | XXX 17,035,950 18,198,288 18,161,811 15,042 XXX XXX XXX 82,419 875,506 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 605,158,659 [ XXX 534,313,269 606,902,232 605,244,592 292,722 XXX XXX XXX 7,109,208 26,284,979 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 56,764,941 1B ..$.......... 31,584,959 1C..$ ... 39,084,472 1D .$........... 31,078,493 1E..$......... 44,913,011 1F ..$............ 64,987,356 1G..$............ 91,133,945
1B 2A..$.. 65,650,162 2B ..$ .. 120,129,670 2C ..$ ...49,225,522
1C 3A..$.. .2,491,455 3B ..$.. ..999,876 3C..$ .3,598,624
1D 4A.$.. .2,074,528 4B ..$ .. ..747,580 4C..$ .. 45,649
1E BA .S e 5B .8 734,349 5C..$ ...
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
125896-86-0 .. |CMS ENERGY CORP ..........ccccoeeeiiiiiiiiiiien | evnnnnnnnns | vvnnns founennnninnnnnnnns 40,000.000 |........... 25.00)....... 0.000)............. 1,000,000 |...... 22.310 |.oeeiiiiiieies 892,400 |.............. 1,000,000]................ 2,500 ..., 56,250 [.oeeeeeeiiiieeieienees e e e e [ .. 2.C FE ..|.. 03/05/2018 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 1,000,000 XXX 892,400 1,000,000 2,500 56,250 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,000,000 | XXX 892,400 1,000,000 2,500 56,250 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 1,000,00 XXX 892,400 1,000,00 2,500 56,250
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. DS, TE .8 i TF L8 i, 1G .8 e
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5999999999 - Total Preferred and Common Stocks 1,000,000 XXX

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

€13

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
38384G-116-3 ......... GNR 2024-3 EY .... .|....01/31/2024 ... [BOFA SECURITIES INC . ....979,219 |.. .... 1,000,000 |..
38384J-A7-9 ......... GNR 2024-20 CB ... ...02/13/2024 ... [ GOLDMAN SACHS & CO .. .... 954,063 |.. .... 1,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 1,933,282 2,000,000
13063D-7G-7 ......... |CALIFORNIA L] PP PP PPPPPPPPTN [TTTUTTRTprrs PP 01/23/2024 ... | P MORGAN SECURITIES LLC .....uiieeiennuuseernnnuneearnenueaseennnnnasaeennnnnaseennnnnaseannnnnnnssennnnnnnsseennnns [oernnnnnnseennnnnnnsesernnnnnnseeeee |oersnnsseesnennnnseeeees 1,552,245 |..oovvniiieceiiinnnns 1,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,552,245 1,500,000
01170R-RH-7 ......... ALASKA ST HSG FIN CORP MTGE RE ....eeeeeieeeeemenieeeeemnneeeeemnnee e s eeenene e e eeemnn e e e eemnnnaeeeennnnneeeenns [ nneeeeeennninees .01/724/2024 ... [JEFFERIES LLC et eeeeeee e e e e et e et e e e et e e e e e e e e e e e e e e e e e e emnn e e e e ennna e e e e ennnn e e eeennnnann ,000,000 +eveeeeeeeiiieeeees 1,000,000
04052J-CM-7 ......... AZ INDL DEV AUTH SF MTGE REVEN .. .|....08/21/2024 ... |BARCLAYS CAPITAL INC ,675,000 |.. .... 1,675,000 |..
19648G-GU-0 ......... COLORADO ST HSG & FIN AUTH SF ... . |--..04/01/2024 ... |HILLTOP SECURITIES INC ... .. 1,494,540 |.. .... 1,500,000 |..
19648G-GV-8 ......... COLORADO ST HSG & FIN AUTH SF ... .|....01/18/2024 ... BOFA SECURITIES INC .... ,000,000 |.. .... 1,000,000 |..
45129Y-5P-7 ......... IDAHO ST HSG & FIN ASSN SF MTG .. . |--..03/07/2024 ... |BARCLAYS CAPITAL INC .. ,000,000 |.. .... 1,000,000 |..
45120Y-6T-8 ......... IDAHO ST HSG & FIN ASSN SF MTG ...10/23/2024 ... |BOFA SECURITIES INC ,000,000 |.. .... 2,000,000 |..
45505T-Y3-9 ......... INDIANA ST HSG & CMNTY DEV AUT ..... 04/18/2024 ... | JP MORGAN SECURITIES LLC ... ,000,000 |.. ,000,000 |..
47662E-AN-9 ......... JERSEY CITY NJ MUNI UTILITIES . .| STIFEL NICOLAUS & CO INC ... ,500,000 |.. ,500,000 |..
491309-FU-9 . .. | KENTUCKY ST HSG CORP SF MTGE .. 01/11/2024 ... |BOFA SECURITIES INC .... . 1,500,000 . 1,500,000
57419T-58-6 . .. [MARYLAND ST CMNTY DEV ADMIN DE 01/26/2024 ... |HILLTOP SECURITIES INC . 1,028,850 . 1,000,000
60416U-CC-7 . .| MINNESOTA ST HSG FIN AGY .... 04/10/2024 ... |RBC CAPITAL MARKETS LLC . . 1,500,000 . 1,500,000

60416U-ER-2 .........

MINNESOTA ST HSG FIN AGY .... -|-...06/12/2024 ... |RBC CAPITAL MARKETS LLC .... 997,500 |.. ,000,000 |..
60416U-GK-5 ......... MINNESOTA ST HSG FIN AGY .|-...07/10/2024 ...|RBC CAPITAL MARKETS LLC .... ,000,000 |.. ,000,000 |..
641279-B5-2 ......... NEVADA ST HSG DIV SF MTGE REVE .. -|-...08/22/2024 ... | JP MORGAN SECURITIES LLC ... ,000,000 |.. ,000,000 |..
64469D0-40-0 ......... NEW HAMPSHIRE ST HSG FIN AUTHS .. .|--..04/05/2024 ... | SAMUEL A RAMIREZ & CO INC . .... 1,554,356 |.. ,550,000 [..
64613A-KP-6 ......... NEW JERSEY ST HSG & MTGE FIN A .. «|----10/22/2024 ... | TRUIST SECURITIES INC .. 1,499,850 |.. ,500,000 |..
647201-M9-0 ......... NEW MEXICO ST MTGE FIN AUTH ... .|----04/17/2024 ...|RBC CAPITAL MARKETS LLC 700,000 |.. 700,000 |..
64966l-J-0 ......... NEW YORK CITY NY HSG DEV CORP . -|-...06/20/2024 ... | WELLS FARGO SECURITIES LLC ... ,500,000 |.. ,500,000 |..
64972K-DN-2 ......... NEW YORK CITY NY HSG DEV CORP .... ...06/12/2024 ... |RAYMOND JAMES FINANCIAL SERVICES INC .. ,000,000 |.. ,000,000 |..
658207-5E-1 . ..|NORTH CAROLINA ST HSG FIN AGY . .| WELLS FARGO SECLRITIES LLC ... .500,000 .500,000
658207-5F-8 . ..|NORTH CAROLINA ST HSG FIN AGY . .| WELLS FARGO SECLRITIES LLC . 1,350,000 . 1,350,000
677560-5N-3 . .| OHIO ST HSG FIN AGY RSDL MTGE . .| WELLS FARGO SECLRITIES LLC .1,018,810 . 1,000,000

88046K—KY-1 .........

TENNESSEE HSG DEV AGY RSDL FIN ..

.|---.04/04/2024 ...
...04/05/2024 ...

SAMUEL A RAMIREZ & CO INC ....

,006,770 |..

.... 1,000,000 [..

88046K-KZ-8 ......... TENNESSEE HSG DEV AGY RSDL FIN .. .| HILLTOP SECURITIES INC ... ..1,259,425 |.. .... 1,250,000 |..
91476P-B5-6 ......... UNIV OK REVENUES . [-...04/10/2024 ... |BARCLAYS CAPITAL INC ....650,000 |..

3136BS-F3-4 ......... FAR 2024-59 L ... . [-...10/04/2024 ... |PIPER SANDLER & CO .. ..
3137H5-KB-2 ......... FHR 5190 GM .... ...10/07/2024 ... [PIPER SANDLER & CO 211,24 . .... 2,995,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 32,652,826 33,670,000
031162-DS-6 ......... PO PPOOPPPPPUPPPPPPPPPP DU ..10/04/2024 ... |WELLS FARGO SECURITIES LLC ,038,240 ,000,000
03522A-AJ-9 ......... ANHEUSER-BUSCH CO/ INBEV - [+...10/02/2024 ... | GOLDMAN SACHS & CO ,480,365 |.. ,500,000 |..
04273W-AE-1 ......... ARROW ELECTRONICS INC ... . [-...08/09/2024 ... |BARCLAYS CAPITAL INC .. ,017,830 |.. ,000,000 |..
059165-EP-1 ......... BALTIMORE GAS & ELECTRIC . +|-...07/24/2024 ... |BOFA SECURITIES INC . ....843,540 |.. ,000,000 |..
060516-HU-6 ......... BANK OF AMERICA CORP +|-...07/24/2024 ... |BOFA SECURITIES INC . ...863,240 |.. ,000,000 |..
110122-EC-8 BRISTOL-MYERS SQUIBB CO ... ...01/16/2024 ... | JP MORGAN SECURITIES LLC ... ,139,690 |.. ,000,000 |..
126408-HK-2 . | CSX CORP v 10/03/2024 VARIOUS ...ovvviiiiiinnnnee . 1,472,023 . 1,635,000
169905-AH-9 . ..| CHOICE HOTELS INTL INC . 08/09/2024 ... | BARCLAYS CAPITAL INC .. . 1,515,375 . 1,500,000
17327C-AR-4 . .| CITIGROUP INC ........c.... . | BARCLAYS CAPITAL INC .. . 1,045,160 . 1,000,000
24703T-AK-2 . ..|DELL INT LLC / EMC CORP . | BARCLAYS CAPITAL INC .. . 1,302,300 . 1,000,000
25746U-DU-0 . ..| DOMINION ENERGY INC .. 05/06/2024 ... |MIZUHO SECURITIES USA INC . 1,000,000 . 1,000,000
26441C-BP-9 ......... DUKE ENERGY CORP +[...07/24/2024 ... |BOFA SECURITIES INC .. 1,374,315 |.. ,500,000 |..
20444U-BM-7 ......... EQUINIX INC .... «|-...07/24/2024 ... |BOFA SECURITIES INC .... 623,270 |.. ,000,000 |..
302491-AY-1 . [--..08/09/2024 ... | BARCLAYS CAPITAL INC .. . 1,034,930 |.. ,000,000 |..
30303U-8V-7 ......... META PLATFORMS INC ... .+ [-...10/02/2024 ... |BOFA SECURITIES INC .... ,580,520 |.. ,500,000 |..
36262G-AG6 ......... GXO LOGISTICS INC . [--..08/09/2024 ... | BARCLAYS CAPITAL INC .. ,044,900 |.. ,000,000 |..
378272-BV-9 GLENCORE FUNDING LLC .... ...08/09/2024 ... |BARCLAYS CAPITAL INC ,480,410 |.. ,500,000 |..
37940X-AR-3 . .| GLOBAL PAYMENTS INC 08/09/2024 ... | BARCLAYS CAPITAL INC . 1,502,010 . 1,500,000

404119-Cli-7 . . 08/09/2024 ... | VARIOUS .. . 2,505,265 . 2,500,000
441077-BC-9 . ..|HOST HOTELS & RESORTS LP 08/07/2024 ... | GOLDMAN SACHS & CO .984,860 . 1,000,000
512807-AX-6 . .| LAM RESEARCH CORP ..... 07/24/2024 ... |BOFA SECURITIES INC . .640,810 . 1,000,000
690742-AH-4 OWENS CORNING ...08/15/2024 ... [HSBC SECURITIES INC . .... 1,685,720 |.. .... 2,000,000 |..

.|HCAINC ...
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744600-AH-0 ......... PUBLIC STORAGE OP CO .... .|....04/09/2024 ... [MORGAN STANLEY & CO LLC . 982,490 |.. .... 1,000,000 |..
747525-BT-9 ......... QUALCOMM INC . |--..10/02/2024 ... |BOFA SECURITIES INC ,715,910 |.. .... 1,500,000 |..
816851-BU-2 ......... SEMPRA ...11/18/2024 ... | STATE ST GLOBAL MKTS LLC 997,513 |.. .... 1,000,000 |..
842400-HX-4 ......... SOUTHERN CAL EDISON .. .| BOFA SECURITIES INC ,548,840 |.. .... 1,500,000 |..
854502-AN-1 ......... STANLEY BLACK & DECKER | .... .| BOFA SECURITIES INC . ....575,650 |.. .... 1,000,000 |..
907818-EG-9 . ..|UNION PACIFIC CORPORATION . 01/24/2024 ... | JEFFERIES LLC ..... .804,260 . 1,000,000
92556V-AF-3 . .. |VIATRIS INC .... 07/24/2024 ... [BOFA SECURITIES INC . .683,760 . 1,000,000
94974B-GU-8 . .. |WELLS FARGO & COMPANY . 08/09/2024 ... | BARCLAYS CAPITAL INC . 1,323,270 . 1,500,000
00084D-AV-2 . ..| ABN AMRO BANK NV ......... C ....08/09/2024 ... |BARCLAYS CAPITAL INC .. . 1,274,745 . 1,500,000
00182Y-AC-9 ......... ANZ BANK NEW ZEALAND LTD . ..|C... ....08/09/2024 ... |BARCLAYS CAPITAL INC 1,026,720 |.. 1,000,000 |..
018820-AD-2 ......... ALLIANZ SE .lc... ....08/27/2024 ... | CITIGROUP GLOBAL MARKETS INC 1,000,000 |.. 1,000,000 |..
03938L-BH-6 . .. | ARCELORMITTAL SA C ....08/09/2024 ... |BARCLAYS CAPITAL INC ..... . 1,489,515 . 1,500,000
225313-AK~1 .| CREDIT AGRICOLE SA . e ....08/09/2024 .. | BARCLAYS CAPITAL INC .. 951,230 1,000,000
654579-AN-1 NIPPON LIFE INSURANCE . |C... ....04/09/2024 ... | JP MORGAN SECURITIES LLC ... 1,500,000 |.. 1,500,000 |..
716973-AH-5 PFIZER INVESTMENT ENTER ... . [C... ....01/23/2024 ... |BOFA SECURITIES INC .... 1,459,9% |.. 1,500,000 |..
87938II-AU-7 . ..| TELEFONICA EMISIONES SAU . C ....08/09/2024 ... |BARCLAYS CAPITAL INC . 1,374,900 . 1,500,000
9285711-CA-6 ......... | VODAFONE GROLP PLC ... c ....06/25/2024 ... | BOFA SECLRITIES INC . 994,340 1,000,000
9285711-CB-4 VODAFONE GROUP PLC .... . [c... ....08/09/2024 ... |VARIOUS .. 2,491,725 |.. .... 2,500,000 |..
02148G-AD-5 ......... | CWALT 2007-0A8 2A1 .|....11/25/2024 ... |CAPITALIZED INTEREST .. ..
92539U-AD-2 ........ | VERUS 2024-2 I1 . |-..-02/15/2024 ... |BARCLAYS CAPITAL INC ... 999,975 |.. ... 1,000,000 |..
12515G-AD-9 ......... CD 2017-C03 Ad .|--.-00/25/2024 .. | PERFORUANCE TRUST CAPITAL PARTNERS .. 953,242 |.. ... 1,000,000 |..
829929-AE-8 . .. [SIXST 2023-23A C ...09/13/2024 ... [STIFEL NICOLAUS & CO INC .... 1,522,800 |.. .... 1,500,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 52,845,653 55,135, 150
780082-AR-4 ......... |ROYAL BANK OF CANADA ... ieeuuiueeeennnuieseeeenni s e e s eeensneseeeesnaneeeennnsassesennnnsseeennnnnnsseennnnnnssannnnn | ennnnsseseesnnnns fonns 04/17/2024 ... [RBC CAPITAL MARKETS LLC ....uiieieuuuneeeemnnnuaeeenenneaeesensnsaasseennnnssassennnnansaeennnnnnseennnnnnnsseeennnns |oennnnsseeennnnnnsseennnnnnneeeenns |oennssseeeennnnnseeeees 1,500,000 |.oevvvneiieieeennnnnnns 1,500,000
1309999999. Subtotal - Bonds - Hybrid Securities 1,500,000 1,500,000
2509999997. Total - Bonds - Part 3 90,484,006 93,805, 150 601,974
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 90,484,006 93,805, 150 601,974
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 90,484,006 XXX 601,974
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36205D0-CC-0 ...|GN 387167 ....... ..12/01/2024 . [MBS PAYDOUN ...........oo. |oeveenninninniiininns o 3,583 [ 3,583 3,625 ....3,583 |.. ... 3,583 |.... ..10/15/2025 .
383831-P3-4 ...|GNR 2023-47 JA . ..08/00/2024 . [ VARIOUS ... ..1,332,669 |.. . 1,331,008 |.. . 1,331,008 ..1,331,368 |. ..06/20/2042 .
383831-UG-9 .. | GNR 2023-48 LA . ..10/04/2024 . [ VARIOUS . ..1,893,92 |.. . 1,858,746 |.. . 1,860,026 ..1,868,646 |. ..09/20/2051 .
38383X-AC-8 .. |GNR 2023-43 AB . ..10/04/2024 . [ VARIOUS . ..1,421,646 |.. . 1,417,648 |.. . 1,417,654 ..1,418,607 |. ..04/20/2048 .
38384E-QP-3 ...| GNR 2023-130 AC .. ..10/04/2024 . [ VARIOUS ... 2,961,773 2,961,773 |......... 2,961,773 ..02/20/2052 .
38384E-W2-7 .. | GNR 2023-136 EA ..12/01/2024 . | MBS PAYDONN ..........oooe |oeeeeeeeennnnnnneenns |oeeeee... 466,310 |......eeeeee 466,310 ]............ 466,310 |............ 466,310 ..10/20/2059 .
0109999999. Subtotal - Bonds - U.S. Governments 8,079,943 8,039,105 8,040,349 8,050,287 64,255 329,298 XXX
452151-LF-8 .. | ILLINOIS ST ovveeiiiiiiiiiiiieiieeeecececceceeeeeees | e |..06/01/2024 .|SINKING FUND PMT ..eeeeee |eveeeeeeiiiiiiiiiinne foennnnnnnna 205,882 unnnnnnn 205,882]............ 196,622 |............ 205,761 [ooeveeeeeeeennnnnnn foeeeeeeeen 122 i o122 o e, 205,882 [....uvvenenninnnn Joveveiiiiiiiiiiins fooiiiiiiiiiiiiiies o 5,250 |..06/01/2033 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 205,882 196,622 205,761 205,882 5,250 XXX
SECURITY CALLED at
196480-6B-8 .. | COLORADO ST HSG & FIN AUTH ......evvvnniniininn | veeees .. 1170172024 .[100.000 ......cevvvvrreeees |oerrneniiiiieiniinnes Joeeeeenennn 70,000 fovnnninnnnnns 70,000 [...uvvnnnnnns 70,000 |............. N O O O FPO O O ) A R 3,898 [..11/01/2053 .
SECURITY CALLED at
19648G-GU-0 .. | COLORADO ST HSG & FIN AUTH SF ....eovnvrvvnnnnn [ e ..11/01/2024 . ..11/01/2044 .
19648G-GV-8 .. | COLORADO ST HSG & FIN AUTH SF ..11/01/2024 . ..05/01/2048 .
45129Y-4D-5 ...| IDAHO ST HSG & FIN ASSN SF MTG ..07/01/2024 . [SINKING FUND PMT . . K ..01/01/2054 .
45656R-CX-8 .. | INDUSTRY CA SALES TAX REVENLE .... ..08/06/2024 . [HILLTOP SECURITIES INC |.........coeeeeeeeens |-eveeee.... 984,500 |.......... 1,000,000 |......... 1 038 660 ..1,007,291 . (22,791)f.... ..01/01/2051 .
SECURITY CALLED at
544712-2H-4 ...|LOS ANGELES CNTY CA MET TRANSP .......ccevvvvnn |ennnnns ..10/30/2024 .[105.357 ....evvvrriinnnnnnn foeeeeeiniiieineeennns e 1,083,570 ...l 1,000,000 ... 1,000,000 |......... 1,000,000 |.oooeeeeeeeeeeeeees ferrnniiiiiiiiiiins e feeeeeeveeeieieeeeees e e 1,000,000 [..vvvvvvvrnvnnnns Joereeeeeeeeieeens ..06/01/2039 .
SECURITY CALLED at
57419T-W6-4 .. |MARYLAND ST CMNTY DEV ADMIN DE ........eevvvnns [oeeens ..07/31/2024 .1100.000 ......oevvvrrereees fereeniniiiiiennneens Jeeeennnnnn 125,000 foniinnnnnens 125,000 [vevvvenens 121,321 [oeeennne 121,384 [ovveeeiiiiiiiiiiens oo R (3 A A, K (o PO A T O A R 6,59 |..09/01/2044 .
SECURITY CALLED at
57419T-ZJ-3 .. |MARYLAND ST CMNTY DEV ADMIN DE ........eevvvnns [oeeens ..07/31/2024 .1100.000 ......oevvrrvrreees foeveenniiiiiiieeeenns Jeeeeennnnn230,000 fonnnnnnnnens 230,000 |............ 230,000 |............ TNV SRR R M R R A 230,000 |ooeeeeeeieiiennns o e e 11,388 |..09/01/2046 .
60416T-4P-0 .. |MINNESOTA ST HSG FIN AGY ...ocovvvvvviiiiiiiinnns [ oo ..12/02/2024 . [VARIOUS ....oevvvvvvvnnnines|oeeeeiiieiiiinniinins Joeeeeeennn 30,000 foveiiiennnnes 30,000 [..evverennnns 30,000 |............. 30,000 [.enenenn Jereeiiiieiiiiiies o e e e LV [0/ P R R RN 1,300 |..01/01/2048 .
SECURITY CALLED at
647201-M9-0 .. |NEW MEXICO ST MTGE FIN AUTH ....oovvvvviiinnnnns [ oo ..12/02/2024 . [100.000 .......oovvvriiiins foovrriiiiiinniiiinens Joeeeiieeenn 5,000 foniiiiiiiiinnes 5,000 [c.evvernnnnnee L ) R R R R (R RN L R R R R 156 |..09/01/2044 .
677560-5N-3 .. | OHIO ST HSG FIN AGY RSDL MTGE ..........ccovvnnfoeenenn ..12/02/2024 .| VARIOUS .....covvvvvnnneeecovrvnnineneeiiiinns Jovennennnn 10,000 [ 10,000 |............. (O O O R (70 ] O N [CZ0 ) FEPPRRRTRRRRRRR R L0 Y R Ry 376 |..09/01/2043 .
WELLS FARGO SECURITIES
678908-4E-1 .. | OKLAHOMA ST DEV FIN AUTH ...oovviiiiiinniiiiinns [ eeeeees ..08/06/2024 . [LLC ..oovvvvviriiiiiiiiiees ..05/01/2052 .
678908-4H-4 .. | OKLAHOMA ST DEV FIN AUTH ..10/04/2024 . | SINKING FUND PMT ..10/01/2042 .
72205R-GE-6 .. |PINAL ONTY AZ REVENUE OBLGS .........ccovvvvvrns |neens ..08/06/2024 .| BARCLAYS CAPITAL INC .. ..08/01/2062 .
786050-AJ-6 .. | SACRAMENTO CA PUBLIC FING AUTH ........cceeeees | oo ..04/01/2024 . [ SINKING FUND PMT . ..04/01/2050 .
3137H9-DC-0 ...|FHR 5270 AB ..12/01/2024 . | MBS PAYDONN ... 120,723 .... 120,346 .. , ..01/25/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,750,613 4,801,440 4 728,240 4,766,470 (66,317) 290 519 XXX
001306-AB-5 .. | AHS HOSPITAL CORP ......ccvvvunnirrirrnnnnieeeinnnn [ aneeens ..08/09/2024 . [ BARCLAYS CAPITAL INC ...|oeeeeeeeeininnnininns |oveennennn 495,185 [onniinnnns 500,000 |..eevveeees 512,635 |............ 510,526 |.oeeeeeeeeeeeeeeens o 78 e e (78) [ [ 510,352 [oueennniiii fernninns (15,167) ..07/01/2045 .
04621X-AJd-7 .. | ASSURANT INC ..oovvriiiiiiiiiiiiiiiiiciccccececeeens [ e ..08/09/2024 . BARCLAYS CAPITAL .... 1,000,000 ....996,170 . 998,147 |.. ..998,392 |.... ...(3,082)[.... ..03/27/2028 .
126408-HK-2 .. | CSX CORP ...... ..08/09/2024 . BARCLAYS CAPITAL . 1,000,000 |.. .870,370 |.. . 871,512 ..873,174 |. . (14,784)|. ..03/01/2048 .
166756-AU-0 .. | CHEVRON USA INC .. ..08/09/2024 . BARCLAYS CAPITAL . 1,000,000 |.. . 1,056,580 |.. . 1,048,521 .. 1,047,575 |. . (20,285)|. ..11/15/2043 .
202795-JY-7 .. | COMMONWEALTH EDISON CO .. ..08/09/2024 . BARCLAYS CAPITAL . 1,000,000 |.. .997,570 |.. . 997,647 . (23,628)|. ..02/01/2053 .
372546-AU-5 ...| GEORGE WASHINGTON UNIVER ......cccoeeeiiiiieiiiss [ oo .10/02/2024 . BARCLAYS CAPITAL .. 1,000,000 ... 999,830 ...(2,236)].... ..09/15/2045 .
39121J-AE-0 .. | GREAT RIVER ENERGY ......ccevvuvivririnnnnirecinns | eeeees ..07/01/2024 .| SINKING FUND PMT ..07/01/2038 .
440327-AK-0 .. | HORACE MANN EDUCATORS CO ......ccevvvveveeeeennns oo ..08/00/2024 . [ BARCLAYS CAPITAL INC . .. 1,000,000 L(12mf.... ..12/01/2025 .
WELLS FARGO SECUHITIES
57636Q-AQ-7 .. | MASTERCARD INC ..09/05/2024 . [LLC .. 1,500,000 .1,641,242 |.... (372,527) ..03/26/2050 .
59562V-BD-8 .. | BERKSHIRE HATHANAY ENERG .. ..08/09/2024 . BARCLAYS CAPITAL INC .. 497,650 |.... . (13,010) ..11/15/2043 .
677050-AC-0 .. | OGLETHORPE POIER CORP ... ..01/01/2024 . | SINKING FUND PMT ...62,500 |.... ..01/01/2031 .
74251V-AA-0 .. | PRINCIPAL FINANCIAL GRP . ..07/24/2024 .| BOFA SECURITIES INC ... .... 750,000 . 788,872 |.... ..10/15/2036 .
76131V-AA-1 .. |KITE REALTY GROUP TRUST ... ..04/15/2024 . BARCLAYS CAPITAL INC .. .. 1,500,000 ..1,400,092 |.... ..03/15/2025 .
878055-AE-2 .. | HUNTINGTON NATIONAL BANK ..08/09/2024 . BARCLAYS CAPITAL INC .. .250,000 |.. ..249,8% |. ..02/27/2025 .
911365-BF-0 .. |UNITED RENTALS NORTH AM . ..07/24/2024 .| BOFA SECURITIES INC ... . 374,000 |.. ..05/15/2027 .
98138H-AJ-0 .. | IORKDAY INC ..10/07/2024 . | BARCLAYS CAPITAL INC .. .. 1,000,000 ...966,140 ..04/01/2032 .
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13607H-R5-3 .. | CANADIAN INPERIAL BANK .. ..08/09/2024 . [BARCLAYS CAPITAL INC .. 909,390 |[.......... 1,000,000 [............ 888,200 1. 902,309 |.. 908,258 |.... ... 30,500 |..04/07/2032 .
48241F-AB-0 .. |KBC GROUP NV ......... ..07/24/2024 .| BOFA SECURITIES INC ... 1,014,960 . 1,000,000 |.. . 1,013,460 |.. . 1,011,230 ..1,009,797 |. , . 59,087 [..01/19/2029 .
67078A-AD-5 .. |NVENT FINANCE SARL . ..08/09/2024 . BARCLAYS CAPITAL INC .. 1,476,750 . 1,500,000 |.. . 1,497,315 |.. ,498,699 .. 1,498,870 |. . (22,120)[. . 56,306 |..04/15/2028 .
716973-AH-5 .. |PFIZER INVESTMENT ENTER . ..07/24/2024 .| BOFA SECURITIES INC ... 941,960 . 1,000,000 |.. .899,390 |.. . 899,619 41,971 | . 36,638 |..05/19/2063 .
87089N-AA-8 .. | SWISS RE FINANCE LUX ..10/02/2024 . [ BARCLAYS CAPITAL INC .. 506,250 .500,000 |.. .513,750 |.. .508,037 (749)|. . 25,069 [..04/02/2049 .
90352J-AC-7 ...|UBS GROUP AG ...... ..08/09/2024 . BARCLAYS CAPITAL INC 974,630 ,000,000 .. 991,220 |.. . 995,565 ..03/23/2028 .
00442V-AA-5 .. | ACE 2006-ASP3 A1 ... ..12/25/2024 . MBS PAYDONN ....26,819 ... .. 25,990 |[.. ..06/25/2036 .
02148G-AD-5 .. | CWALT 2007-0A8 2A1 . ..12/25/2024 . MBS PAYDONN ... 14,215 L2 ..06/25/2047 .
045440-AD-9 ...| ABSHE 2006-HE7 A4 ... ..12/25/2024 . MBS PAYDONN .. 19,463 |... .. 19,192 |.. ..11/25/2036 .
05946X-WF-6 .. | BAFC 2005-3 1A23 .... ..12/01/2024 . (MBS PAYDOIN .. .. 576 |.. ..06/25/2035 .
073879-LN-6 .. | BSABS 2004-AC6 A1 ..12/01/2024 . [ VARIOUS ... ..11/25/2034 .
12638P-CP-2 ...| CSMC 2007-3 2A19 . ..11/01/2024 . MBS PAYDONN ..04/25/2037 .
126670-GT-9 .. | CliL 2005-13 AF6 .. ..01/31/2024 . [ VARIOUS ... ..04/25/2036 .
126673-JC-7 .. | ClIL 2004-10 MF1 ... s ..01/31/2024 . [ VARIOUS ... . 615,230 |[.. ..11/25/2034 .
16163Y-AE-4 .. | CHASE 2016-SH1 M4 .....cooeveriiiiiiiiiis | s ..12/01/2024 . MBS PAYDONN .. 22,628 |.. ..04/25/2045 .
232434-AE-0 ...| CWALT 2006-0C8 2A3 . ..12/25/2024 . MBS PAYDONN .. 19,532 |.. ..11/25/2036 .
32028P-AE-5 .. | FFML 2006-FF11 2A3 .... ..12/25/2024 . MBS PAYDONN .. 23,856 |.. ..08/25/2036 .
33853G-BM-4 .. |FSMT 2021-12 B2 ......cevvvvviiiiiiiiiiiiiiiiiiiiins [ eeees ..12/01/2024 . MBS PAYDONN .. 25,002 |.. ..11/25/2051 .
362334-GT-5 ...| GSAA 2006-5 2A3 .......cevvvvvvrrririririnnnnniinnns [ eeeees ..12/25/2024 . MBS PAYDONN .. 16,441 |.. ..03/25/2036 .
362334-1H-4 ...| GSAA 2006-6 AFE ........ooooeiiiiiiiiiiiii [ ..12/01/2024 . MBS PAYDONN ..03/25/2036 .
362341-ST-7 .. | GSAA 2005-12 AF5 ... ..12/01/2024 . MBS PAYDONN ..09/25/2035 .
45257V-AB-2 .. | IMSA 2007-3 A1B .. ..12/25/2024 . (MBS PAYDOIN .. ..09/25/2037 .
465978-AN-4 .. | JPMNT 2023-1 A4B . ..12/01/2024 . (MBS PAYDOIN .. ..06/25/2053 .
64352V-NZ-0 .. | NCHET 2005-C M1 .. ..12/25/2024 . (MBS PAYDOIN .. .. 12/25/2035 .
64828M-BK-2 .. |NRZT 2017-3A B3 .. ..12/01/2024 . (MBS PAYDOIN .. ..04/25/2057 .
65535V-PD-4 ...|NAA 2005-AP3 A3 .. ..12/01/2024 . (MBS PAYDOIN .. ..08/25/2035 .
65537K-AB-6 .. |NHELI 2007-1 2A1A .....ovvvvviiiininnnnnnnnninninns [ eeeeens ..12/25/2024 . MBS PAYDONN ..02/25/2037 .
73316P-DS-6 .. |POPLR 2005-3 M1 .....ooooeeinininnn s ..12/01/2024 . MBS PAYDONN ..07/25/2035 .
751561-AE-3 .. | RAMP 2006-RS4 M1 .... ..12/25/2024 . MBS PAYDONN ..07/25/2036 .
751570-AC-8 .. | RAMP 2007-RS2 A3 .... ..12/25/2024 . MBS PAYDONN ..05/25/2037 .
76112B-SQ-4 .. |RAAC 2005-SP1 2A3 ... ..12/01/2024 . MBS PAYDONN ..09/25/2034 .
81744L-AA-2 .. | SEMT 2007-2 1A1 ...ovvnnn [ e ..12/20/2024 . MBS PAYDONN ..06/20/2036 .
86358E-RC-2 .. | SAIL 2005-2 M3 . ..12/25/2024 . (MBS PAYDOIN .. ..03/25/2035 .
86359D-VD-6 .. | SASC 2005-0PT1 A3 ..12/25/2024 . (MBS PAYDOIN .. ..11/25/2035 .
86360L-AF-3 .. | SASC 2006-WF2 M2 . ..12/25/2024 . (MBS PAYDOIN .. ..07/25/2036 .
90355D-BH-5 ...| UM 2021-INV5 B2 . ..12/01/2024 . (MBS PAYDOIN .. 21,819 . ..01/25/2052 .
924921-AB-5 ...| VERUS 2022-5 A2 .. ..08/09/2024 . [ VARIOUS ... ,289,685 ..1,203,762 |. ..04/25/2067 .
92538N-AC-1 ...| VERUS 2022-4 A3 ....coooviiiiiiiiiiiiiiiiiiee [ e .12/01/2024 . [MBS PAYDOIN .. ...86,687 |.... ..04/25/2067 .
92539X-AA-2 ...| VERUS 2023-6 A1 ..12/01/2024 . MBS PAYDONN . . ..09/25/2068 .
93364E-AA-2 .. | WINHE 2007-HE3 1A .... ..12/25/2024 . MBS PAYDONN .. 18,912 |.. ..05/25/2037 .
93934J-AD-6 ...|WIMABS 2006-HE2 A4 ... ..11/25/2024 . MBS PAYDONN . 21,728 |.. . . ..05/25/2036 .
95003K-BK-7 .. | IFMBS 2021-INV1 B3 . ..12/01/2024 . MBS PAYDONN . . .. 22,009 |[.. . (13)]... . U ..08/25/2051 .
05610C-AJ-3 .. |BMO 2023-C4 AS ......oooeverrriiiiniieni [ ..08/09/2024 . | BARCLAYS CAPITAL INC ...|oeeeeeeeeeiiiieieinns | 982,460 |.......... 1,000 000 ,027,723 (1,650) e [, (1,650) |vvvvvrrneeiieins foeeeens 1,026,073 |oooeeeeeeeeeeeees oo (43,613)[......... (43,613)[c.evvvnnnnnns 37,922 |..02/15/2056 .
BNP PARIBAS SECURITIES
06541F-BA-6 .. | BANK 2017-BNK4 A4 ..ooovviviiiiiiiiiiiiiiiieeeeins [ e ..04/23/2024 . [CORP ....vvvvvvnnnnnnnninnnn foeeeeneeeeeeeieeeeens o, 940,000 ,000,000 ,012,574 [RI7X)] A (1,343) 011,230 [oenne [ (71,230)|......... (71,230) ..05/15/2050 .
12515D-AR-5 ...| CD 2017-CD4 A4 .... ..08/00/2024 . BARCLAYS CAPITAL INC .. ,000,000 010,670 ..(2,161)[... .. (2,181))... ..1,008,509 |.... ..05/10/2050 .
17325H-BP-8 .. | CGCMT 2017-P7 A4 . ..04/30/2024 . [VARIOUS .........cevnee ,000,000 .. ,016,285 ..(1,825) .(1,825) ..1,014,460 |. ..04/14/2050 .
302047-AE-6 .. | FREMF 2016-K60 B . ..08/09/2024 . BARCLAYS CAPITAL INC ,500,000 .. . 1,436,370 .. 12,381 .12,381 .. 1,448,751 .. 12/25/2049 .
30294D-AN-3 ...| FREMF 2016-K52 B ... ..04/29/2024 . | VARIOUS 500,000 .. 493,322 |.. ...861 ... 494,172 |.... . (11, 731)]... ..01/25/2049 .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
SG AMERICAS SECURITIES
30295D-AG-7 .. | FREMF 2016-K57 B ........evmeeeniiniiiiiiiiiiiiins [ eeeens ..03/21/2024 . [LLC .ooovviiiiiiiiiiiiiii e | 963,516 |.......... 1,000,000 |............ 943,594 |............ 980,334 |..ooeeeiiieieieen [ 1821 | e 72 I PO R 981,755 [oeeeeiiin fevenines (18,239) 12,517 |..08/25/2049 .
WELLS FARGO SECURITIES
30300Y-AU-3 .. | FREMF 2017-K67 C .....evvennnniiniiiiiiiiiiiiias [ eeeens ..03/19/2024 . [LLC .ooovvviiiiiiiiiiiiiii e | 940,898 |.......... 1,000,000 |............ 943,750 [evvvennnnee 973,796 |.oeeeeeeeeeeeeeeen [ 1,85 | [ 720 PO R 975,120 [oeeeniiiiii [ (34,222) 12,169 |..09/25/2049 .
WELLS FARGO SECURITIES
30305E-AG-3 .. | FREMF 2017-K68 C .... ..03/19/2024 . [LLC . ..1,500,000 |......... 1,410,000 ..1,458,3% |.. 2128 s e 2,124 |... ,460,519 |.... ..(53,214)[.... . 17,772 (.. 10/25/2049 .
WELLS FARGO SECURITIES
30305K-AJ-3 .. | FREMF 2017-K69 C .... ..03/19/2024 . [LLC ... 1,500,000 ,395,703 . 1,451,577 |.. 2,458 s e 2,453 |... .. 1,454,029 |.... ..(55,924).... ... 17,239 (.. 10/25/2049 .
35690A-AS-7 .. | FREMF 2016-K58 B . ..04/29/2024 . [ VARIOUS ... . 1,000,000 |.. .915,781 |.. . 971,053 5,847 ..5,847 ..976,900 |. . (29,478)|. . 15,786 [..09/25/2049 .
35708M-AU-4 .. | FREMF 2017-K71 C . ..08/09/2024 . BARCLAYS CAPITAL INC . 1,000,000 |.. 926,719 |.. . 965,205 .. 4,704 ..969,910 |. . (41,890)]. . 26,587 .. 11/25/2050 .
36253P-AC-6 ...| GSMS 2017-GS6 A3 ... ..04/30/2024 . [ VARIOUS . «eeee... 1,000,000 ,020,947 . 1,010,344 |.. (L)) ..1,009,233 |.... . (84,819) . ... 14,400 |..05/10/2050 .
46590K-AE-4 .. | JPMCC 2015-JP1 AS ...eevvviiiiiiiiiiinniiieininnaes [ eeeees ..08/09/2024 . | BARCLAYS CAPITAL INC ...|oeeeeeeeiiiiiiiiiiins | 969,940 |.......... 1,000,000 |......... 1,105,820 |.......... 1,022,923 (7,817) |eeeeeeiiiiiiiiins oo 1,015,106 |.ooeeeeeeeeeenees oo (45,166)......... (45,166)[........c... 27,289 |..01/15/2049 .
BNP PARIBAS SECURITIES
46647T-AS-7 .. | JPMCC 2017-JP5 A5 ....eevveiiieeieeiiviiiennniniens [ eeeeeen e 04/24/2024 . [CORP .....vvvvvvvnnnnnnnnnns Jooeeeeeiiiiieiieiiens o, 943,320 |.......... 1,000,000 |......... 1,048,125 |.......... 1,015,494 oo oo [QIZX)] S R [(QIRZX) ) A R 1,018,751 | s (70,431)|......... (70,431).ccevnnnnneee 14,99 |..03/15/2050 .
BNP PARIBAS SECURITIES
61767C-AV-0 .. | MSBAM 2017-C33 A5 ... ..04/26/2024 . | CORP .. 1,000,000 |......... 1,029,928 ,009,947 |.. (L)) (L)) ..1,008,836 |.... . (71,531)[.... ..05/15/2050 .
19260M-AA-4 .. | COIN 2017-1A A2 ..10/25/2024 . 12,414 |.. ..12,500 |.... ..04/25/2047 .
25755T-AE-0 .. | DPABS 2015-1A A211 . ..04/29/2024 . . 927,257 |.. ..10/25/2045 .
345287-AF-3 .. | FORDL 2023-A B ..08/09/2024 . [ BARCLAYS CAPITAL INC .. ..06/15/2026 .
380130-AG-9 .. | GMALT 2022-3 C ... ..08/09/2024 . BARCLAYS CAPITAL INC .. ..08/20/2026 .
38237T-AA-9 .. | GOOD 2022-3CS A ..12/22/2024 . MBS PAYDONN ..07/20/2049 .
38237V-AA-4 .. | GOOD 2023-1GS A ..12/20/2024 . (MBS PAYDOIN .. ..02/22/2055 .
466517-AB-7 .. |HENDR 2018-1A B .. ..12/15/2024 . (MBS PAYDOIN .. ..10/15/2074 .
477600-AB-9 .. | JIMMY 2017-1A A2I1 . ..10/30/2024 . (MBS PAYDOIN .. ..07/30/2047 .
61945V-AA-9 .. | MSAIC 2023-1A A .. ..12/20/2024 . MBS PAYDONN o | ..06/20/2053 .
T8448P-AF-7 .. |SMB 2015-A C ..ovvnnnnnin [ e ..08/09/2024 . BARCLAYS CAPITAL INC .. L (14,174)|.... ..10/15/2048 .
78471A-AC-7 .. | SOFI 2016-F B ..12/25/2024 . MBS PAYDONN ..02/25/2040 .
37952U-AE-3 ...| SEACO 2014-1A A2 . ..07/18/2024 . | MBS PAYDONN I ..07/17/2029 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 41 535,099 43 290 604 42,430,130 42 882,459 42 917,542 (1,382,442) (1,382,442) 1,273,526 XXX
SECURITY CALLED at
743315-AU-7 .. |PROGRESSIVE CORP ....evvvvvvvvrvverererriirereennnes ‘ ....... ‘..02/22/2024 .|100.000 ................................................. 1,000,000 |.......... 1,000,000 ......... 1,000,000 |......... 1,000,000 J..oooeeeeeeeeeeeees fovvvviiiiiiiiiiins foeeeiiiiiiiiiiiiins |eveeeiieiiiiiiiiees Jevvviiiiiiiiiies e 1,000,000 f..vvvvvvevnnnnnne Joveeeereeeeeiieene fovviiiiiiiiiiiiins Joveeiiiinns 15,688 |..01/01/9999 .
1309999999. Subtotal - Bonds - Hybrid Securities 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 15,688 XXX
2509999997. Total - Bonds - Part 4 55,609,246 57,327,042 56,467,297 56,856,809 43,341 43,341 56,940, 181 (1,384,504) (1,384,504), 1,914,281 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 55,609,246 57,327,042 56,467,297 56,856,809 43,31 43,31 56,940, 181 (1,384,504)]  (1,384,504) 1,914,281 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 55,609,246 XXX 56,467,297 56,856,809 43,31 43,31 56,940, 181 (1,384,504)]  (1,384,504) 1,914,281 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon . New York, NY ............

. New York, NY .

JPMorgan Chase Bank ............ .
. Cleveland, OH

KeyBank National Association .
The Northern Trust Company Chicago, IL

584,049 |.

0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 420,022 | XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 420,022 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

420,022

XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.n (392,218) 4. i 370,672 7. (480,831)]  10. October. ... (948,406)
2. February...|.cooioniennne. (465,380) 5. (309,980) 8. (398,133) 11. November... ...1,824,880
3. March 1,794,397 6. 941,750 9. September 759,457 12.  December 420,022
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

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 ....evveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiais

.............................. 18,157,572

170,448

8309999999.

Subtotal - All Other Money Market Mutual Funds

18,157,572

170,448

18,157,572

Line
Number
1A

1C..$ ...

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeviiviiieieeen AK
3. Arizona WAZ |
4. Arkansas ..., AR [
5. California ......ccccevveiviiiiiiienn, CA | v
6. Colorado
7. Connecticut .......ccooeeveviiinieneee. CT o s
8. Delaware ........ccceevvvvcveecee. DE [ s
9. District of Columbia .................... DC | v
10.  Florida ......cccoevveiieiiicincinienee FL [l
11, GEOrgia oot GA [ ] s e i [ [
12, HaWaii oo HE ] e o e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA | ] e e [reere e [ e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31, NeW JErSeY ..cooeeeeneeeeeeeeneed N i | e [ [
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeveiiinnens RI |
41. South Carolina .......ccccceeveeneennene SC |ies v
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50. Wisconsin
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 415,021 400,748

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above)
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