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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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) ... [ 715,648,024 ..o oo 715,648,024 |............... 714,559,955
2. Stocks (Schedule D):

2.1 Preferred SLOCKS ...ttt e 1,000,000 | [ 1,000,000 |.ooevcveierenne 1,000,000

2.2 COMMON StOCKS ...ttt ettt e e e ee e eee e een e e 2,070,600 |..oovoeeeeeeeeeeeeeeeeeeees oo 2,070,600 |.....cccoveeeeee 2,069,400
3. Mortgage loans on real estate (Schedule B):

BT FIISTHENS ottt e 478,099 .. e 478,099 |..oieiine 520,069

3.2 Other than first lIENS..........oouiiiiceeeee e e [ [ [
4. Real estate (Schedule A):

4.1 Properties occupied by the company (less $ ..o

ENCUMDIANCES) ...ttt ssesesens [eoeseneeeenneeenas 4,958,670 |..ovoeeeeeeeeeeeeeeeeees e 4,958,670 ..o 5,350,341

4.2 Properties held for the production of income (less
S
4.3 Properties held for sale (less $

encumbrances)

encumbrances) ........cccveeereeniene
5. Cash($ .o 27,873,473 , Schedule E - Part 1), cash equivalents
[ J 26,421,706 , Schedule E - Part 2) and short-term
investments ($ ., Schedule DA) ............... ...54,295,178 |... ...54,295,178 |... ... 37,508,623
6. Contractloans (including $  .oveevvrerrrreieicceeene premium notes) ...... |-oeeeeenens 20,763,116 |....................... 133,641 |................ 20,629,475 |.coooeee. 20,809,297
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiiieieeeeeeeee s feee s [ [ [
8. Other invested assets (Schedule BA) ...........c.coorueuevereeeeeceeeeeeeeecee e ... 18,625,706 |.. ... 18,625,706 |.. 19,074,908
9. Receivables fOr SECUMLIES .........ciiuiiiiririiicceeeeee e e 1,100,000 | e 1,100,000 |.eoecveierccieieeee
10. Securities lending reinvested collateral assets (Schedule DL) .........cccccevvees | eiriiiiiiiiiiiiiiiiiiiins [ [ oee e
11.  Aggregate write-ins for iNVested @SSEtS ..o [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...covoviveveuceeeeieeiicieereiens oo 818,939,393 | 133,641 |.............. 818,805,752 |...oceve.... 800,892,593
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O S RO OO ROR PO
14, Investment income due and aCCTUE ............cuovururimruimeenineinieeeieieieeeieieseeas e 9,299,612 | o 9,299,612 | 9,205,610
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,543,598 | 3,012 | 1,540,586 |.....ccoovnveeee 1,360,131
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccoveveveiiievcieiieieeeeece e [eeeeeeeeeeens 58,661,694 |....oovoeeeeeeeeeeeeeees e 58,661,694 |............... 56,056,431
15.3 Accrued retrospective premiums ($  .....ooveeiiiciiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeereiinicnnne. ) creene e o e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ............cccvvcuvrveins oremiimniiiiiiiiiicciiciis o [oeeieie e oo
16.3 Other amounts receivable under reinsurance contracts ............cocceeveee foeeeeeeeeennn. 117,824 .o e 1,117,424 | 989,105
17.  Amounts receivable relating to uninsured plans ............ccccevieiiiiiiiinicniens e [ [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....c.cccceeeene 1,262,402 |...oooeeeeeeeeeeeeeees o 1,262,402 |..cooeee 1,184,143
18.2 Net deferred tax @SSeL ........ccirririiiicieiiee et [ 75,884,358 |......ccocvvnnne 64,051,968 |......ccoovnee 11,832,390 | 11,027,202
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccevveveveveveeeeeeeeieieeeieiees |oereeeeeeeeeeenens 1,515,104 [ o 1,515,104 | 1,821,924
20. Electronic data processing equipment and SOftWAre ............ccocoevevereeerenenen foovevccccnnns 2,579,712 | 2,579,712 oo e
21.  Furniture and equipment, including health care delivery assets
(B e ) et [ 87,240 | 87,240 | [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates .................cccocceveveevieenes foeveviiinicns 1,018,896 |...oveeeeeeeieeeeeeeees [ 1,018,896 |....cocvoveeeeceeeee
24. Healthcare ($ coeoevererereeeeeeeeeenes ) and other amounts receivable ...... [....ccccccenene. 21,887,742 |................ 21,872,432 ..o 15,310 oo 31,920
25. Aggregate write-ins for other than invested assets .............cccceceeeerereeeees foovecccccns 1,158,664 |.....ooeicccees [ 1,158,664 |.....ccoenve. 2,051,956
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .....c.cvveeiueueieirierereieiseseeseie e e 995,127,041 |................ 88,728,005 |................ 906,399,035 |.....c........ 884,820,167
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo o0 | ) ) SO USRS SO
28. Total (Lines 26 and 27) 995,127,041 88,728,005 906,399,035 884,820,167
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198.  Summary of remaining write-ins for Line 11 from overflow page ... fooririniniiiiiiiciiiciii oo oo [eosese s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Transferable state tax credits ..1,158,664 |. ..1,158,664 |. ..2,051,956
2502, e h et et et e e b et e e E et e eh et e e b et e s neeeanreesaneee s reeeae|oseeeeneeeeaneeenneeeneeenaneeean [ereeeiane e e e e e e e e e e e e s neeenan [oreeean e e et e e e e s e e e e ene [ree et e e e e
2501 O O PR ST PR OO
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooom e e
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 1,158,664 1,158,664 2,051,956




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 636,306,976 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................cc.cooovinenne. Modco Reserve) . 636,306,976
2. Aggregate reserve for accident and health contracts (including $ ... 18,161,049 |...
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  .............ccceoevvvovvnnno... Modco Reserve) ...... .o, 50,173,451
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 @nd 11) .....ccoovririnininiiniinininenenenesesesesesesesesesienss oo, 15,398,426 |oovevee. 21,484,035
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ......cccovviiiinininiiiienenenesesesesesesesesene oo 9,210,321 | 10,474,614
5. Policyholders’ dividends/refunds to members $ and coupons $
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.ocoovviiiviin. 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 $ ... 1,779,416 accident and health premiums (Exhibit 1,
Part 1, Col. 1, SUM OF INES 4 @NA T4) ... .ottt ettt et ettt e e teeeeeteeteeteeeeeseeseeseaseeseeseeneeneenesnesnessesnnss foooeiosisee 5,037,023 |.coooeies 5,423,642
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCelEed CONMTACES .......... ...
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 $ s
CEAR .ot ettt eres s snee s snenesnes o 12,037,755 | 9,673,873
9.4 Interest maintenance reServe (IMR, LINE B) ........oii ittt ettt ettt testesteseeseeesesaestesnesnesneanesnesnesnesnnsnnas |ooooesoseseen 15,271,447 .o 15,705,984
10. Commissions to agents due or accrued-life and annuity contracts $
LI 90,528 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 $
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 ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocoovvveeeennn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates ...........c.ccccceeiiiiiiiinnnnn,
24.05 Drafts outstanding ..........cccceeverieiienieiceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........ccccceveeierieniienene
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

610,143,049
. 18,486,959
50,024,759

. 11,108,407

22,355,621 24,650,004

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

815,684,057 800,278,299

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

815,684,057 800,278,299

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

2,500,000 2,500,000

.. 160,000,000
382,827,065

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.é-;;arate Accounts Statement) ........ 88,214,978 82,041,868

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 90,714,978 84,541,868

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 906,399,035 884,820,167

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

22,355,621 24,650,004

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

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
(O] e I ) TSSOSO PO TSSOSO TP PT PO SOURURPRPPPOON
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment INCOME, LINE 17) .......coueeuiiiiniririieeieieeene st esese e dreseeeneeeeeen 91, 199,042 L 30,822,518
4. Amortization of Interest Maintenance Reserve (IMR, LINE 5) ........cccccoiiirieieieieieieieresiieieie e esesesesesesssseseseseesesssssseeseneseseneneeenens 919,679 [, 864,891
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ......ccccvvvvvninininininicnec o 00,089,876 .o
7. Reserve adjustments 0N reiNSUrANCE CEAERM ...........cccuiiiiiiiiiiiiiii ettt ettt e s aeesaeesae e s e e nesnesana|eare e e b e et e st e s ns s e sreesreeans [oeesseessessreesreeeresreanennes
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 121,969 102,659
9. Total (Lines 1to 8.3) 540,211,865 548,043,560
10. Death benefits 179,025,420 |................ 197,842,551
11.  Matured endowments (excluding guaranteed annual pure endowments) .. 848,916 |... ...189,036
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) ............
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 ....ccvieiieiieiieiiieiiesieecieesieestee e enreeseeneenns
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 25,838,017 20,644,554
20.  TOtaIS (LINES 10 10 1) ..vviuiuiuiiiiiieieteteteret ettt ettt sttt bttt s s bbb s e s e st st e s s b et e s e se st e s e s sesebesese e se s esesebesesenensssssssesenesdoaeteterennnns 286,104,642 |............... 300,720,193
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, €0l 1) ottt ettt et nene e enesesnenennenes [ensnennnnennnes 41,830,300 [ 43,606,154
22.  Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) .....ccccceevevvrnrvneeceec v 1,000,492 | 1,047,627
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) 221,483,654 |............... 217,549,166
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 22,383,871 | 23,737,107
25. Increase in loading on deferred and uncollected premiums 6,319,728 |... 6,793,650
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 585,132,741 593,453,898
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . (44,920,876)|................ (45,410,338)
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) (44,920,876)................ (45,410,338)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (5,373,124) (4,404,395)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108Ses) (LiNE 31 MINUS LINE 32) .......c.ceuiuiiiiiiieieieteteeeeeee ettt s s ss e sessss s s s et (39,547,752)|....ccceenne (41,005,943)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 1 (excluding taxes of $ ....cccccvuvcunnee. 425,552 transferred to the IMR) 2 (110, 380)
35.  Netincome (Line 33 plus Line 34) (39,547,749) ..o (41,116,323)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 84,541,868 105,522,579
37.  Netincome (Line 35) (39,547,749) ..o (41,116,323)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (4,284)]..cccvverrnn 114,283
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets (11 273,848)
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ....uiiiiiiiiiiiieiieee e sie e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........oouiiiiiiiiiee ettt e e ssee e e e e e e e [
50. Capital changes:
50.1 PRI INM ..veeeetiieteieeeee ettt ettt et et te e se e eses e et eseeses e s es e s e s e s ese s ese st ese s s et e st et ene s en e s ese s ese s ese s ese st esentesensesenesenesesesesenseses ernt ettt et
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 ...........cccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccocveveveveucuceeeeieeie e 6,173,111 (20,980,711)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 90,714,978 84,541,868
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits
08.302. Miscel laneous income
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 121,969
2701. Penalties from regulatory authorities ...1,000
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

CASH FLOW

-
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12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations
Premiums collected net of reinsurance
Net investment income
Miscellaneous income
Total (Lines 1 through 3)
Benefit and [0ss related PaYMENES .........cocuiiiiiiiii e
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 $ .........ccccccevueee

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
T2 1 BONAS ...
12.2 Stocks
12.3 Mortgage loans
12,4 REAI €STALE ... s
12.5 Other invested assets
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ...............cc.cc....
12.7 Miscellaneous proceeds
12.8 Total investment proceeds (Lines 12.1 to 12.7)
Cost of investments acquired (long-term only):
T3 BONAS ... e
13.2 Stocks
13.3 Mortgage loans
13.4 Real estate
13.5 Other invested assets
13.6 Miscellaneous applications ..........cc.cccceeeeuenne
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 minus Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):
16.1 Surplus Notes, Capital NOES ...........oiiiiiiiee e
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities ..

16.5 Dividends to STOCKNOIAETS .........cccciiiiiiiiiiiiei e

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line

16.6)

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)
Cash, cash equivalents and short-term investments:

19.1 Beginning of year
19.2 End of year (Line 18 plus Line 19.1)

1 2
Current Year Prior Year

................ 438,050,536 |................424 231,579
................. 30,318,282 |................. 31,128,299
60,579,526 83,208,583
528,948,344 538,568,461
............... 265,485,210 |................287,949 614
................ 293,516,858 |................293,914 373
(4,869,312) (4,389, 143)
554,132,756 577,474,844
(25,184,413) (38,906,383)
................ 111,281,478 |................ 102,002,727
......................................................... 356,620
........................ 41,970 |........................ 39,521
....................... 437,659 |..................... 122,272
........................ (3,327) | (9,192)
................ 111,757,781 |............... 102,511,948
............... 110,026,825 |................. 89,699, 127
.......................... 1,200 |oovoeeieeeeeecee
................... 1,019,434
1,100,000 1,000,000
111,130,687 91,718,561
(155,119) (1,086,402)
782,213 11,879,788

...................... 148,693 |....coocverrerennnn. (2,687)
(6,459,938) 7,370,443
41,188,754 32,367,756
16,786,554 5,341,162

................. 37,508,623 |................. 32,167,461
54,295,178 37,508,623

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

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

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.cccoceinene. 447,428,799 |.oovevinee 256,661,828 |.......coevenvee. 94,535,935 [.o.oveiiiieiieieeiees e [ 96,231,036
2. Considerations for supplementary contracts with life contingencies ................
3.  Netinvestmentincome ...
4. Amortization of Interest Maintenance Reserve (IMR) .........cooceeiiiieniiiiinieceieenn.
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded ...........ccceeviiieeeeennnnes
7. Reserve adjustments on reinsurance Ceded .............ccooiiiiiiiiiiiiiiiiec e [ [ s [ e [eeee e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........cc.eeecureeriiieriiieniiieenieeesieenies [reesieeenieiiiecieeeieeen e [eeeriecsieeeieens [ [ [
8.2 Charges and fees for deposit-type Contracts ..............cccocvviiiiiiiiiiiiiiiiiiiiciiens e [ o [ [ .. XXX .
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevvrveveriererineeeee e 121,969 21,858 17,648 81,129 1,334
9. Totals (Lines 110 8.3) ..ccveveeruerieiriciricireieas 540,211,866 277,151,611 106,282,546 2,744,464 3,679 158,514,573 (4,485,008)
10, DEAth DENEMILS ......cuvieiiiiiiieciieict ettt eeeee [oaeneeienneieeas 179,025,420 |................ 118,724,317 | 60,301,103 ..o e o D 0.0 G S XXX vt e [
11.  Matured endowments (excluding guaranteed annual pure endowments) .. . 848,916 |.... .606,813
12, Annuity benefits ..........cciiiiiiiiii e [ eveeerereeens XXX ..
13.  Disability benefits and benefits under accident and health contracts . .. 67,700,610 |.... 10,000
14.  Coupons, guaranteed annual pure endowments and similar benefits ...........ccceceevviies oiiniiiiniiini s e ..
15.  Surrender benefits and withdrawals for life contracts .. 11,097,901 |.... ..7,380,534 |..
16.  GrOUP CONVEISIONS ...eereeiiiieiiaeeaaaiieeeeaeaaaneneeeaeaaneeneaeeaannnneeaaaannnes e e e K
17.  Interest and adjustments on contract or deposit-type contract funds . 1,598,777 |.... 192,778 |..
18.  Payments on supplementary contracts with life contingencies ...........ccccocvviriiiiiiines fooiiiiiiiiiiiciiiiees o o
19. Increase in aggregate reserves for life and accident and health contracts . 25,838,017 24,490,683 1,673,244 (325,910) XXX
20.  Totals (LINES 1010 1) .oueruiirieiiieiiiieienieie sttt e [eaenseseneeseeas 286,104,642 |................ 151,405,125 |..cooveveeeene 66,083,540 |.....ocoovvvreneee 1,183,518 [ v [ 67,432,459 |............... XXXKrvereieiens fooererieeieeeieeseeieees [
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(irECt DUSINESS ONIY) w...veeeeiieeeeeececece ettt n s [oeseeeenenenenenes 47,830,355 |..oovvveveveees 20,857,596 ..o 876,525 [ [ e 26,596,233
22. Commissions and expense allowances on reinsurance assumed .. e 1,009,492 ..o 1,002,907 e [ [ [ 6,590 |.
23. General insurance expenses and fraternal expenses.................... .221,483,654 |.... . 38,027,411 |.

.4
.. 22,383,871 |....
.6,319,728 |....

11,223,701 .

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...........ccoeviiiriiiiniiies foiiiiiiiiiiiiin s [ e sree e [oree e [ree e [eee s
27. Aggregate write-ins for deductions ... 1,000 ,
28.  Totals (LINES 20 10 27) .....cuiuiuiiiiicicieiee e 585,132,741 319,082, 127 119,506,434 1,260, 140 3,679 143,286,394 1,993,966
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNe 28) .........ccveveririerenierenieienisieesieesieesieeens |eeseeeiieennns (44,920,876)|......c.c.c.... (41,930,516)....ccvveeeee (13,223,888)|...ccvveveennnne 1,484,323 | [ 15,228,179 |eveieieeeceeceeceeins [ (6,478,974) ..o
30. Dividends to policyholders and refunds to members ...........cccceviiiiiiiiiniicniieneeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin€ 30) .........ccecvrueirieerieerieerieerieees foeeeeeiieeniens (44,920,876)|......c.c.c.... (41,930,516)....ccvveeeee (13,223,888)|...ccvcvevecnnnne 1,484,323 | [ 15,228,179 |eveieieeeceeceeceeins [ (6,478,974) ..o
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns (5,373, 124) (8,361,280) (2,317,142) 339,484 6,780,568 (1,814,753)
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) (39,547,751) (33,569,236) (10,906,746) 1,144,840 8,447,611 (4,664,221)
34. Policies/certificates in force end of year 917,667 524,114 226,674 210 518 166, 151 XXX
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits .......ccoooooviiiiiiiiiiiiiii [ 120,535 |ooveeiiciieies 21,758 | 17,648 | s e 81,129 [ e e
08.302. MisCellaneous NCOME ..........ccccuouiuiuciiiiiiiiiieiec et [oe e 1,434 | 100 e oo e [ [ [ 1,334 |
L0120 101 O O O O ) O ST TP TUUN OO
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cccvcviiiiiiiiis Joeienmiiiiiiieciieccieciiees [ [ o e [ [ [ |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 121,969 21,858 17,648 81,129 1,334
2701. Penalties from regulatory authorities ... o, 1,000 |- e [t [ [t [ttt [ 1,000 [ooeeieee e
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........ccccceiiviiiiiiins [oemniiniiiiiiiic s [ seniies [ enees | nnees e e e e eeees [oee e e e e s e nre e e [ere e e e e e e e [eee e e [ee e e e

2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 1,000 1,000




19

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 @ ..........cceecieeeeiuieeeiiieceeeecieeeeeee e e sneeeens |eeseeeenans 256,661,828 |.........cceene 61,647 |........... 243,395,287 |............ 13,112,909
2. Considerations for supplementary contracts with life contingencies ............ e e XXX b XXX e b XX el XX XK
3. Netinvestment income .20,000,637 .694,619
4. Amortization of Interest Maintenance Reserve (IMR) .... 555,495 19,005
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .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 ...

21,858 21,858

9. Totals (Lines 1t08.3) ... 277,151,611 647,490 262,124,235 13,738,306 641,579
10.  Death benefits 118,724,317 ... 105,772,312 |...
11.  Matured endowments (excluding guaranteed annual pure endowments) ..... |-..cccoeueennen. 606,813 |..cveeieeieeieiees
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 ..............cccceeeeinis
16.  GrOUP CONVEISIONS ...uvvvvvuvrriisisinttiussiissssssesssssssssaessassssassssaesasaaaesaaaaaaaaas [rreeeeeeesenssesasaaaananns
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 ... 24,490,683 (215,853) 25,395,561 188,547 (877,571)
20.  Totals (LINeS 1010 19) ..eeviuviiiiiiiiiiii it [oreeeeanes 151,405,125 |.....cevenene 188,363 |........... 138,738,785 |............. 10,965,469 |[.o.voeeeeiiiiiiiiies e 1,512,507 [ o e [ e e
21.  Commissions on premiums, annuity considerations and deposit-type

contract funds (direct business only) ....20,857,59%
22.  Commissions and expense allowances on reinsurance assumed ............... [oeoceiieenees 1,002,901 . O
23, General iNSUFANCE EXPENSES .......eeuveereerreerseeiseesseesseesessesssesseesseesseessees .. 132,560, 196 ... 127,106,682 |... .... 5,382,660 ...39,014 |....

..6,967,444 |.
..6,288,865 |.

6,665,475
6,662,796

... 282,267 |...
.. (373,453)

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

319,082, 127 581,065 300,672,699 16,257,140 1,571,223

members and federal income taxes (Line 9 minus Line 28) (41,930,516) ....66,425 |........... (38,548,464)|... ...(2,518,834) ... (929,644)]....
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) .......... |-oveeeueene (41,930,516 |-....ccvennnnd 66,425 |........... (38,548,464)|............. (2,518,834) |- e (929,6844) [.veeieiiiiiiies e [ [ s [
32.  Federal income taxes incurred (excluding tax on capital gains) ...... (8,361,280) 15,339 (7,656,973) (507,025) (212,621)
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) (33,569,236) 51,086 (30,891,490) (2,011,809) (717,023)
34.  Policies/certificates in force end of year 524,114 500,419 23,524 171

DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits ..................... ..
08.302. Miscellaneous inCOMme ...........cccocririurieriunieniiniiniininnnns
08.303.  .iiiiiiiiiiii e
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ....
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
(a) Include premium amounts for preneed plans included in Line 1 .......cooieeiiiiiiiinnnns
(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 s
(c) Individual and Group Credit Life are combined and included 0N ..oooiiiiiiii i page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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) (@) Risk Only
1. Premiums for life contracts ® .. 11,799,705
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income ..11,408,616
4. Amortization of Interest Maintenance Reserve (IMR) ... 315,534
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 ............ccccceeeriinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........ccccoeriiiiiiiiiiiiiiic s O O O O Ul RN
8.2 Charges and fees for deposit-type CONLraCES ...........cccoiieiiiiiiiiiniiiiiiiiiii e o seresisenies [oeseeiesisesisesesesesenes [oeseeseseesesisesessesesseseses [ereeseessesessesesseesseessnse [oessesessesessessseesseesseses  |oesesessesessssessssnssssnsesess |ouesessesessssessssessssesnssesns  foesesssseessesesseseneasensasens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 110 8.3) .... 106,282,546 93,644,420 12,638,127
10.  Death benefits 60,301,103 |..ccooieennee. 50,691,355 |.ccoeiiennnnn 9,609,748 ..o [ [ e [ nnee [oeeeerene e
11.  Matured endowments (excluding guaranteed annual pure endowments) 242,103 242,103
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 . .. 1,654,854
20.  Totals (LiNes 1010 19) w.ocvvieiiici e L., 66,083,540 | 56,337,966
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) 119,506,434 105,753,336 13,753,098
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (13,223,888) |...ccveenee (12,108,916) |-..veovevennee (1,194,971) [ e [ [ o [
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) (13,223,888) |...ccveenene (12,108,916) |-..vevevennee (1,194,971) [ e oo [ o [
32. Federal income taxes incurred (excluding tax on capital gains) .. . (2,317,142) (2,108,769) (208,373)
33.  Net gain from operations after dividends to policyholders, refunds to members and federal
income taxes and before realized capital gains or (losses) (Line 31 minus Line 32) (10,906,746) (10,000, 147) (906,599)
34. Policies/certificates in force end of year 226,674 206,929 19,745
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits .......ccoooooooiioiiiiiiiiieee e 17,648 .o 17,648 oo e e e e e e
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 17,648 17,648
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........cooeiiiiiiniiiniiiniiiins | [t sieessesisenisens |oeetesiseseseneeeseeneies [eeerieeesee s sieens |oeesieeseeese e sesennsenes [eeresieesieese s seiens |eeeesee s s s eeseeenes [oereeree s eenees |eeseeiee e es
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

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

Line 1

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

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

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

1. Premiums for individual 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 FEINSUIANCE CEAEBM ........uuuiiiiiiiiiiiiie ettt e e e e b ettt e e e e ettt e e e e e aabte e e e e e e aabee e e e e e eaabteeeeeeanstneeeesaansnnnees [oreeessinnneeeesssnnneeeesannnns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES ............ foeeriiiiiiiiiii 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). 2,744 464 53,586 43,858 2,647,020
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
LG €1 o THT oI o7 10 1YY 1o g O e A OO OO OO PP UTUTRU RO TP T TTOOPPPON
17.  Interest and adjustments on contract or deposit-type contract funds ...
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES ........ccuuurreeiiiiierieeeaiiirreeeeasiineeeesannes
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) 1,260, 140 4,252 45,232 1,210,656
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 1,484,323 [, IR < X IS U IR IO (1,374) e 1,436,364
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) .................... 1,484,323 [oooeeii, IR < X ISR OO OO UUNUNR IO (1,374) e 1,436,364
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 339,484 11,283 (314) 328,515
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) 1,144,840 38,050 (1,060) 1,107,849
34. Policies/certificates in force end of year 210 13 196 1
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiiiie ettt sneesnneesne [ esiiee st e e snesssree s e snes |oriee s srees [erree e es [eree e sae e e [eree e [ree e [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

Premiums for group annuity contracts
Considerations for supplementary contracts with life contingencies
Net investment income
Amortization of Interest Maintenance Reserve (IMR) ...
Separate Accounts net gain from operations excluding unrealized gains or losses ....
Commissions and expense allowances on reinsurance ceded
Reserve adjustments 0N reiNSUIANCE CEABM ...........iiiiiiiiiiiie ittt e et e e e e e bttt e e e e e bbbt e e e e e ab e bt e e e e e abaneeeeeannnneeeeeas
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES ............ foeeriiiiiiiiii e e i i | |
8.2 Charges and fees for deposit-type CONMTACES .........c.iiiiiiiiiiiiiii e e s e sbe e s saeessineesne |seteeessesenseeesnsesessesenees [onteeesiteeeiteseneeesnteeesirees [soseeesssessnseeessesensneennanees [oreeesisesensesensneensesenneees [oreeeiseeentes et e s e e e nreeens [resenee e e ey [ee e e e
8.3 Aggregate write-ins for miscellaneous income

ONOGOAND =

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 .....eeeiiiuiiiieeeiaiiiieeeseeiineeeeeesiieeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONINGENCIES ..........ccuiiiiiiiiiiiiiii e s ree s sees [oreeeenreeesre e e e s e e s sieees [oreeeitee e e s et e e eeeen [ore et e e e [eeeeee e e s e e enes [eeenreeeere e e s e e e s e enes [eereeenee e e e e e e nres |seaee e e e e e
19. Increase in aggregate reserves for life and accident and health contracts ....

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions .....

28. Totals (Lines 20 to 27) 3,679
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus LiN€ 28) ...........|iooeiiiieiiiiiiiieeeiiiiiiieeees |ereieieeeeeriiceeeessiieieeees |eesiiieeessssiieeeessssieeeees |oeesssiueeeaessssneeeeessssssnnees |oaeesssseeeeessansseneeseannsenes |oeeessasueeeeesannseeeeesannnnes [oeeeessnnnneeeeessannseeeeesannnnes
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) .......oouuiiiiiiiiiiii e
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 518 518

DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiuiiiiiiieeic e e e e e sneeenne [esinee e s e ssre s sreesines |enree s [
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo e E oo e oo h b e e e e e o b e e e e e e e e b e e e e e e s e as e e e e e s e b e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4
(Hospital & Medical)
2 3

10 1" 12 13

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

...96,231,036 |... ...96,125,304 |. 90,801

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or
losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded ..............coiiiieiiiiiiiieeiniiieeeeeene
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

ar N =

o

~

8.3 Aggregate write-ins for miscellaneous income .. 81, 129 ) ) 81 , 129 .
9. Totals (Lines 1 to 8.3) 158,514,573 158,314,795 129,371
10.  Death benefits .......cooeeiieeee e [ XXX... XXX XXX

. . XXX.
. XXX.
126,863

L XXX
L XXX... .
67,684,799

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 . L XXX.. - X XXX
19. Increase in aggregate reserves for life and accident and health contracts ... (325,910) (168,708) (39,421) (37,485),
20.  Totals (LINES 100 19) cueruiiurieirierieieeneeseeseeseeseeseeseeseeseeseeseeseeseeseeseesessees|ernseniens 67,432,459 ..o o [ B87,497 048 [ [ [ [ o oo e (33,334)[....ceennen (20,708).......cvv.... (10,547),

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 10 27) ...c.eiueiuiiiiieieeeie e e 143,286,394 143,273,546 2,3% (11,962), 22,415
29. Net gain from operations before dividends to policyholders, and 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) ..

38,027,411 |..
11,223,701

15,228,179 | o o 15,041,249 | s o o e [ [ 54,002 | 25,882 | 106,956

15,228,179 | o o, 15,041,249 ..o e o o e [ [ 54,002 | 25,882 | 106,956

32. Federal income taxes incurred (excluding tax on capital gains) 6,780,568 6,737,589 12,371 5,987 24,621
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) 8,447,611 8,303,660 41,720 19,896 82,335
34.  Policies/certificates in force end of year 166, 151 165,923 5 2 201

DETAILS OF WRITE-INS

08.301. Gain from utilization of transferable state tax credits ..
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .. X
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 81,129 81,129
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and Which COIUMNS Are AffECLEA.  ....eiii oo E e e e e e oo b e £ e e e o e b b e e e e e s e b e e e e e e s e b b e e e e e s s b b e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

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

9 10 11 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of prior year ..... .388,165,758 . 353,471,549 |.......... 13,506,306 |....ccovviieiriiriens o 10,333,929 |....
2. Tabular net premiums or considerations ..... 92,723,729 85,211,336 ... 134,798 |...
3. Present value of disability claims iNCUITed ...........ccccovviiiiiiiiiiiiiiiies [ [ [ [ [ [
4. Tabular INEErESt .....v.veeieieieieieiesesee et [eesenienne 17,945,090 |............... 368,706 |......... 16,502,962 |........ccc.. 677,911 [ [ 395,511
5. Tabular less actual reserve released ............ccccoeveviiiiiniinicniicnies e [ f e e [ f s [ o i [
6. Increase in reserve on account of change in valuation basis ......... | Joviiiiiiiiiiins Lo e [ [ [ o o e [ [
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEt PremMIUM FESEIVE ......ccuiiiiiiiiieiiie sttt siee e [reesieeirenie e e XXX vevveies e e foviiin s e e e e, XXX e foreeiiiis e
7. Otherincreases (net) . .
8. Totals (Lines 1to 7) ... R - 498,834,578 |.......... 11,260,226 |........ 455,185,847 |.......... 21,524,266 |.......covvinices o 10,864,238 ..o [ [ [ | o
9. Tabular cost ..........cccoeceeiennne ...47,753,249 |... ....271,977 |..........40,600,518 |.. 6,465,893 |... ...414,861 |...
10. Reserves released by death ............cccococeiiininrreeciecineseeen [ 28,580,793 072 ... 27,037,575
11. Reserves released by other terminations (Net) ...........ccceoeeveeeieins |reveeennens 9,844,005 |...ocoeneee. 62,057 |...oconce. 8,680,644 |...............596,651 | oo D04, TA [ e [ [ [ e
12.  Annuity, supplementary contract and disability payments involving
life CONtINGENCIES ....c..eoiiiiiiiiiee e [oresieniniinieeieeis [ [ [ [ [ [ [ [ e [ [
13.  Net transfers to or (from) Separate Accounts ............c.cccoeeiicnnis
14. Total Deductions (Lines 910 13) .....c.ccccvviiiciiiiiiiiiiiccnccce 86,178,137 622,105 76,318,738 7,829,413 1,407,880
15.  Reserve December 31 of current year 412,656,441 10,638, 121 378,867,110 13,694,853 9,456,358
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, current year ............c.ccccoevueus |reeeeee 320,581,968 |............ 9,787,6% |....... 300,276,800 |........... 2,885,158 | e 7,632,314 [ [ [eeeeeeenriieieee [ o o
17. Amount Available for Policy Loans Based upon Line 16 CSV 299,422,647 9,786,526 279,429,319 2,671,443 7,535,359

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 2022 OF THE COLONIAL PENN 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 PrOF YEAI ..........ccoccueueueeeeceeeeeeeeeeeeeeeeaeeesesesesaeseesesennaes [oreseeseeeenens 221,977,291 | 205,653,430 [...ooceceeeennne 16,323,867 [..eeeceeieeecceeriiies foereeeisirieeesiesrreeninies[rerere e eenees [erreire et nniens oeeeeeene e e e nneaenenne[rereeena e ee s
2. Tabular net premiums or CONSIAEIAtIONS ..............cccueueveveeececeeeeieeeeeceeaeeeesesesaeaesenas [reeeeeeeeeeeneeees 42,847,325 | 35,637,522 | 7,200,803 |-.eeeiicciceeieirineeieieies [eereeeneeiseeisesesseseaeeeenenes [orrreininesine s orteeeiee e nnsiseeins|rereeeesee et enns [ereseese et neees
3. Present value of disability claims incurred .
4. Tabularinterest ..o,
5. Tabular less actual reserve released ..............ccccccoeeiiennene
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (Net) ......cccccecereriieiieneeneeeeee e
8. Totals (LINES 110 7) ettt et e 274,978,567 |.....ovnce.e. 250,719,314
Q. TADUIAI COSL ...ueieeecececeeee ettt s et s e s s oo eeeneneeas 28,853,785 |..cveeeeiene 22,484,943
10. Reserves released by death ..........ccoeeeeeee. ...17,600,059 |... ...16,650,920 |...
11.  Reserves released by other terminations (NEt) ............ccccoievevevevevererceieeeeeeeeieas [eereneeereseeeeens 4,874,188 |.....coeee 4,275,167
12.  Annuity, supplementary contract and disability payments involving life
Lo 11T T=Y ot =Y 5 O g S O O OO RN RRUU SRRt
13.  Net transfers to or (from) Separate Accounts .
14.  Total Deductions (LINES 910 13) ...c.ecvvvveecieieececieeeeeeeee et 51,328,032 43,411,029 7,917,003
15. Reserve December 31 of current year 223,650,534 207,308,284 16,342,250
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YA ...........ccocvcveveveveverereeeeeeeeeieieseaens [ereeeeieeeens 160,364,880 |................ 156,213,614 |......ocoevee. L O L O U RS OO OO OOORPOTR RNOORR RO
17.  Amount Available for Policy Loans Based upon Line 16 CSV 148,486,000 144,642,235 3,843,765

(a) Indica

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.
(b) Individual and Group Credit Life are combined and included on

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Analysis of Increase in Reserves During the Year - Individual Annuities

NONE

Analysis of Increase in Reserves During the Year - Group Annuities

NONE

73,74



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1
Collected During Year

2
Earned During Year

1.1
1.2
1.3
21
2.1

U.S. Government bonds
Bonds exempt from U.S. tax ..
Other bonds (unaffiliated) ...

Bonds of affiliates
Preferred stocks (una

Preferred stocks of affiliates
Common stocks (unaffiliated)
Common stocks of affiliates

Mortgage loans
Real estate
Contract loans
Cash, cash equivalen

Derivative instruments .
Other invested assets

Aggregate write-ins for investment income ....
Total gross investment income

ffiliated)

ts and short-term investments

....372,009

Investment expenses
Investment taxes, lice
Interest expense

Depreciation on real estate and other invested assets
Aggregate write-ins for deductions from investment income
Total deductions (Lines 11 through 15)
Net investment income (Line 10 minus Line 16)

nses and fees, excluding federal income taxes

0901.
0902.
0903.
0998.
0999.

DETAILS OF WRITE-INS
Miscellaneous investment income

(289.007)|...

Summary of remainin

g write-ins for Line 9 from overflow page
Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above)

1501.
1502.
1503.
1598.
1599.

Summary of remainin

g write-ins for Line 15 from overflow page

Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

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

(9) Includes $

............ 1,346,

438,907 amortization of premium and less $

amortization of premium and less $

..... accrual of discount less $ ........................... amortization of premium and less $ ...........cccccoeeeene

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

accrual of discount less $ amortization of premium and less $

..... accrual of discount less $ ...........cccceueueeeee. @mortization of premium.

investment expenses and $

segregated and Separate Accounts.

............... 314,524 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

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

(h) Includes $ ... 7,841,387 interest on surplus notes and $ .......ccccceeeveucunne interest on capital notes.
(i) Includes$ ... 391,672 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 BONAS ........cccociiiiiierieiiniieniiens [oresienieiisiisiceieeiienies [oreeiieeiie e seenies [oreeienee s eies [oeeie e [
11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. ..910,017 |...
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 ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
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 O OO KRR URRUUR RSO ORRPURUI RSO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,

above)




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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
Uncollected

Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance ........cccc......
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4 )

Prior year (uncollected + deferred and accrued - advance) .|.............

First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........cccceeeenenne

Line 13.4 - Line 14
Collected during year:
16.1 Direct
16.2 Reinsurance assumed
16.3 Reinsurance ceded .

1,251,585 |...

35,514 573

101,502,014

.79,421,542

...115,860,534 |...

.33,155,758

105,641,995

82,694,776

.. 2,993,537
118,502,257

121,765,558

116,795,937

702,386,482

...358.698.994 | .

.. 12,444 ).
36,766,158 |...
... 337,166 |...
.36,428,992 |...

22,080,472 ...

22,947,219 | .

..93,429|...
... 363,192 |...
.. 121,495,794 |...

.. 4,699,857 |...

30,126,204

.............. 31,154,179

63,198,826

63,198,826
28,456,658

65,649,679

65,649,679

................ 2,007,844
82,733,814

.............. 84,664,493

82,058 875

............. 182,580,440

183,758,906

1,027,885 |..

30,007 511 |.

..94,106,338 |..

77,166 |
84,741,658 |
1,782,784 ..

(451,225)|..

...... 5,608,868

..5,608,868

...86,626 |...
..5,622,242 |...
... 10,698,988
... 10,698,988
16,221,231 |...
..... 4,916,551

... 11,304,680

862,121
...35,768,442

... 36,630,564

..1:123,660
... 36,506,904

...84,441,326

B 22,080,472 |
I 5,523,728
5,520,966 |.

(217,451),

107,803 |.
. 1,772,612 |.
Y R (1,664,809)

5,060 225 |
B 90,297 878

Line 15 + Line 16.4 .....ocoiiiiiiiiiieeeeereesesesese e e 475,424,931 , 266,717,781 woee [ 88,633,069

Prior year (uncollected + deferred and accrued - advance) .|............. 110,690,908 |........cccveeunene (1,498))....cvennnene 75,767,280 P PR (1,770,818)

Renewal premiums and considerations:

191 DIFCL ..ttt e 709,006,605 |......ccoevevveiirieiiiiies [ 189,791,286

19.2 Reinsurance assumed 707,990

19.3 Reinsurance ceded ... 345,122,378 |..cveiiicieiicciees o (451,225) , e 345,553,687

19.4 Net (Line 17 - Line 18) 364,734,023 61,647 190,950,501 83,231,255 86,732 90,403,887
TOTAL

Total premiums and annuity considerations:

20.1 Direct 814,648,600 |.......coovvveiieiiieiis [ 255,440,965 ... 94,555,852

20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 10.4 + 19.4)

368,069,597
447,428,799

... 849,796 |...

................. (451,225)

.. 707,990 |..

256,600, 180

94,535 935

B 368,500,906

96, 144,304
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EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

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

To pay renewal premiums ........c.ceceevieniienieneeneeneeseees
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):
23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed

23.3 Net ceded eSS aSsUMEd ..........cocvevevrieeeceereieieeeeens oo 18,784,930 [ [ e o e i e e [ 18,784,930 |...oveeeeeieieiieiceies oo
Single:

g T (=T ST =T g o= 7= 1= O 5 O O ) RO SO ISR RO URURURU RSN
24.2 ReiNSUranCe @SSUMEA ........cceeeeueeeiieeeiieeesieeessee e e esiiecsiiene [orreesiriessieessreesiiens |oereeeseineesineessneessees [eeerneesneeseneesreessee [oeesstneesinnessnressneeaes [oreersneesssneesinnessinnens |ooneessunessneessneessnes [oemineessmeesinnesainnessne foeessnnessnnessneesinnesare [rreessmeesssnensinnessineens [ooreessveeessneesinnensrnnes |oesneesinnessineessneeannes
BB L= 7= L= L= e Eot T o T o ) O O O O RO SO SRR RO UURURU RSN
Renewal:

25.1 Reinsurance €eded .............ococueveveiieeevereeiseeeeeeen e 41,800,947 ..o (88,206)].......cecvvene 97,443 | [ 4,812 | 3,679 | [ o 41,783,218

25.2 Reinsurance assumed ...........cocoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 1,009,492 |.. ....361,341 .... 641,560 |.... 270 | e 5,320 |..

25.3 Net ceded less assumed .............ccccccuevruevruercuennnns 40,791,455 (361,341) (729,766) 97,443 4,812 3,679 (1,270) 41,777,898

Totals:

26.1 Reinsurance ceded (Page 6, LiNe 6) ...........ccccoeees]oeieeeenns 60,585,876 |........ccvererrriicieins o (88,206)].......cecvvene 97,443 | o, 4,812 [ 3,679 [ [ [ 60,568,148 |........ooevereieiiieiees oo
26.2 Reinsurance assumed (Page 6, Line 22) .................. 1,009,492 361,341 641,560 1,270 5,320

26.3 Net ceded less assumed ............ccceevevveeceenesieeecns|oeesiennns 59,576,385 |......ccouvee (361,341)].cccovneee (729,766)|......ccovvenee 97,443 | [ 4,812 [ 3,679 [ (1,270) s [ 60,562,828 |........ooeveveieiiieieies oo
COMMISSIONS INCURRED (direct business only)

First year (other than single) . 28,569,328 20,589,493 375,115 | o e [ 7,604,720

513 ] [ O O O O RO P AU P RSO PR RO PROPRO OO

RENEWAE ......oviieiiiieiiicie et o 19,261,027 [ [, 268,103 |....oceceeeercicieins o e 1,411 | o o o 18,991,513 | oo
Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

Totals (to agree with Page 6, Line 21) 47,830,355 20,857,596 376,525 26,596,233




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

3.31 Other employee welfare
3.32 Other agent welfare

3.21 Payments to employees under non-funded benefit

plans

3.22 Payments to agents under non-funded benefit

plans

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

17,898,417

406 |....

160,242
181,231

07
8.806.996

731,564

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. B 2,895,006 [.....oovveeieeieiiiieine oo 2,694,100 |...ooviiiiiiiiiiiien [ e e 5,589,206
2. Salaries and wages ... .29,833,191 10,507,699 |.. . 40,472,452
3.11 Contributions for benefit plans for employees ......|............. 4,628,228 |....ocvoviieiiiiiies o 2,280,977 [ooecevevveeeieeiieine e 16,880 [ i 6,926,084
3.12 Contributions for benefit plans for agents ............|.....cccooiviiiiiiins feiiiiiiciiiiiieies oo 686,733 |.oeveeeeeeieieieies [ e [ 686,733

706,252
............ 8,496
1,653,315
...650,069

............. 1,133,227
...... 1,183,028

.. 14,458,036
...21,736

160,242
407,746

27, 436 978

10.  General expenses inCuUrred ...........cooooenvennenn |, 181,463,276 |.... ... 38,027,411 919,652 . @) ..222,403,305
11.  General expenses unpaid Dec. 31, prior year ....
12.  General expenses unpaid Dec. 31, current year ...
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv;
(o184 (=T 1 == T Y
15.  General expenses paid during year (Lines 10+11-
12-13+14) 181,401,099 38,532,580 (7,034) 919,652 220,846,298
DETAILS OF WRITE-INS
09.301. Investment advisory fees to affiliates 986,394 e e 9,332 |.. 731,49 |... ... 1,727,222
09.302. Other consulting and service fees ... . 16,912,023 ..8,797,664 .69 |.. . 25,709,756
09.303. .o [ e
09.398. Summary of remaining write-ins for Line 9.3 from
LT3[ T o T O O P O Y
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 17,898,417 8,806,996 731,564 27,436,978
(a) Includes management feesof $ ... 7,687,628 to affiliates and $  veeveeieiiiieiniee 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.ouuevveeeeeeeeeeenns $
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 ... 410,440
2. State insurance department licenses and fees ..1,751,487 |. 1,862,995
3. State taxes on Premiums ......cecveeerereeereeeeseeesseessineessseedessoieesnn 6,756,907 |.... 15,951,453
4.  Other state taxes, including $
for employee benefits (28,734)|.... SRR FNSRRURRRRURRURRR < BN KSR RRRRRUU RSSO 4,200
5. U.S. Social Security taxes ..........ccccceeeiviiiiiiiiiiiiiieeeeiiiii e 2,387,743 |.... 1,177,357 .. .. 3,574,552
6. Allothertaxes .................... 292,767 707,489 1,000,326
7. Taxes, licenses and fees incurred ... 11,160,170 |. 11,223,701 |.. .22,803,966
8. Taxes, licenses and fees unpaid Dec. 31, prior year ..........|............... 1,400,542 |.... e 1,508,836 |oovveeeiieeiiieeiiieees e o i 2,909,378
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 1,890,436 1,901,198 3,791,634
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 10,670,276 10,831,339 420,095 21,921,710
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.cvimiiiiiiiiii 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 .......eeeeeeiee e L e
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .........ccccccvvvvvvviniiiin R . BN ... Y ... WA BN ... B B ...
13.  Provision for deferred dividend contracts .................... SR NG .. BN ... BN ............ N . S N . BN ... 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 .......ccccceevveeevvieeeeeeencceeeeeeee . R ... . ...... . ...... . ... ]
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.
0100021.
0100022.
0100023.
0100024.
0100025.
0100026.
0100027.
0100028.
0100029.
0100030.
0100031.

0100032.

0100033.

0100034.

0100035.

0100036.
0100037.
0100038.
0100039.
0100040.
0100041.
0100042.
0100043.
0100044.
0100045.
0100046.
0100047.
0100048.
0100049.
0100050.
0100051.
0100052.
0100053.
0100054.
0100055.
0100056.
0100057.
0100058.

1958 €SO 2.50% NLP ...
1958 CSO 3.00% CRWM ..
1958 €SO 3.00% NLP ...
1958 €SO 3.50% CRWM
1958 €SO 3.50% NLP

1958 CET 3.00% NLP ...
1980 CSO 4.00% CRWM ..
1980 CSO 4.25% CRWM
1980 CSO 4.50% CRWM
1980 CSO 4.75% CRWM
1980 CSO 4.75% / 3.00% CRWM
1980 CSO 5.00% CRWM
1980 CSO 5.50% CRWM ..
1980 CSO 6.00% CRWM ..
1980 CET 4.00% NLP ....
1980 CET 4.50% NLP ....
1980 CET 4.75% NLP ...
1980 CET 5.00% NLP ....
1980 CET 5.50% NLP
1980 CET 6.00% NLP
2001 CSO 3.00% CRWM ..
2001 CSO 3.50% CRWM ..
2001 CSO 3.75% CRWM
2001 CSO 4.00% CRWM
2001 CSO 4.25% CRWM ..
2001 CSO 4.50% CRWM ..
2001 CSO 4.75% CRWM ..
2017 €SO 3.50% CRWM
2017 CSO VM-20 3.00% NPR

2017 CSO VM-20 3.50% NPR
Anticipated Mortality > 2017 CSO VM-20 3.00%
NPR
Anticipated Mortality > 2017 CSO VM-20 3.50%
Anticipated Mortality > 2017 CSO VM-20 3.75%
NPR
Anticipated Mortality > 2017 CSO VM-20 4.50%
NPR
Provision for Future Adverse Claim Experience

1941 §1 3.50% CRW ...
1958 CSO ANB 3.00% CRVM
1958 CSO ANXB 3.00% CRVM
1958 CSO ANXB 4.00% NLP ...
1958 CSO ANXB 4.50% CRVM
1958 CSO ANXB 5.50% CRVM
1958 CET ALB 4.00% NLP
1958 CET ALB 4.50% NLP
1958 CET ALB 5.50% NLP
1958 CET ALB 6.00% NLP
1961 CSI ANXB 3.50% CRVM
1961 CSI ANXB 4.00% CRVM
1961 CSI CET ANXB 3.50% NLP ..
1980 CSO ANB 50/50 4.00% CRW ...
1980 CSO ANB 50/50 4.50% NLP
1980 CSO ANB 50/50 5.00% NLP
1980 CSO ANB 50/50 5.50% NLP
1980 CSO ANB 50/50 6.00% NLP
1980 CSO ALB 4.00% CRVM
1980 CET ALB 4.50% NLP
1980 CET ALB 5.00% NLP
1980 CET ALB 5.50% NLP
1980 CET ALB 6.00% NLP

.... 140,646 |..
... 421,328 |...

................... 1,295,662

................... 2,329,257

..6,545

.4,328,863 |...

182,734,232 |

................... 2,537,874
89,132,515

................... 1,295,662
................... 2,329,257

.......................... 6,545

159,113 |..
................... 8,284,637

0199997

. Totals (Gross)

624,384,992

10,638, 121

395,710,831

218,036,040

0199998.

Reinsurance ceded

87,670

33,525

54,145

0199999.

Life Insurance: Totals (Net)

624,297,322

10,638, 121

395,677,306

217,981,895

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.

1971 |AM 7.75% / 5.75% Both
1971 GAM 7.75% / 5.75 Both ..
1983 A 7.00% Deferred
1983 A 7.00% / 5.25% Both ...
1983 A 7.75% / 5.75% Both
Deposit Admin Contracts (Various)

13,771,013
.. 7,263,069
..... 1,596, 144
... 23,902,487

................... 1,227,151

13,771,013
1,596, 144
23,902,487
................... 1,227,151

0299997.

Totals (Gross)

47,760,652

40,496,796

7,263,856

0299998.

Reinsurance ceded

47,760,652

40,496,796

7,263,856

0299999.

Annuities: Totals (Net)

0399998.

Reinsurance ceded

0399999

. SCWLC: Totals (Net)

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

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 3.50% NPR

139,102
.... 261,869
..994,707
....................... 811,343

0499997.

Totals (Gross)

6.524 277

4.317 257

2,207,020

0499998.

Reinsurance ceded

0499999.

Accidental Death Benefits: Totals (Net)

6,524,277

4,317,257

2,207,020

0500001.

1952 Disability Study with 1980 CSO 4.00% ...

.......................... 6,113

.......................... 5,179

0599997.

Totals (Gross)

6,113

5,179

0599998.

Reinsurance ceded

33

0599999.

Disability-Active Lives: Totals (Net)

6,081

5,179

12




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

5
Credit
(Group and
Individual)

0600001. 1952 Disability Study with 1958 CSO 3.00% .6,136 |...
0600002. 1952 Disability Study with 1980 CSO 3.00% ..... |oevecooioieiieiaeeee 27,104 [ oo
0699997. Totals (Gross) 6,136
0699998. Reinsurance ceded
0699999. Disability-Disabled Lives: Totals (Net) 48,877 6,136 42,741
0700001. Alternative minimum reServes ........ccoveees foveeesiireceerennnns 4,190 e [ B,190 oo [
0700002. Guaranteed insurability option reserves ....... [cccooiinnn. 5,233,198 [ o 1,819,499 [ o 3,413,699
0700003. Chronic and critical illness accelerated death

benefit reserves ....ooovcevviecceeeiececeeeeiens oo 34,519 | [ 34,519 [ o
0700004. Chronic and critical illness accelerated death

benefit reserves =20 NPR .....ccoooevieiiiicee | 153,332 | o 153,332 | v
0799997. Totals (Gross) 5,425,240 2,011,541 3,413,699
0799998. Reinsurance ceded
0799999. Miscellaneous Reserves: Totals (Net) 5,425,240 2,011,541 3,413,699
9999999. Totals (Net) - Page 3, Line 1 636,306,976 10,638, 121 402,018,320 223,650,534

(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

; Annuities $

Supplementary Contracts with Llfe Contingencies $

a mortality risk are Life Insurance $
Accidental Death Benefits $ .

. ; Disability - Active Lives $
Miscellaneous Reserves $ .........ccccooiviiiiiicinns .

121




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiii 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=PANETCTPATING vttt ettt ettt e ettt s s e et s et et et e s e s e se s es s et et et et e s eas s st e s et e s e s s s e s et sttt s e e s ananne
3.  Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceveiiiiiiinn 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.

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? ............ccccooeveenee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooeeiiiiiiiiiii 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 Identify 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: ...............cccccooiiiiiiiiii
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 AL = Lo RSP RURURTRR
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 e nes $
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 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ATE RESERVE

EXHIBIT 6 - AGGREG

Total

Comprehensive

2

Individual

Medicare
Supplement

Vision Only

Dental Only

Federal
Employees
Health Benefits
Plan

Title XVIII
Medicare

Title XIX
Medicaid

S FOR ACCIDENT AND HEALTH CONTRACTS ©

Credit A&H

1"

Disability
Income

12

Long-Term
Care

Other Health

© ®NODOA N~

ACTIVE LIFE RESERVE

Unearned premium reserves
Additional contract reserves (b)
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Reserve for rate credits
Aggregate write-ins for reserves ..

........ 24,832,094
........ 48,583,129

........ 24,818,814
........ 47,630,596

................. 2,667
............. 186,011

Totals (Gross)
Reinsurance ceded

a2

55,674,310

........ 72,449,410
55,579,971

............. 268,960

188,677
94,339

............. 508,175

Totals (Net)

17,740,913

16,869,439

268,960

94,339

508,175

CLAIM RESERVE
Present value of amounts not yet due on claims
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Aggregate write-ins for reserves

.......... 2,161,424

.......... 2,161,424

Totals (Gross)
Reinsurance ceded
Totals (Net)

N 2,161,424

.......... 1,741,287
420,136

.......... 2,161,424
.......... 1,741,287
420,136

TOTAL (Net)

18,161,049

16,869,439

689,096

TABULAR FUND INTEREST

519,957

457,222

30,291

26,249

0601.
0602.
0603.
0698.
0699.

DETAILS OF WRITE-INS

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

1301.
1302.
1303.
1398.
1399.

Summary of remaining write-ins for Line 13 from overflow page ....

TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DEfOre MEINSUIANCE ...........o. ittt ettt ettt et e e bt e s he e bt e bt e be et e enbeemeesneeeneesbeenbeens

Deposits reCeIVE AUIMNG T8 YEAI .......cc.iiiiiiiiie ittt ettt a bt a et e bt e bt e e bt e bt e bt et e e eb e ees e e et e e bt e ebe e e be e bt e bt et e et e e ebesenesaneebeenbeenbeens

Investment earnings Credited t0 the @CCOUNT ............o . ittt ettt e e et e e h e e sh e e s b e e b e e b e e a bt e a e e e a b e e aeeea e e sae e eaeebeebeenbeenbeenseannesnnennes

Other NEE CRANGE IN FESEIVES ...ttt ettt ettt h bbb bt bbb £ e b £ e b £ e h e eh £ eh 4 E £ £ E £ eh £ eE £ eh £ e h £ e E £ 4 E £ eE £ e E £ e h £ eh £ e h e e E £ e b e e b £ e b £ eh e eh £ e b e e b e e bt e bt e bt e bt ebeebeebeebeenes

FEeS aNd OthEr CRArgES @SSESSEA ......ccuiiiuiiiiiiitii ettt ettt a e h e e s h e sh e e b e e bt et e ea e e ea s e oa e e ea e e oa e e nh e e b e e a b e e a b e e a e e oA s e ea s e ea e e eh e e eb e e b e e nbeea bt embeamseemeeeaeesaeenneenseennean

STV 4 =T g o [T ol Eo o =TSRSS PSRRI

Net surrender Or WithAraWal PAYMENTS .........co.iiiiiiiiii ettt et e e et e e be e et e e bt e et eae e easeehe e eheeeh e e eb e e bt e bt e a st embeeateeaseeheeeheeebe e b e e bt enbeenseenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES .........c.uiiiiiiii ittt bbbt bt bbb e bbb £ e b e b e e b £ bt b £ e b e bt e bt e bt eb e e bt et e ebeebeebeebeeneene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) .....ccueerutriirieiieitie ettt sttt et sb et e saeesaeesaeesaeenaeas

Reinsurance balance at the beginning Of T YEAI ...........o e e e bt e e bt e b e et e et n e

Net Change iN FEINSUIANCE @SSUMEM ........ciiuiiiiiiiaie ittt ettt et e e bt e et e eeeaeesaeesaeess e e bt eabeea b e ea s e ea e e ea e e ea e e ea e e oh e e s e e m b e e a bt e a s e e a b e ea e e ea e e eheeaaeenbe e beenbeenbeanseannesnnennns

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitiet ettt ettt ae e et et e s h e b e e bt e bt e et e e a st e hb e e ae e eae e ea e e eb e e bt e b e et e e st e e as e e bt e sae e saeesb e e b e e b e e b e enneeas

Reinsurance balance at the end of the YEar (LINES 10+ 1 T=12) ... ittt e e he e he e e bt e s bt et e et e et e e ab e e et eaeeeaeeebeeebeebeebeenneenneaneeannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

................. 50,093,908

................. 10,000,000

................... 1,184,667

50,173,451

................. 50,024,759

................. 10,000,000

................... 1,183,518

50,173,451

........................ 69,149

(a) FHLB Funding Agreements:

-

SN O

Reported as GICs (Captured iN COIUMN 2) .......c.cviiriiirieieieieeeeesse e $ e 50,173,451
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiie e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooeiirininineneeeeees [T
Reported as Dividend Accumulations or Refunds (captured in column 5) .........cccccooeiiiniinicnnne B,
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccccceoviiniiiinnnnnns B
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ...ccccvvnenee 50,173,451




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

9l

Credit (Group and Individual) Accident and Health $

............................... , and Other Accident and Health $

420,136 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other
1. Due and unpaid:
1A DIMECE i s [ [ [ e e esre e [ nerrens [eeesre e s e e e e e srres [oreesrre e e ssneesrrennne eeree e e e s e e e neree s [eeeeee s e e e
1.2 Reinsurance assumed .....[...ccccvciiiiiniiiiniiies o i [ [ o [ [ e e [ [
1.3 Reinsurance ceded ..........[oooiiiiiiriiiiiiiiies o e [ [ enes e [ ee e nrrens [eeereenre e s e e srres [oreeerre s e e s e e srrenniee eeree e e s e e sreenrre s [eeereee s e
TANEt oo e o [ [ [ [ [ [ o [ [
2. In course of settlement:
2.1 Resisted ........ccevviniins 211 Direct ...oocoevviricieeen
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net ..o
2.2 0ther ...cccoeeveeieeee 2.21 DIr€CE .o 9,463,483 |....oooieeene e 4,948,261 |ooeeieeccrneiee [ | [ 2,359,611 | e 1,341 | e, 2,156,270
2.22 Reinsurance assumed ...[......c.ccccceuee. 335,499 .o 80,000 |.coveviiinnene 252,166 ..o [ e [ [ [ 2,723 oo [ 610
2.23 Reinsurance ceded ........[.ccoenen... L7 S O OO O S RO SRR KOO ORORUUN ISR USRI 1,702,214
224 Net ..o o 8,096,768 |.........cconvnn. 80,000 | (b) ........ 5,198,427 | (D) woveevreeireciriiins forereireeirieisecseeinas [(<) J T [(5) R 2,359,611 [ [(5) J 4,004 | (B) woeererrrriiieienne [(5) R 454,667
3. Incurred but unreported:
48,550,531 | [ 5,340,256 |-..ocviiriiieieiiniiie e [ [ 2,179,960 41,004,842
................... 313,336 217,141 eeeeeeeeneneene 11,595
32,351,888 | e AUABD |t [ [ [ 5,344 | e e | 32,342,060
16,511,979 [ 32,859 | (b) ..eee. 5,552,912 | (D) wrveereeiriirieins e [(c) JR (o) 2,174,617 | [(c) JESS—— 77,214 | (B) wovvvircreen (o) 8,674,377
4. TOTALS ..o 4.1 DIr€Ct ..o e 58,014,014 ..o [ 10,286,517 [.eeoeeccereeecees [ [ e 4,539,571 | [ 26,814 | o 43,161,112
4.2 Reinsurance assumed .....|.c..cocoorennnes 648,836 |......cccevenee 112,859 |.oovveee 469,307 [evveiiieieieieieiiees [ [ [ [oerer e e 54,464 | [ 12,206
4.3 Reinsurance ceded ..........Jccooenn. 34,054,103 |.oeoovoeeeeeeeeeeeeeee e LT O O OO IO - DR 7 S OO KOO OROOUUR OO AU 34,044 275
4.4 Net 24,608,747 | (a) 112,859 | (a) 10,751,339 81,278 9,129,043
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ inColumn2,$ . in Column 3 and $ in Column 7.
(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 Ordinary Life Insurance $ ... 6,136
Individual Annuities $  cvoveveeeeeeeeeeee , Credit Life (Group and Individual) $  .ccccviirieiiccirne ,and Group Life $  wevveerernnn 42,741 | are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $  ....cccooocuvicinicinicnnn.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other

Settlements During the Year:
1A DIFECE . [ 524,753,238 |...ovveeieeieinrcccennines e 119,450,080 |...ccvevveeee. 3,125,820 | e [ 65,135,941 |..coovviinnee. 1,254,283
1.2 Reinsurance assumed ... 1,629,706 |.... .370,301 e 71,935 [0 82,007 [ o [
1.3 Reinsurance ceded ...............)oceerennns 271,486,044 |.....coovviieeeeieens [ 237,500 | 3,157,827 [ [ [ 50,000 [ooviieiieeen 1,254,283 [ e o 266,786,440
TANEt e [CS) . 254,896,900 |.....ccooriveenene 370,301 | 120,384,515 oo o [t [ 65,085,941 [ oo 22,936 | [ 69,033,207
Liability December 31, current

year from Part 1:
2.1 DIr€Ct .o e 58,014,014 | o 10,286,517 [.oveeceieeeeeeccccceeies [ oo e 4,539,571 | [ 26,814 | [ 43,161,112
2.2 Reinsurance assumed 648,836 |.... ....469,307 |....
2.3 Reinsurance ceded ...............fooeeeercnnne 34,054,103 oo o B85 ... e s | 5,844 | e e o 34,044,275
24 Net oo e 24,608,747 | 112,859 | 10,751,339 [ oo oo [ 4,534,228 | e 81,278 | e 9,129,043
Amounts recoverable from

reinsurers December 31, current|

o= L USSRV URURTPTYY SRR 171,203 [ooeeeeeeeeecieeeeeeee o oeeeee et eieeies [eteteteie e sns [eeeeees et et ees e snesesenesene |oreteseees et e e eaenns [oesesenesesesesesesesenenesesenes [eseresesesessnes s st eseseseanses [eeseeeseseseseseses e enenenenens |orereseseieeennena 171,203
Liability December 31, prior year:
4. DIFECE .o [ 68,886,271
4.2 Reinsurance assumed ..........|.cccococoeeinennnnne 614,286
4.3 Reinsurance ceded ..... .. 37,541,907 |.... .
BANEL ..o [ 31,958,649
Amounts recoverable from

reinsurers December 31, prior

VAN it 199, 151 135,000 64,151
Incurred Benefits
6.1 DIreCt ...oveeeeeieeeeeeee e 513,880,981 ..o [ 117,754,451 ..o 3,125,820 |...oeoeeecccceeeeees e [ 60,598,827 |.....ccccvevveee 1,254,283 |.coeeeieeree 15,172 [ o 331,132,428
6.2 Reinsurance assumed ........... oo 1,664,256 |.....coceveneeen 397,573 | 1,234,905 | 32,007 | e [ [ e 11,567 e oo (11,791)
6.3 Reinsurance ceded ...............fooeeieens 267,970,291 |- e 45,800 |.ccevieiennne 3,157,821 | e [ 49,809 |..cooveinnnn 1,254,283 |.oeoeeieeeeecccceeeees oo [ 263,462,578
6.4 Net 247,574,947 397,573 118,943,557 60,549,018 26,739 67,658,059

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

...................... 606,813
606,813
242,103
242,103

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

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

(d) Includes $ oo 8,130 premiums waived under total and permanent disability benefits.

inLine 1.1, $

inLine6.1,and $ ..
inLine 1.1, $ oo 606,813
in Line 6.1, and $ 606,813
inLine 1.1, $ . 242,103
in Line 6.1, and $ 242,103

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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..........coiii e

Real estate (Schedule A):

4.1 Properties occupied by the company

4.2 Properties held for the production of INCOME...........ccviiuiiiiiiiieieceeeee e
4.3 Properties held for sale

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

(SCREAUIE DA) .ottt bbb bbbt bbb bbbt bbb bbb
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 1to 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)

................... 3,079,981
141,815

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

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

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

2501.
2502.
2503.
2598.
2599.

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

Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The financial statements of Colonial Penn Life Insurance Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the Pennsylvania Insurance Department ("Department”).

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

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

SSAP # F/S Page F/S Line# 2022 2021
NET INCOME
(1) Colonial Penn Life Insurance Company, State of
Pennsylvania basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $(39,547,749) $(41,116,323)
(2) State Prescribed Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(3) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(4) NAICSAP (1-2-3=4) XXX XXX XXX $(39,547,749) $(41,116,323)
SURPLUS
(5) Colonial Penn Life Insurance Company, State of
Pennsylvania basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 90,714,978 $ 84,541,868
(6) State Prescribed Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(7) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 90,714,978 $ 84,541,868

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, except those rated
NAIC class 6, which are stated at the lower of amortized cost or fair value, and perpetual bonds, which are
carried at fair value, not exceeding any currently effective call price. The Company does not utilize the
systematic value measurement method for SVO-Identified investments.

(3) Unaffiliated common stocks are carried at fair value.

(4) 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.

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

(6) Loan-backed bonds, structured securities and beneficial interests are stated at amortized cost using the interest
method, except for those rated NAIC class 6, which are stated at the lower of amortized cost or fair value. For
securities where collection of all contractual cash flows is probable, changes in currently estimated cash flows,
including the effect of prepayment assumptions, are accounted for using the retrospective method. For
securities that are not of high credit quality for which collection of all contractual cash flows is not probable,
significant increases in cash flow estimates are accounted for using the prospective method.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.  Summary of Significant Accounting Policies and Going Concern, continued

D.

(7) Properties occupied by the Company are carried at depreciated cost.

(8) Affiliated common stocks of insurance affiliates are carried at statutory equity. All affiliated non-insurance entities
are valued at the Generally Accepted Accounting Principles (“GAAP”) equity of the investee.

(9) The Company has minor ownership interests in joint ventures, which are classified as other invested assets on
the balance sheet. The Company carries these interests based on its proportionate share of the underlying
audited GAAP equity of the investee.

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

(11) 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.

(12) The Company has not modified its capitalization policy from the prior period.
Going Concern

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

Accounting Changes and Corrections of Errors

During 2022 and 2021, the Company did not record any material changes in accounting principles or corrections of errors.

A.

Business Combinations and Goodwill

During 2022, the Company did not acquire any other company accounted for as a purchase.
During 2022, the Company did not merge with any other insurance company.

During 2022, the Company did not participate in an assumption reinsurance agreement.
During 2022, the Company did not recognize any impairment losses.

The Company has no goodwill.

Discontinued Operations

During 2022, the Company had no discontinued operations.

A.

Investments

Mortgage Loans including Mezzanine Real Estate Loans
(1) No new mortgage loans were made in 2022. Fire insurance is required on all properties covered by mortgage

loans at least equal to the excess of the loan over the maximum loan which would be permitted by law on the
land without the buildings.

(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive
of insured, guaranteed or purchase money mortgages, was: 64.52 %

2022 2021

(3) Taxes, assessments and any amounts advanced and not included
in the mortgage loan total: $ — $ —
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

(4) Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a Mortgage Loan
Agreement:

®)

(6)

a. Current Year

1.

Recorded Investment (All)
(a) Current

(b) 30-59 Days Past Due
(c) 60-89 Days Past Due
(d) 90-179 Days Past Due
(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment
(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment
(b) Interest Accrued

Interest Reduced

(a) Recorded Investment
(b) Number of Loans

(c) Percent Reduced

Participant or Co-lender in a Mortgage Loan
(a) Recorded Investment

b. Prior Year

1.

2.

3.

Recorded Investment

(a) Current

(b) 30-59 Days Past Due

(c) 60-89 Days Past Due

(d) 90-179 Days Past Due

(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Interest Reduced

(a) Recorded Investment

(b) Number of Loans

(c) Percent Reduced

Participant or Co-lender in a Mortgage Loan
(a) Recorded Investment

$

Farm

0.00 %

0.00 %

Residential
Insured  All Other
$ — 3 —
$ — 3 —
$ — 3 —
$ — 3 —
0.00 % 0.00 %
$ — 3 —
$ — 3 —
$ — 3 —
$ — 3 —
$ — 3 —
0.00 % 0.00 %
$ — 3 —

Commercial
Insured All Other
$ — § 478,100
58 —  § —
5 — 8 —
$ — 8 —
0.00 % 0.00 %
$ — § 478,100
$ — § 520,069
5 — 8 —
5 — 8 —
5 — 8 —
0.00 % 0.00 %
$ — § 520,069

Mezzanine

$

0.00 %

0.00 %

Total

$ 478,100
$ _
$ _
$ _

0.00 %
$ 478,100
$ 520,069
$ _
$ _
$ _

0.00 %
$ 520,069

Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-lender Mortgage
Loan Agreement for Which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan:

a. Current Year

1.

2.
3.
4

With Allowance for Credit Losses

No Allowance for Credit Losses

Total (1 + 2)

Subject to a participant or co-lender mortgage
loan agreement for which the reporting entity

is restricted from unilaterally foreclosing on the
mortgage loan

b. Prior Year

1.

2.
3.
4

With Allowance for Credit Losses

No Allowance for Credit Losses

Total (1 +2)

Subject to a participant or co-lender mortgage
loan agreement for which the reporting entity

is restricted from unilaterally foreclosing on the
mortgage loan

$

$

$

$

$

Investment in Impaired Loans - Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and

Amount of Interest Income Recognized Using a Cash-Basis Method of Accounting:

a. Current Year

1.

2.
3.
4

Average Recorded Investment
Interest Income Recognized
Recorded Investments on Nonaccrual Status

Amount of Interest Income Recognized Using
a Cash-Basis Method of Accounting

b. Prior Year

1.

2.
3.
4

Average Recorded Investment
Interest Income Recognized
Recorded Investments on Nonaccrual Status

Amount of Interest Income Recognized Using
a Cash-Basis Method of Accounting
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued

)

®)

©)

2022 2021
Allowance for credit losses:

Balance at beginning of period — —
Additions charged to operations — —
Direct write-downs charged against the allowances — —
Recoveries of amounts previously charged off — —
Balance at end of period (a+b-c-d)

® o o T o

Mortgage loans derecognized as a result of foreclosure:

2022
a. Aggregate amount of mortgage loans derecognized $ —
b. Real estate collateral recognized —
c. Other collateral recognized —

d. Receivables recognized from a government guarantee of the —
foreclosed mortgage loan

Interest income on impaired loans is reported as collected when cash is received.

B. Debt Restructuring

The Company has no investments in restructured debt.

C. Reverse Mortgages

The Company has no investment in reverse mortgages.

D. Loan-backed Securities

(M

@)

©)

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

The Company did not record any other-than-temporary impairments (“OTTI”) 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.

The Company did not recognize any OTTI in 2022 as a result of an expected shortage of discounted future cash
flows to recover the amortized cost of the security on loan-backed bonds, structured securities and beneficial
interests owned at December 31, 2022.

Loan-backed bonds, structured securities and beneficial interests owned at December 31, 2022 that have not
been impaired with a fair value lower than amortized cost are summarized below by length of time that individual
securities have been in a continuous loss position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 5,251,213
2. 12 Months or Longer $ 2,523,731

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

1. Less than 12 Months $ 87,023,528
2. 12 Months or Longer $ 16,594,972

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 sell the investment
or it is more likely than not that circumstances will require the Company to sell the investment before recovery
occurs; (viii) 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; (ix) projections of, and unfavorable changes in, cash flows on structured securities including mortgage-
backed and asset-backed securities; (x) our best estimate of the value of any collateral; and (xi) other objective
and subjective factors.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company has no open repurchase agreements or securities lending transactions at December 31, 2022.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no repurchase agreement transactions accounted for as secured borrowing at December 31,
2022.

G. 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, 2022.

H. Repurchase Agreements Transactions Accounted for as a Sale

The Company has no repurchase agreement transactions accounted for as a sale at December 31, 2022.

I. 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, 2022.

J. Real Estate

(1

The Company did not recognize any impairment on its home office real estate. The Company does not have
any other investments in real estate.

The Company did not sell any real estate or classify any real estate as held for sale.
The Company has no plan to sell its home office real estate.
The Company does not engage in retail land sales operations.

The Company does not hold real estate investments with participating mortgage loan features.

K. Low-Income Housing Tax Credits (“LIHTC”)

The Company has no investments in LIHTC.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

L.

Restricted Assets

(M

Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

Current Year

3

Percentage

10

11

Total
General
Account

(G/IA)

G/A

Supporting
S/A Activity

(a)

Total Separate
Account (S/A)
Restricted
Assets

S/A Assets
Supporting
GI/A Activity

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Total
Nonadmitted
Restricted

Total Admitted
Restricted (5
minus 8)

Gross
(Admitted &
Nonadmitted)
Restricted to
Total Assets

Admitted
Restricted to
Total
Admitted
Assets (d)

a.

Subject to
contractual
obligation for which
liability is not shown

Collateral held under
security lending
agreements

Subject to
repurchase
agreements

Subject to reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse repurchase
agreements

Placed under option
contracts

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

FHLB capital stock

2,070,600

2,070,600

2,069,400

1,200

2,070,600

On deposit with
states

11,488,165

11,488,165

11,338,456

149,709

11,488,165

On deposit with
other regulatory
bodies

Pledged collateral to
FHLB (including
assets backing
funding agreements)

72,952,272

72,952,272

50,772,278

22,179,994

72,952,272

7.33 %

8.05 %)

Pledged as collateral
not captured in other
categories

Other restricted
assets

Total Restricted
Assets (Sum of a
through n)

$86,511,037

$

$

$ —

$86,511,037

$64,180,134

$22,330,903]

©»
|

$ 86,511,037

8.69 %

9.55 %

(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,
2022.

(3) The Company had no other restricted assets at December 31, 2022.
(4) The Company had no collateral received and reflected as assets at December 31, 2022.
The Company held no working capital finance investments at December 31, 2022.

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, 2022.

The Company had no investments in 5GI securities at December 31, 2022 and December 31, 2021.
Short Sales
The Company had no short sale transactions as of December 31, 2022.

Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 13 —
(2) Aggregate Amount of
Investment Income 949,475 $ —

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, 2022.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 2022 and 2021, 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, 2022.

Derivative Instruments

The Company has no investment in derivative instruments.

Income Taxes

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

follows:
(1
December 31, 2022

Ordinary Capital Total
a. Gross Deferred Tax Asset $ 95263209 $ 19,938 $ 95,283,147
b. Statutory Valuation Allowance Adjustment — — —
C. Adjusted Gross Deferred Tax Asset 95,263,209 19,938 95,283,147
d. Deferred Tax Asset Non-admitted 64,051,968 — 64,051,968
e. Admitted Deferred Tax Asset 31,211,241 19,938 31,231,179
f. Gross Deferred Tax Liability 18,741,363 657,425 19,398,788
g. Net Admitted Deferred Tax Asset (Liability) $ 12,469,878 $ (637,487) $ 11,832,391

December 31, 2021

Ordinary Capital Total
a. Gross Deferred Tax Asset $ 89,152,834 $ 19,953 $ 89,172,787
b. Statutory Valuation Allowance Adjustment — — —
C. Adjusted Gross Deferred Tax Asset 89,152,834 19,953 89,172,787
d. Deferred Tax Asset Non-admitted 59,849,076 — 59,849,076
e. Admitted Deferred Tax Asset 29,303,758 19,953 29,323,711
f.  Gross Deferred Tax Liability 17,791,622 504,887 18,296,509
g. Net Admitted Deferred Tax Asset (Liability) $ 11,512,136 $ (484,934) $§ 11,027,202

Change

Ordinary Capital Total
a. Gross Deferred Tax Asset $ 6,110,375 $ (15) $ 6,110,360
b. Statutory Valuation Allowance Adjustment — — —
c. Adjusted Gross Deferred Tax Asset 6,110,375 (15) 6,110,360
d. Deferred Tax Asset Non-admitted 4,202,892 — 4,202,892
e. Admitted Deferred Tax Asset 1,907,483 (15) 1,907,468
f.  Gross Deferred Tax Liability 949,741 152,538 1,102,279
g. Net Admitted Deferred Tax Asset (Liability) $ 957,742 § (152,553) $ 805,189
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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, 2022

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: 11,832,391 — 11,832,391
1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 42,121,444 — 42,121,444
2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 11,832,391

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 18,741,363 657,425 19,398,788
d. Deferred tax assets admitted as the result of
application of SSAP No. 101 $ 30,573,754 $ 657,425 $ 31,231,179

December 31, 2021

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: 11,027,202 — 11,027,202

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 40,233,656 — 40,233,656

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 11,027,202
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 17,791,622 504,887 18,296,509
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 28,818,824 § 504,887 $ 29,323,711

Change
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: 805,189 — 805,189

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 1,887,788 — 1,887,788

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 805,189
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 949,741 152,538 1,102,279
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 1,754,930 § 152,538 § 1,907,468
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

@)

4)

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

a.
b.

Total Adjusted Capital used in 9A(3)a.

Impact of Tax-Planning Strategies

a.

b.

1. Adjusted Gross
DTA

2. % of Adjusted
Gross DTA
Attributable to the
Impact of Tax
Planning
Strategies

3. Net Admitted
Adjusted Gross
DTA

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

B. The Company has recognized all deferred tax liabilities as of December 31, 2022.

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

(1)

Current Income Tax

@ ~0 a0 T

Federal
Foreign tax
Subtotal (1a+1b)

Federal income tax on net capital gains (losses)

Utilization of capital loss carry-forwards

Other

Federal and foreign income taxes incurred

2022 2021
Risk Based Capital Ratio used to determine Admitted Deferred Tax Assets 701 % 655 %
$ 85,551,870 $ 79,773,884
The Company did not utilize any tax-planning strategies during 2022 or 2021.
December 31, 2022 December 31, 2021 Change
Ordinary Capital Ordinary Capital Ordinary Capital
$95,263,209 $ 19,938 $89,152,834 $ 19,953 $6,110,375 §$ (15)
0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
$31,211,241 $§ 19,938 $29,303,758 $ 19,953 $1,907,483 § (15)
0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
The Company did not utilize reinsurance related tax-planning strategies.
2022 2021 Change
$ (5373,124) $ (4,404,395) $ (968,729)
(5,373,124) (4,404,395) (968,729)
425,553 236,778 188,775
$  (4,947,571) $  (4,167,617) $ (779,954)

(1c+1d+1e+1f)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
Compensation and benefits accrual
Pension accrual
10. Receivables - nonadmitted
11. Net operating loss carry-forward
12. Tax credit carry-forward
13. Other
99. Subtotal (sum of 2a1 through 2a13)

© © N oA WD

b. Statutory valuation allowance adjustment
c. Nonadmitted

d. Admitted ordinary deferred tax assets (2a99 — 2b — 2¢)

e. Capital
1. Investments
2. Net capital loss carry-forward
3. Real Estate
4. Other

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

Statutory valuation allowance adjustment
Nonadmitted

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

- JQ

(3) Deferred tax liabilities:

a. Ordinary
1. Investments
Fixed Assets
Deferred and uncollected premium
Policyholder reserves
. Other

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

1. Investments

2. Real Estate

3. Other

99. Subtotal (3b1+3b2+3b3)

o s wN

c. Deferred tax liabilities (3299 + 3b99)
(4) Net deferred tax assets/liabilities (2i — 3c)

December 31

2022 2021 Change

$ — § — § —
21,252,250 20,430,489 821,761
67,247,242 62,511,088 4,736,154
6,763,717 6,211,257 552,460
95,263,209 89,152,834 6,110,375
64,051,968 59,849,076 4,202,892
31,211,241 29,303,758 1,907,483
19,938 19,953 (15)
19,938 19,953 (15)
19,938 19,953 (15)
$ 31231179 $ 29323711 $ 1,907,468
$ — § — § —
216,319 219,508 (3,189)
12,642,479 12,057,478 585,001
1,359,898 1,813,197 (453,299)
4,522,667 3,701,439 821,228
18,741,363 17,791,622 949,741
657,425 504,887 152,538
657,425 504,887 152,538
19,398,788 18,296,509 1,102,279
$ 11,832,391 $ 11,027,202 $ 805,189

The change in net deferred income tax from December 31, 2021 to December 31, 2022 is comprised of the following:

Change in net DTA $ 5,008,080
Tax effect of unrealized gains (losses) (1,139)
Change in net deferred income tax $ 5,006,941
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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, 2022 were as follows:

Effective

2022 Tax Rate

Provision computed at statutory rate $ (9,242,978) 21.0 %
Dividend received deduction (4,134) — %
Amortization of interest maintenance reserve (192,293) 0.5 %
Non-admitted assets (455,457) 1.0 %
Other (59,650) 0.1 %

Total federal income tax expense (benefit) $ (9,954,512) 22.6 %

The federal income tax expense (benefit) is comprised of the following:

Tax on gain (loss) from operations $ (5,373,124) 122 %
Tax on current year capital gains (losses) 425,553 (1.0)%
Change in net deferred income tax (5,006,941) 11.4 %

Total federal income tax expense (benefit) $ (9,954,512) 22.6 %

E. (1)
(2)
(3)
Fo (1)
(2)

At December 31, 2022, the Company had no remaining operating loss carry-forwards.
At December 31, 2022, the Company had no remaining foreign tax credits.
At December 31, 2022, the Company had no remaining LIHTC.

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, 2022, the Company had no protective tax deposits on deposit with the Internal Revenue
Service under Section 6603 of the Internal Revenue Service Code.

The Company files a consolidated federal income tax return with its ultimate parent, CNO Financial Group, Inc.
(“CNQO”), and its subsidiaries, of which five are 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. Intercompany tax balances payable under the tax sharing
agreement are settled quarterly. The federal income tax recoverable at December 31, 2022 and 2021 of
$1,262,402 and $1,184,143, respectively, was receivable 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.

G. The Company has no federal or foreign tax loss contingencies for which it is reasonably possible that the total liability
will significantly increase during 2023.

H. 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.

During 2022 and 2021, the Company received surplus contributions from its sole shareholder, Conseco Life of Texas,
as follows:

(1) On December 29, 2022, the Company received a surplus contribution of $7,500,000 in cash.

(2) On September 29, 2022, the Company received a surplus contribution of $7,000,000 in cash.
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NOTES TO FINANCIAL STATEMENTS

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

(3) On June 30, 2022, the Company accrued a contribution to its surplus from Conseco Life of Texas of
$14,750,000. In accordance with SSAP No. 72 - Surplus and Quasi-Reorganizations, the Company reported the
amount receivable from parent as an admitted asset at June 30, 2022, after approval by the Pennsylvania
Insurance Department and receipt of the contribution on July 7, 2022 in cash.

(4) On March 31, 2022, the Company received a surplus contribution of $18,250,000 in cash.
(5) On December 30, 2021, the Company received a surplus contribution of $5,000,000 in cash.
(6) On June 30, 2021, the Company received a surplus contribution of $20,000,000 in cash.

Under an existing coinsurance agreement, Bankers Life and Casualty Company (“Bankers Life”), an affiliate,
assumes on an automatic basis an 80% quota share of the Medicare Supplement policies underwritten and issued by
the Company. The Company had ceded reserves of $55,579,971 and $54,510,856 at December 31, 2022 and 2021,
respectively, under this agreement. Premiums paid during 2022 and 2021 were $368,494,833 and $391,864,895,
respectively.

Under an existing coinsurance agreement, the Company cedes a block of annuity business through 100% indemnity
coinsurance to Washington National Insurance Company, an affiliate. The Company had ceded reserves of
$42,872,439 and $44,126,396 at December 31, 2022 and 2021, respectively, under this agreement.

C. The Company did not have any material transactions with related parties not reported on Schedule Y as of
December 31, 2022.

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

December 31, 2022 December 31, 2021
Receivable Payable Receivable Payable
Parent $ — $ — $ — $ —
Affiliates 1,018,896 2,733,923 — 3,398,914
Total $ 1,018,896 $ 2,733,923 § — § 3,398,914

E. Bankers Life provides paymaster services for commissions paid to agents contracted and appointed with the
Company in order to sell certain products underwritten and issued by the Company as well as Bankers Life field
employees who receive commissions on the sale of these products. The Company records reimbursement of
paymaster services as commissions. In addition, Bankers Life provides certain marketing and clerical services in
support of these products. Net expenses incurred for marketing and clerical services totaled $6,027,139 and
$15,933,088 in 2022 and 2021, respectively.

Effective January 1, 2021, the Company entered into an agency agreement with K.F. Agency, Inc. (“KF Agency”), an
affiliate and licensed insurance agency, pursuant to which KF Agency acts as an in-house independent marketing
organization that manages direct relationships with sub-producers that wish to sell the Company’s products. Under
this agreement, the Company pays commissions to the sub-producers and overriding commissions to KF Agency for
such sales. The Company incurred overriding commissions of $1,605,402 and $473,220 in 2022 and 2021,
respectively, under this agreement.

Under an investment advisory services agreement, 40|86 Advisors, Inc., an affiliate, manages the Company’s
investments and provides investment accounting services for which expenses totaled $1,717,779 and $2,189,036 in
2022 and 2021, respectively. 40|86 Mortgage Capital, Inc., an affiliate, provides origination and servicing for the
Company’s mortgage loans for which expenses totaled $9,443 and $10,994 in 2022 and 2021, 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 110% of direct and directly allocable costs plus a reasonable
charge for overhead. Expenses under this agreement totaled $92,746,738 and $90,689,050 in 2022 and 2021,
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.

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. At December 31, 2022, the Company did not have an investment in a SCA entity that exceeded 10% of admitted
assets.

J.  During 2022, 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.
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NOTES TO FINANCIAL STATEMENTS

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

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.

11. Debt
A. None
B. Federal Home Loan Bank (“FHLB”) Agreements
(1) Federal Home Loan Bank of Pittsburgh (“FHLBP”)

The Company is a member of the FHLBP. As a member of the FHLBP, the Company has the ability to borrow on
a collateralized basis from FHLBP. The Company uses these advances, which take the form of insurance
contracts structured as funding agreements, to earn incremental income in an investment spread strategy. The
current estimated borrowing capacity under this agreement is $50,000,000, as determined by the Company. The
Company is required to hold certain minimum amounts of FHLBP common stock as a condition of membership in
the FHLBP, and additional amounts based on the amount of borrowings.
All FHLB activity is included in the Company’s General Account.

(2) FHLB Capital Stock

a. Aggregate Totals

To1tal Ger?eral Sepgrate
2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ — $ — $ —
(b) Membership Stock - Class B 70,600 70,600 —
(c) Additional Activity Stock 2,000,000 2,000,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 2,070,600 $ 2,070,600 $ —
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 50,000,000 XXXXXXX XXXXXXX
2. Prior Year-end
(@) Membership Stock - Class A $ — 3 — 3 —
(b)  Membership Stock - Class B 69,400 69,400 —
(c)  Additional Activity Stock 2,000,000 2,000,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) $ 2,069,400 §$ 2,069,400 §$ —
(f)  Actual or Estimated Borrowing Capacity
as Determined by the Insurer $ 50,000,000 XXXXXXX XXXXXXX

b. Membership Stock eligibility for redemption as of December 31, 2022 is as follows:
Eligible for Redemption

1 2 3 4 5 6
Current Year Not Eligible 6 Months 1to Less
Membership Total for Less Than 6 to Less Than than 3to5
Stock (2+3+4+5+6) Redemption Months 1 Year 3 Years Years
1, Class A $ — $ — $ — 8 — — —
2. Class B 70,600 70,600 — — — —
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NOTES TO FINANCIAL STATEMENTS

11. Debt, continued

(3) Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date

1 2 3
Carrying Aggregate Total
Fair Value Value Borrowings
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 68,020,806 $ 72,952,272 $ 50,000,000
2. Current Year General Account Total
Collateral Pledged 68,020,806 72,952,272 50,000,000
3. Current Year Separate Accounts Total
Collateral Pledged — — —
4. Prior Year-end Total General and Separate
Accounts Total Collateral Pledged 61,979,649 50,772,278 50,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2
Amount Borrowed at
Carrying Time of Maximum
Fair Value Value Collateral
1.  Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 68,140,936 $ 74,367,769 $ 50,000,000
2. Current Year General Account Maximum
Collateral Pledged 68,140,936 74,367,769 50,000,000
3. Current Year Separate Accounts Maximum
Collateral Pledged — — —
4. Prior Year-end Total General and Separate
Accounts Maximum Collateral Pledged 66,293,383 54,799,895 50,000,000
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1 2 3
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
1. Current Year
(a) Debt $ — $ — — XXX
(b) Funding Agreements 50,000,000 50,000,000 — 50,173,451
(c) Other — — — XXX
(d) Aggregate Total (atb+c) $ 50,000,000 $ 50,000,000 — $ 50,173,451
2. Prior Year-end
(a) Debt $ — $ — — XXX
(b) Funding Agreements 50,000,000 50,000,000 — 50,024,759
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 50,000,000 $ 50,000,000 — $ 50,024,759
b.  Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — $ — —
2. Funding Agreements 50,000,000 50,000,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3) $ 50,000,000 $ 50,000,000 $ —

FHLB - Prepayment Obligations

Does the Company have prepayment obligations

under the following arrangements

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

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

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

13.

A. -

D.

Defined Benefit Plan

The Company provides certain health care and life insurance benefits under a postretirement plan for certain former
employees. The unfunded plan is closed to new participants. The liability was $85,796 and $86,519 at

December 31, 2022 and 2021, respectively, and was included in general expenses due and accrued. The Company
recorded expenses of $10,005 and $8,178 on the plan in 2022 and 2021, respectively.
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 2022 and 2021 totaled $1,620,382 and $1,186,803,
respectively.

The Company has accrued all postemployment benefits and compensated absences.

The Company does not sponsor a postretirement health care plan.

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

A. The Company'’s capital consists of 250,000 shares authorized, issued and outstanding, with a par value of $10.00 per
share.

B. The Company has no preferred stock outstanding.

C. The maximum amount of dividends which can be paid by Commonwealth of Pennsylvania life insurance companies
to shareholders without 30-day prior notice to the Department is the greater of statutory net income for the preceding
year or 10% of statutory surplus as regards policyholders at the end of the preceding year. Statutory net loss for
2022 was $39,547,749. Statutory surplus as regards policyholders as of December 31, 2022 was $90,714,978.
However, under Commonwealth of Pennsylvania insurance statutes, dividends may be paid only from earned surplus
without prior approval. The Company had an unassigned deficit as of December 31, 2022 of $454,612,087.

D. The Company did not pay any dividends to shareholders in 2022 or 2021.

E. See Note #13 C..

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

G. During 2022, the Company had no advances to surplus.

H. During 2022, the Company held no stock for special purposes.

. During 2022, the Company had no special surplus funds.

J.  As of December 31, 2022, the portion of unassigned funds (surplus) represented or reduced by cumulative unrealized
gains was $88,502.

K. Information on the outstanding surplus debenture is as follows:

1 2 3 4 5 6 7 8
Is Surplus
Original Issue |Note Holder | Carrying Value Carrying Unapproved
Item Date Interest Amount of a Related of Note Prior Value of Note | Interest and/
Number Issued Rate Note Party (Y/N) Year Current Year | or Principal
0601 10/31/2006 | Variable (a) | $160,000,000 Y $160,000,000 | $160,000,000 |$ 3,122,600
Total XXX XXX $160,000,000 XXX $160,000,000 | $160,000,000 |$ 3,122,600
(a) Generally the Three-Month LIBOR Rate + 4.0% (7.74% as of December 31, 2022)
1 9 10 11 12 13 14
Current Year Interest
Current Year Life-To-Date | Offset Percentage (not
Interest Interest including amounts paid
Item Expense Expense to a 3rd party liquidity | Current Year Life-To-Date Date of
Number Recognized Recognized provider) Principal Paid | Principal Paid Maturity
0601 $7,841,387 $135,593,786 —% $— $— 12/31/2036
Total $7,841,387 $135,593,786 XXX $— $— XXX
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13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations, continued

1 15 16 17 18 19
Surplus Note Were Surplus Note proceeds Is Asset Type of
Are Surplus Note payments subject to used to purchase an asset Issuer a Assets
payments administrative directly from the holder of the Related Received
Item contractually linked? | offsetting provisions? surplus note? Party? Upon
Number (Y/N) (Y/N) (Y/N) (Y/N) Issuance
0601 N N N N/A N/A
Total XXX XXX XXX XXX XXX
1 20 21 22
Principal Amount of Book/Adjusted Is Liquidity Source a Related
Item Assets Received Carrying Value of Party to the Surplus Note Issuer?
Number Upon Issuance Assets (Y/N)
0601 $— $— N/A
Total $— $— XXX

On October 31, 2006, the Company issued a surplus debenture for cash in the amount of $160,000,000 to its indirect
parent, CDOC, Inc. (“CDOC”), after approval by the Pennsylvania Department of Insurance. The principal amount is
due in a single payment on December 31, 2036. On September 1, 2015, after approval from the Pennsylvania
Insurance Department, an amendment was executed effective October 1, 2014 to provide for an annual interest
payment on September 30 of each year, beginning September 30, 2015 at a rate generally equal to the Three-Month
LIBOR Rate plus 4.0%, as determined as of two business days prior to the first day of each calendar quarter. Interest
shall be paid only out of the Company’s unassigned surplus or as otherwise approved by the Department. No interest
or principal payment may be made without prior approval of the Department. In the event of the insolvency,
bankruptcy, receivership, rehabilitation, conservatorship, reorganization, readjustment of debt, marshalling of assets
and liabilities, or similar proceedings, by or against the Company, or any liquidation or winding up of the Company,
whether voluntary or involuntary, repayment of the balance of the surplus debenture and any accrued interest then
due and owing to CDOC is subordinate to any policyholder, claimant and beneficiary claims as well as debts owed to
all other classes of creditors.

L., M. The Company has not restated surplus due to a quasi reorganization.

14. Liabilities, Contingencies and Assessments
A. Contingent Commitments

(1) As of December 31, 2022, the Company had $74,578 in standby equity commitments to joint ventures,
partnerships, and limited liability companies. There were no outstanding commitments or contingent
commitments to a SCA entity.

(2, 3) The Company has no contingent guarantees as of December 31, 2022.
B. Assessments

(1) The Company has established a liability for guaranty fund assessments on several insolvencies of $820,000.
This amount represents estimated obligations to state guaranty funds to provide for covered claims and other
insurance obligations of insolvent insurers, net of the estimated offset to future premium taxes. The period over
which the assessments are anticipated to be funded varies by insolvency and is difficult to predict.

The Company’s estimated probable recoveries of prior payments through premium tax credits totals $1,515,103
and is recorded as an asset. The period over which the credits are realized varies by state but typically ranges
from five to ten years.

2022
a. Assets recognized from paid and accrued premium tax
offsets and policy surcharges prior year-end $1,821,924
b. Decreases current year:
Premium tax offset applied 373,386
Change in accrual resulting from changes in liability —

c. Increases current year:
Recoverable assessments paid 64,474
Change in accrual resulting from changes in liability 2,091

d. Assets recognized from paid and accrued premium tax
offsets and policy surcharges current year-end $1,515,103
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14. Liabilities, Contingencies and Assessments, continued

3)
a. Discount Rate Applied: 3.50%

b. The Undiscounted and Discounted Amount of the Guaranty Fund Assessments and Related Assets by

Insolvency:
Name of Insolvency Guaranty Fund Assessment Related Assets
Undiscounted Discounted Undiscounted Discounted
PTNA and ANIC (1) $ 900,000 $ 665,000 $ 1,700,000 $ 1,400,000

(1) Penn Treaty Network America Insurance Company and American Network Insurance Company

The related assets in the above table include undiscounted paid assessments of $1,197,004.

c. Number of Jurisdictions, Ranges of Years Used to Discount and Weighted Average Number of Years of the
Discounting Time Period for Payables and Recoverables by Insolvency:

Name of Insolvency Payables Recoverables
Weighted Weighted
Average Average
Number of | Range of | Number of | Numberof | Range of Number of
Jurisdictions Years Years Jurisdictions Years Years
PTNA and ANIC (1) 50 2023-2035 9.0 43 2023-2035 4.0

(1) Penn Treaty Network America Insurance Company and American Network Insurance Company

C. Gain Contingencies

The Company has no gain contingencies.
Claims Related Extra Contractual Obligation (“ECQO”) and Bad Faith Losses Stemming From Lawsuits

The Company paid the following amounts during 2022 to settle claims related ECO or bad faith claims stemming from
lawsuits.

Direct
Claims related 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 2022.
(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 [ ]

The Company had no joint and several liabilities at December 31, 2022.

All Other Contingencies

(1) Kelley v. Colonial Penn Life Insurance Company is a purported California class action alleging violations of
California Insurance Code Sections 10113.71 and 10113.72. The Company continues to vigorously defend this
matter.
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, 2022 and 2021, the Company had no admitted amounts for assets covered by SSAP No. 6,

Uncollected Premium Balances, Bills Receivable for Premiums, and Amounts Due From Agents and Brokers, No.
47, Uninsured Plans and No. 66, Retrospectively Rated Contracts.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Leases
A. Lessee Leasing Arrangements
The Company does not have any lease obligations.
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.
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.

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

A. During 2022, the Company had no transfers of receivables reported as sales.

B. During 2022, the Company had no transfers and servicing of financial assets.

C. During 2022, 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.
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20. Fair Value Measurements

A. Assets and Liabilities Measured and Reported at Fair Value

(1M

@)

Fair Value Measurements at December 31, 2022.

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

Assets at fair value:
Common stock

Industrial and miscellaneous (unaffiliated) $ — $2,070,600 $ — § — $ 2,070,600
Cash equivalents

Exempt money market mutual funds 19,272 — — — 19,272

All other money market mutual funds 26,402,435 — — — 26,402,435
Total Assets at fair value $26,421,706 $ 2,070,600 $ — 3 — $28,492,306
Total Liabilities at fair value $ — 3 — — 3 — $ —
2022 Progression of Fair Value Measurements in Level 3

Total gains Total gains
Transfers | and (losses) | and (losses)
Balance at | into (out of) | included in included in Balance at
1/1/2022 Level 3 Net Income Surplus Purchases Sales 12/31/2022

Common stock
(Industrial and
miscellaneous -
unaffiliated) $ —1|$ —1|% —1|9% —1|9% —|$ —1|$
Total $ —1|% — 1% — 1% — 1% —1|$ —1|$

There were no transfers between levels in 2022.

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

®)
B-C.

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

As of December 31, 2022, the reported fair value of the Company’s investment in Level 2 common stock was
comprised of $2,070,600 of FHLBP common stock. The stock may only be issued, redeemed and repurchased
by the FHLBP at a price equal to its par value.

As of December 31, 2022, the reported fair value of the Company’s investment in Level 3 common stock
consisted of holdings with zero value. The Company measured the fair value of these investments based on
expected recovery.

As of December 31, 2022, the Company had no derivative assets.

As of December 31, 2022, the aggregate fair value of all financial instruments and the level within the fair value
hierarchy in which the fair value measurements in their entirety fall were as follows:

Type of Aggregate Admitted
Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds $ 633,687,622 $ 715,648,025 — $ 627,148,588 $ 6,539,034
Preferred stock 880,796 1,000,000 — 880,796 —
Common stock 2,070,600 2,070,600 — 2,070,600 —
Mortgage loans 459,134 478,100 — — 459,134
Cash 27,873,473 27,873,473 27,873,473 — —
Cash equivalents 26,421,706 26,421,706 26,421,706 — —
Contract loans 20,763,116 20,629,475 — — 20,763,116
Surplus debentures 13,334,846 17,360,385 — 13,334,846 —
Total Assets $ 725,491,293 $ 811,481,764 54,295,179 $§ 643,434,830 $ 27,761,284
FHLBP advances $ 50,345,035 $ 50,173,451 — $ 50,345,035 $ —
Total Liabilities $ 50,345,035 $ 50,173,451 §$ — $ 50,345,035 $ —
D-E.
None

21. Other Items

A. Unusual or Infrequent ltems

None

B. Troubled Debt Restructuring: Debtors

The Company had no troubled debt restructuring.

C. Other Disclosures

(1

@)

Assets with book/adjusted carrying values totaling $11,488,165 and $11,338,457 at December 31, 2022 and
2021, respectively, were on deposit with government authorities or trustees as required by law.

In August 2011, the Company was notified of an examination to be done on behalf of a number of states for the
purpose of determining compliance with unclaimed property laws by the Company and certain affiliates. Such
examination has included inquiries related to the use of data available on the U.S. Social Security
Administration’s Death Master File ("SSADMF") to identify instances where benefits under life insurance policies,
annuities and retained asset accounts are payable. The Company and affiliates provided information to the
examiners in response to their requests. A total of 42 states and the District of Columbia participated in this
examination. In November 2018, the Company and affiliates entered into an agreement for compliance with
laws and regulations concerning the identification, reporting and escheatment of unclaimed contract benefits or
abandoned funds (the "Global Resolution Agreement"). Under the terms of the Global Resolution Agreement, a
third-party auditor acting on behalf of the signatory jurisdictions compared expanded matching criteria to the
SSADMF to identify deceased insureds and contract holders where a valid claim has not been made. In May
2022, we received written notification that the exam is closed. As a result of the Global Resolution Agreement,
the Company incurred $21.8 million of expense in 2021.

D. The Company had no business interruption insurance recoveries.
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21. Other ltems, continued

E. Transferable and Non-Transferable State Tax Credits

(1) The table below summarizes the carrying value of transferable state tax credits gross of any related tax
liabilities and total unused transferable state tax credits as of December 31, 2022. The Company has no non-
transferable state tax credits as of December 31, 2022.

(2) The Company estimated the utilization of the remaining transferable state tax credits by projecting future

Description of Transferable State Tax Credits State Carrying Value Unused Amount
Catholic Education Credit - Arizona AZ $ 125,000 $ 125,000
AAA Scholarship Fund FL $ 1,000,000 $ 1,000,000
Motor Mart, LLC

Workforce Housing Tax Credit A $ 21,199 $ 22,918
Texas Historic Tax Credit

MPX TX Historic IFC, LLC ™ $ 12,465 $ 83,125
Total $ 1,158,664 $ 1,231,043

premium taking into account policy growth and rate changes, projecting future tax liability based on projected
premium, tax rates and tax credits, and comparing projected future tax liability to the availability of remaining

transferable state tax credits.

(3) As of December 31, 2022, the Company did not recognize any impairment losses related to write-downs as a

result of impairment analysis of the carrying amount for state transferable and non-transferable tax credits.

(4) State Tax Credits Admitted and Nonadmitted

a. Transferable $

Total Admitted Total Nonadmitted

F. Subprime Mortgage Related Risk Exposure

G.

H.

(M

4)

1,158,664 $ —
b. Non-transferable $ — 3 —

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.

The Company had no direct exposure through investments in subprime mortgage loans at December 31, 2022.

As of December 31, 2022, direct exposure through other investments in mortgage-backed securities are as

follows:
Book/Adjusted OTTI
Actual Carrying Value Fair Losses

Cost (excluding interest) Value Recognized
a. Residential mortgage-backed securites $ 10,260,714 $ 11,421,965 $ 11,641,140 $ —
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — —
e. Equity investment in SCAs — — — —
f.  Other assets — — — —
g. Total (a+b+ct+d+e+f) $ 10,260,714 $ 11,421,965 § 11,641,140 $ —

The Company does not write Mortgage Guaranty or Financial Guaranty insurance.

The Company had no retained assets at December 31, 2022.

Insurance-Linked Securities (ILS) Contracts

None

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

None

22. Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, February 28, 2023. No
material subsequent events have occurred which would require an adjustment or disclosure.
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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. If yes, 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

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? $0

B. Uncollectible Reinsurance

During 2022, the Company did not write off any reinsurance balances due.
C. Commutation of Ceded Reinsurance

During 2022, 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 2022, the Company did not cede business to any certified reinsurer.

(2) During 2022, 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
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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 2022, 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, 2021 were $10,918,913. As of December 31, 2022, $9,063,686 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are
now $568,576 as a result of revised estimates of unpaid losses and loss adjustment expenses. Therefore, there has been
a $1,286,652 favorable prior year development since December 31, 2021 to December 31, 2022. This development is
generally the result of ongoing analysis of recent loss development trends. As additional information becomes known on
individual claims experience, the original estimates are adjusted accordingly. 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.

Premium Deficiency Reserves

Premium deficiency reserves as of December 31, 2022 were as follows:

1. Liability carried for premium deficiency reserves $0
2. Date of the most recent evaluation of this liability December 31, 2022
3. Was anticipated investment income utilized in the calculation? Yes 0 No M

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) Extra premiums are charged for policies issued on substandard lives. These extra premiums are in addition to the
gross premium for the true age. Mean reserves are determined by computing the regular mean reserves for the plan
at the true age and holding, in addition, one-half of the extra premium.

(3) As of December 31, 2022, the Company had $236,462 of insurance in force in which the gross premiums were less
than the net premiums according to the standard valuation set by the Commonwealth of Pennsylvania. Reserves to
cover the above insurance in force totaled the gross amount of $4,190 at year-end and are reported in Exhibit 5,
Miscellaneous Reserves section.

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

(5) 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 2022 are insignificant.
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics

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

Life or Disability Contingencies as of December 31, 2022.

A

()

INDIVIDUAL ANNUITIES:

General
Account

Separate
Account
with
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) 1,596,144

Not subject to discretionary withdrawal 38,900,652

1,596,144

38,900,652

— %

3.9 %

96.1 %

Total (gross: direct + assumed) 40,496,796

Reinsurance ceded 40,496,796

40,496,796

40,496,796

Total (net) (3)-(4) $ _

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

GROUP ANNUITIES:

General Account

Separate
Account with
Guarantees

Separate
Account
Nonguaranteed

Total

100.0 %

% 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 7,263,856

7,263,856

— %

— %

100.0 %

Total (gross: direct + assumed) 7,263,856

Reinsurance ceded 7,263,856

7,263,856

7,263,856

Total (net) (3)-(4) $ _

Amount included in B(1)b above that will
move to B(1)e for the first time within the
year after the statement date: $ —
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics,

continued

C.

)

DEPOSIT-TYPE CONTRACTS
(no life contingencies):

Separate
Account with
General Account Guarantees

Separate
Account
Nonguaranteed

Total

% of Total

Subject to discretionary withdrawal:
a. With market value adjustment $ — 3 —

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

c. At fair value

— %

— %

— %

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

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

Not subject to discretionary withdrawal 50,239,797 —

50,239,797

— %

— %

100.0 %

Total (gross: direct + assumed) 50,239,797 —

Reinsurance ceded 66,346 —

50,239,797

66,346

Total (net) (3)-(4) $ 50,173,451 $ —

$ 50,173,451

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

$ —

Life & Accident & Health Annual Statement:

[N

(
2
3
(4

) Exhibit 5, Annuities Section, Total (net)

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

)  Subtotal (1+2+3)

Separate Accounts Annual Statement:

6
®6
7
®

) Exhibit 3, Line 0299999, Column 2
)
)

)
(9) Guaranteed interest contracts
0
1
2

Exhibit 3, Line 0399999, Column 2

—_

Policyholder dividend and coupon accumulations

Policyholder premiums
(10) Other contract deposit funds

(11) Subtotal (5+6+7+8+9+10)
(12) Combined Total (4+11)
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Amount

50,173,451

50,173,451

50,173,451

100.0 %



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Account Value Cash Value Reserve
A. General Account
(1) Subject to discretionary withdrawal,
surrender values, or policy loans:
a. Term Policies with Cash Value $ 7,282,442 19,326,510
b. Universal Life 8,347,423 8,347,423 9,460,365
c. Universal Life with Secondary
Guarantees — —
Indexed Universal Life — —
e. Indexed Universal Life with Secondary
Guarantees — —
f.  Indexed Life — —
g. Other Permanent Cash Value Life
Insurance 468,171,887 591,106,098
h.  Variable Life — —
i.  Variable Universal Life — —
j. Miscellaneous Reserves — —
(2) Not subject to discretionary withdrawal or no
cash values
a. Term Policies without Cash Value XXX XXX 4,492,018
b.  Accidental Death Benefits XXX XXX 6,524,277
c. Disability - Active Lives XXX XXX 11,292
d. Disability - Disabled Lives XXX XXX 48,877
e. Miscellaneous Reserves XXX XXX 5,425,240
(3) Total (gross: direct + assumed) 8,347,423 483,801,752 636,394,677
(4) Reinsurance Ceded — 87,703
(5) Total (net) (3) - (4) $ 8,347,423 483,801,752 $ 636,306,975
B.-C. None

D. Life & Accident & Health Annual Statement:

RN

Exhibit 5, Life Insurance Section, Total (net)

(1

(2) Exhibit 5, Accidental Death Benefits Section, Total (net)
(3) Exhibit 5, Disability - Active Lives Section, Total (net)
(4) Exhibit 5, Disability - Disabled Lives Section, Total (net)
(5) Exhibit 5, Miscellaneous Reserves Section, Total (net)
(6) Subtotal (1+2+3+4+5)

Separate Accounts Annual Statement:

(7) Exhibit 3, Line 0199999, Column 2
(8) Exhibit 3, Line 0499999, Column 2
(9) Exhibit 3, Line 0599999, Column 2
(10) Subtotal (7+8+9)

(11

1
11) Combined Total (6+10)

Amount

624,297,322
6,524,277

11,259
48,877

5,425,240
636,306,975

$ 636,306,975

19.26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

34. Premium and Annuity Considerations Deferred and Uncollected

35.

36.

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2022 were as follows:

Type Gross Net of Loading
1. Industrial $ 14,656 $ 9,954
2. Ordinary new business 31,154,112 1,132,656
3. Ordinary renewal 84,738,754 40,862,668
4. Credit Life — —
5. Group Life 42,239,391 18,084,974
6. Group Annuity — —
7. Totals (1+2+3+4+5+6) § 158,146,913 $ 60,090,252

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, 2022 and 2021
was $118,427 and $262,712, respectively. The Company incurred $1,310,653 and paid $1,454,939 of claim adjustment
expenses in the current year, of which $340,320 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.

19.27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 =Y TSSO Yes [ X1 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 [ X1 No [ NAL ]
SHALE REGUIGTINGT ...ttt e s e st e s et e st e s e s e e a e e st e st e et e a s e At e Rt e st e a e e Rt e Rt et et ettt ettt et et n e Pennsylvania
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......covovvriiieueieiiiiirisisise ettt besenan 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. ..........cccceveiiicicicnenne 0001224608
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]
I V@S, AAEE OF CRANGE! ...ttt bbb b bbbt E b b E e E b £ E e E e E £ E e E bR bRt b b e bR Rt bbbt bbb e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiciciciee 12/31/2018
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). ... 07/22/2020
By what department or departments?
PENNSYIVANIA ...ttt b ettt ettt a bbbt e b b e e b e e E e e b e e e et eh e R bR R e bR e e R bt e e bt e e b e e e s bt e b e re e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeececeeteeeteeeeeaeeeteseses s aeaeseses s s ssseseses s s ssaseesesasssassssesesasssassssesesasssssnsesesassssansssssasnananeeen Yes [ ] No[ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ............c.coooiiiiiiiiiicicceeeee Yes[ ] No[ N/AT X1
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 NEW DUSINESS? ... Yes [ X] No[ ]
4.12 renewals? ........cccoceiviennnnn. . 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? .......ccoiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt Yes[ 1 No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiicics 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? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas 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? ..........cc.ccocvvvniiiiinencs Yes[ 1 No[X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe 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

20
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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? ... Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

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

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

1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Bankers Life Securities, INC. ..cooieeoeoeieeeiceeeee e Chicago, L oo oo oo oo ... YES....
Bankers Life Advisory Services, Inc. Chicago, IL .... . YES...
Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiuiiiieeceeeeeeeeeeee e eeeeee e eneeaeae e Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard’s CAPItAl TUIE? ............ccccuovoveecuceeeeeeeeeeeeeeeeeteeeesaeaetese s s sasseeesesesasasseseses s s assstesesssssssssesessasassssesasssassnsesasanasanansasanas Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers LLP, 101 W. Washington St., Suite 1300, Indianapolis, IN 46204 .............cccoiiiiiiiiieeeee 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
law or regulation? ..
If the response to 10.

Yes[ ] No[X]

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

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....

If the response to 10.5 is no or n/a, please explain

The Company is an indirect wholly-owned subsidiary of a SOX compliant €ntity. ...........cooiiiiiiiiii e

What is the name, address and affiliation (officer/femployee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Marvin R. I. Puymon, FSA, MAAA - Appointed Actuary, 11825 N. Pennsylvania Street, Carmel, IN 46032, Appointed Actuary of Colonial Penn

Life Insurance Company .

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 ... JDM Partners Tempe Arizona Core Fund IV LLC

12.12 Number of parcels involved

] N[ 1 NALX]

Yes [ X] No[ ]

12.13 Total book/adjusted carrying value 1,232,541
If, yes provide explanation:
Limited liability and limited partnership companies with real estate investments as reported on Schedule BA, Part 1. ...
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the Year? ..o . Yes[ ] No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes [
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? ...............ccoceevirierereesiiicesereenns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;

d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

] N[ 1 NAT ]

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

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).

20.1



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 BANK LISE? ...ttt ettt ettt ekt h e E £ E £ R e H k£ R E £ e E e R e SR e £ R R £ R e £ R R e e b et b e e b et h e bt b et na et ne bttt 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

A= I0= o LI OO 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= o L1 OO 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 12O 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)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans 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) ......ccccooviovioeiiiiieeene 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) ......cccooviiioeiiiiineens 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 STAEMENE? .............c.c.cvccceeeeeee ettt caeee et s s ae st eesasae s et ssasssseses s sasasseses s s ansssssesessassssssssassssssessesannans Yes[ 1 No[X]
21.2  If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovveeevveeeneennn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ...c.ooveiiciiciieeeceeee e
22.1 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 == 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)............cccccevvevierverenenns Yes [ X] No[ ]

20.2
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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. ...v.viectiieti ettt ettt sttt st e bt e te e teseebes e et esesaesesaesesees e e eses e s ese e s ese e s eseeseseese s e e s ens e s ene e R ese e s ese e aese e s e s e s ebe s eseneeseneeseseeseseesesessesensesensesenensens B e
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiii R
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 s e s s e s e s e s s 2 es 2 ee e e s s s e s e s e s e 2 e s e e s e s e s e s e s e s e s e s s s s ensesns s s esneen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoevierierieienieneieees 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.vveeeeeeceeee ettt ettt s s ae et s s s s e e et et es s s seeeees s s ssanseses s s ssssseseses s sssnsesesas s assssesesasansnansnsesasnanananen 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. .........ccccoceiiiiiiiiinennceeeeeee L XTSRRI
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. .........cocoiiiiiiiiii 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). ........ccceuiiiiiriiereiiiieieseieteiee sttt s ssese st sssss bttt ss st sessssssssesesessssnsnsesasas 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 ............ccccceevennenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.ccoovviiiiininnnn. § s
26.27 FHLB Capital Stock 2,070,600
26.28 On deposit with states ... 11,488,165
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 e Yes[ ] No[X]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceeiviiiiiiinnnn. Yes[ ] No[ 1 NA[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 QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
FOIOWING: v.veveeeevtieieeeetete ettt et s st s s s s e s s s ss s e s et e s se s et e s s s e s et a2 s s e st et s st b s e s At A et et s et s et s et s st en e 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? ......oeceveeeecececeete e ceceeeeteee e caeaet et e s saeaeseses s sasseseses s sssesesesesssssssssses s s ssssseses s s sssssseesesasasssansesesssnsssneesessanansnensanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........coiiiiiiie ettt a e et e e e eneesaeenaeenes S e
29. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian's Address
The Bank of New York Mellon .. 240 Greenwich Street, New York, NY 10286
The Northern Trust Company .... 50 South LaSalle Street, Chicago, IL 60603
Federal Home Loan Bank of Pittsburgh ... 601 Grant Street, Pittsburgh, PA 15219

20.3



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
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.ccoovvvvninncnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
40186 AdVISOrS, INC ..oiiieiiiiieieiccet e 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?..........ccoviriirriieeieeirrrsee 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.ovvereceienennnseeeene 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 549300WH22311QWWQ0D59 . 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)])? «vvevrrueeeeereeeeeeeeeeeeeeeeeeaeseeeseseseesesesesesesesssassesesesssnaees 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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31.

314

323

331
33.2

34.

35.

36.

37.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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 .ot [ 715,648,015 |.......cccene 633,687,660 |............... (81,960, 355)
31.2 Preferred SIOCKS ......covevovceceeeeieeeeeeeceete e ee s esensaeae s ensaeas e 1,000,000 [..oovceceeecrinee 880,796 |....ccovovrirnenne (119,204)
31.3 Totals 716,648,015 634,568,456 (82,079,559)

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

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..iiiiiieietit ettt ettt e e e e e e e e es e ea e es e et et ese e st e st e se e st e st et eneeneene e e e e e e ene et et eneeneanes

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? ......... .o oottt et et e et e e st e st e b e e b e e s e et e eneesneeeneeeneenaeennen

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:

a. The security was

purchased prior to January 1, 2018.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown

on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbttt b bbbt nb bbb e

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? .............ccccceoeeie.

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? ............cc.ccocvvinine

20.5

Yes [

Yes [ X ]

Yes [

]

Yes [ X ]

Yes [

Yes [

]

Yes [

No [

]

]

]

]

No [ ]

No [ X ]

No [ ]

No [ X ]

No [ X]

No [ X ]

N/A L X ]



38.2

39.3

40.2

41.2
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Does the reporting entity directly hold CrypPtOCUITENGIES? ..ottt ettt eneas Yes [
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? ..........c.ccovviiririininieninienenenenes Yes [
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€Ctly ......coooiiiii e Yes [
39.22 Immediately converted to U.S. dollars ..............ccooiiiiiiiiiiiiee Yes [

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? .......

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
Name

2
Amount Paid

GARTNER INC ...

...50,518

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.

Name

2
Amount Paid

ALSTON AND BIRD LLP ...

1,338,552

]

No [ X]

175,264

................... 1,799,484

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.

2
Amount Paid

20.6



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? .............ccooi i Yes [ X] No[ ]
1.2 If yes, indicate premium €arned 0N U.S. DUSINESS ONIY ...ttt et et e e st e e st e sa e e ae e s e e e e e s e e emeeeseeeseeeseeaseenaeenseenseeneeanbenneens S o, 466,930,057
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ................ccoooiis B e,

1.31 Reason for excluding:

14

1.5 Indicate total incurred claims on all Medicare Supplement insurance. .....

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

All years prior to most current three years

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

1.7 Group policies: Most current three years:
1.71 Total premium earned
1.72 Total incurred claims ...
1.73 Number of covered lives ....

All years prior to most current three years
1.74 Total premium earned
1.75 Total incurred claims
1.76 Number of covered liVes ..........ccccoviiiiis coermieieeeeeeee

2.  Health Test:

1 2
Current Year Prior Year
2.1 Premium Numerator 96,639,637 ....103,012,289

2.2  Premium Denominator ..
2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator
2.5 Reserve Denominator ....

447,428,799 .. 433,324,286
.............. 0.238
37,647,293

....655,480,329

34,042,415
....673,651,531

2.6 RESEIVE RAHO (2.4/2.5) ...ocuoeeieiieiiei ettt ettt beaes eeee e e 0.051 i 0.057
3.1 Does this reporting entity have Separate ACCOUNTS? ... see e s e s e ee e e e ae e ne e Yes [ ] No[X]
3.2 If yes, has a Separate Accounts Statement been filed with this Department? ..o Yes [ ] No [ ] NALX]

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? ..o 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 ............coo i Yes [ ] 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
(net)"? i

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 YEaI: ..o $

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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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

HNE FEPOTHING ENHEY? ... .cvoiectieetce ettt ettt bbb bRt e £ £ b4 £ bt E et E £t E £ b £t E b4t h b bbbt bbbttt s Yes [ ] No[ ]

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

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

Yes [ X] No[ ]

Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o $ o 98,773,876
9.22 RECEIVEM.......eiiiiicceee F e
Does the reporting entity write any guaranteed interest CONTraCcS? .......... ... Yes [ 1 No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ...ccvevveireieesisieeins $ ..
10.22 Page 4, Line 1 ...ccoevvieiieeeeiseeins $ ..
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............cccoiiiiiii e LT 382,827,065
Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo, $ o 572,607,529
1212 StOCK ..o $ o 1,535,993
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...............ccooiiiiiiiiiiiiiicccecee Yes [ ] No[X]

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

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

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

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

G TR o == =T N o =Y o 0[RS
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

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

13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

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

Fraternal Benefit Societies Only:

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

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

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

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

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

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

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

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

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

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

23.  What is the minimum and maximum insurance t

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

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

IN OTCE @t thE PIESENE HIME? ......evvieeececeeie ettt ee ettt e e e e et eteeen e s saeteseses e s eaesesesessssseetesesessssssesesasessssese st asssnsssetesasasnsnsetetesssensssesesasannseen Yes[ 1 No[ |
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

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

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

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

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

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ |
35.1  Does the reporting entity have outstanding assesgments in fhe I i icy benefits th i ased surplus? Yes [ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur

21.2



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
2022 2021

3
2020

4
2019

2018

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4)

Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4)

................... 1,775,014 |.................. 1,651,383

612,431 655,853

.......... 675,170

...... 1,568,793

................... 1,446,870

684,658

................... 1,378,368

....................... 722,033

Total (Line 21, Col. 10)

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2)
Credit life (Line 2, Col. 6)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2) .

Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, Col. 2)
Ordinary-life insurance (Line 20.4, Col. 3)

Ordinary-individual annuities (Line 20.4, Col. 4)
Credit life (group and individual) (Line 20.4, Col. 5) .
Group life insurance (Line 20.4, Col. 6)
Group annuities (Line 20.4, Col. 7)
A & H-group (Line 20.4, Col. 8)

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

129,852
................ 176,147,887

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over

NPRrelated to Line 7.1 ...
Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3) ..........]
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)
Other invested assets (Line 8)

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets

447,428,799 |................ 433,324,286

................ 906,399,085 |...............884,820, 167

................ 800,278,299
................ 610,143,049

................ 815,684,057
................ 636,306,976

18,161,049
50,173,451
................... 6,669,282
................... 2,500,000
88,214,978

18,486,959
................. 50,024,759
................... 6,259,218
................... 2,500,000
................. 82,041,868

................ (25,184,413)|................(38,906,383)

....90,801,086 |.
12,171,732

... 97,384,260 |.

12,199,370

...413,160,698

...893,559,493

...788,036,914
...588,707,871

19,277,583
50,027,445

...... 6,637,501
...... 2,500,000
...103,022,579
...... 9,901,964

.. 112,160,080 |.

11,931,471

................ 390,616,510

................ 835,660,946

................ 753,450,903
................ 572,027,134

19,080,381
50,002,839
................... 6,109,194
................... 2,500,000
79,710,042

................... 2,700,404

11,465,616

... 88,319,236 |.

................ 378,991,130

869,945,088

................ 777,515,435
................ 600,229,398

17,842,265
................. 50,120,416
................... 6,279,355
................... 2,500,000
89,929,653

................ (12,723,707)

....98,709,008
13,154,908

100.0 100.0

(Line 12)

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018

44.

45.

46.

47.

48.
49.
50.
51.

52.
53.

54.

55.

56.

57.

58.

59.

60.

61.
62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.
73.

74.
75.
76.
77.
78.
79.
80.
81.
82.

83.
84.

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D Summary
Line 24, COol. 1), oo

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate
All other affiliated
Total of above Lines 44 to 49

Total Investment in Parent included in Lines 44 to
49 @DOVE.....oiuiiiiiiieee e

Total Nonadmitted and Admitted Assets

Total nonadmitted assets (Page 2, Line 28, Col. 2).
Total admitted assets (Page 2, Line 28, Col. 3)
Investment Data

Net investment income (Exhibit of Net Investment
Income)

Realized capital gains (losses) (Page 4, Line 34,
Column 1)

Unrealized capital gains (losses) (Page 4, Line 38,
Column 1)

Total of above Lines 54, 55 and 56
Benefits and Reserve Increases (Page 6)

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)

Total contract/certificate benefits - A & H (Lines 13
& 14, Col. 6)

Increase in life reserves - other than group and
annuities (Line 19, Col. 2)

Increase in A & H reserves (Line 19, Col. 6)

Dividends to policyholders and refunds to members
(Line 30, Col. 1)

Operating Percentages

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 ....................

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 .......

A & H loss percent (Schedule H, Part 1, Lines 5 and
6, Col. 2)

A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)

A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2)

A & H Claim Reserve Adequacy

Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 Col. 3)

Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2Col. 3)

Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 1 less Col. 3)

Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 1 less Col. 3)

Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)

Industrial life (Page 6.1, Col. 2)

Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
and 12)

Ordinary - individual annuities (Page 6, Col. 4)

Ordinary-supplementary contracts
Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ....
Group annuities (Page 6, Col. 5)
A & H-group (Page 6.5, Col. 3) ..
A & H-credit (Page 6.5, Col. 10)
A & H-other (Page 6.5, Col. 1 less Cols. 3 and 10)

Aggregate of all other lines of business (Page 6,
Col. 8)

Fraternal (Page 6, Col. 7)
Total (Page 6, Col. 1)

88,728,005
906,399,035

(4,284)

82,356,273
884,820, 167

30,822,519

(110,380)

114,283

71,082,425
893,559,493

29,171,812

(138,597)

66,900

70,758,083
835,660,946

30,418,524

431,862

(14,116)

64,940,449
869,945,088

................. 34,863,074

....................... 589,273

(47,052)

31,155,261

190,988,050

67,684,799

24,490,683
(325,910)

................... 9,632,261

10,918,913

(33,620,322)
................... 1,144,840

................... 8,447,611

(4,664,221)

30,826,422

................ 207,746,413
71,196,177

19,730,065
(790,624)

(23,237,654)
....................... 790,839

................... 7,363,955

(8,006,266)

29,100,114

196,784,070

70,374,585

13,440,210
197,202

316,955

(12,598,261)
....................... 553,833

................... 5,713,336

(5,584,873)

30,836,271

166,832,725

76,985,589

14,036,000
................... 1,238,116

107,810

188,531
................... 1,487,845

(4,885,873)
(279,717)

35,405,296

167,193,312

73,514,713

12,092,885
....................... 312,907

(1,336,381)
(152,065)
140,798

(39,547,751)

(41,005,944)

(23,464, 105)

(24,970,536)

(21,716,883)

NOTE

If no, please explain:

23

. 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? .........c.oiiuiiiiiiiiieiie ettt ne e

Yes [

] Nol ]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
DIRECT BUSINESS IN THE STATE OF DURING THE YEAR 2022

NAIC Group Code 0233 NAIC Company Code 62065
4 5

LIFE INSURANCE
1 2
Credit Life (Group
and Individual)

DIRECT PREMIUMS
AND ANNUITY CONSIDERATIONS
Life insurance
Annuity considerations
Deposit-type contract funds ..
Other considerations
Totals (Sum of Lines 1 to 4)
DIRECT DIVIDENDS TO
POLICYHOLDERS/REFUNDS TO MEMBERS
Life insurance:
6.1 Paid in cash or left on deposit
6.2 Applied to pay renewal premiums
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period
6.4 Other
6.5 Totals (Sum of Lines 6.1 to 6.4)
Annuities:
7.1 Paid in cash or left on deposit
7.2 Applied to provide paid-up annuities ..
7.3
7.4
8.

Ordinary Industrial

oD =

Totals (Sum of Lines 7.1 to 7.3)
Grand Totals (Lines 6.5 plus 7.4)

DIRECT CLAIMS AND BENEFITS PAID
Death benefits
Matured endowments
Annuity benefits
Surrender values and withdrawals for life contracts ..
Aggregate write-ins for miscellaneous direct claims

and benefits paid
All other benefits, except accident and health
Totals
DETAILS OF WRITE-INS

9.
10.
1.
12.
13.

14.
15.

1301.

1302.

1303.

1398.

1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above)

Credit Life
(Group and Individual)
3 4
No. of
Ind.Pols.
&Gr.
Certifs.

Ordinary Industrial

DIRECT DEATH 1
BENEFITS AND
MATURED
ENDOWMENTS
INCURRED
16. Unpaid December 31, prior
year
17. Incurred during current year
Settled during current year:
18.1 By payment in full
18.2 By payment on
compromised claims ..
18.3 Totals paid
18.4 Reduction by compromise ...
18.5 Amount rejected
18.6 Total settlements
19. Unpaid Dec. 31, current
year (16+17-18.6)

2 7 8 9
No. of
Pols. &

Certifs.

No. of
Pols. &
Certifs.

No. of
Pols. &
Certifs.

No. of

Amount Amount Certifs. Amount

No. of
POLICY EXHIBIT
20. In force December 31, prior
year
21. lIssued during year
22. Other changes to in force
(Net)
23. In force December 31 of
current year
(a) Includes Individual Credit Life Insurance prior year $ , current year $
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prior year $

ACCIDENT AND HEALTH INSURANCE

1 2 3
Policyholder Dividends
Paid, Refunds to

, current year $
, current year $

Direct Premiums

Direct Premiums
Earned

Members or Credited
on Direct Business

Direct Losses Paid

Direct Losses
Incurred

24,
241

242
243
24.4

25.1
25.2
25.3
254
25.5
25.6
26.

Group Policies (b)
Federal Employees Health Benefits Plan
premium (b)
Credit (Group and Individual) ...
Collectively renewable policies/certificates (b)
Medicare Title XVIIl exempt from state taxes or fees
Other Individual Policies:
Non-cancelable (b)
Guaranteed renewable (b)
Non-renewable for stated reasons only (b)
Other accident only ....
All other (b)
Totals (sum of Lines 25.1 to 25.5)
Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
insured under indemnity only products

24
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

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 YEar ...........ccccoeeveivirireeeeeiieeieeinene , , AT [ 2,307,235 | s [ 1 233,267 | 1,244,307 oo 3,569,502
2. Issued during Year ...........cccccocriiiiiiiinin i .. .
3. Reinsurance assumed .............ccccooeiiinininicine
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, LinesS 2105 ........ccceviiiiiiiiiicien
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......cccuvireiiiiiiiirieiieceies
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability ........ccciviiiiiiiiiiiic
130 EXPIMY oot
14.  Surrender
15. Lapse ..........
16, CONVEISION ...ocviiiiiiiiicec e
17, Decreased (NEt) .....cccooeveririiiiereeseeee e
S R =T g TS U o oo O O O O SO SO PTN
19.  Aggregate write-ins for decreases
20. Totals (LINeS 1010 19) ..uevevvirieeeeeeeiierinsiseeeeeesesesee oo 1,028 oo 020 [ 107,782 (000822, 847 e o [ [ 90,378 o 125,420
21. In force end of year (b) (Line 9 minus Line 20) 1,199,826 |....
22.  Reinsurance ceded end of Year .........ccccceeeeevevrieeeeerenes fooeeneeeee e XK oo oo X e 3,280 | XX e oo X e XX [ 2,713
23. Line 21 minus Line 22 1,197,113
DETAILS OF WRITE-INS
0801.
0802. .. .
L0 O o O O O ) R RO RO PP OPR RPN
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO KOOSO OO RO OO RSO OO TS SO T RO AU T TP TO PSP TR T OTOTRTTPR TR PP
0899. TF()Z)'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
T=To T TR OO RO OO OO SO RO RSOSSN SO T RO T AU TSSO TSSO PSPOUOR TP TR TPR PO
1999. TF()Z)'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)
Life, Accident and Health Companies Only:
(@) Group $ oo sIndividual $ e
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccooviiiiinnns , Amount $
Additional accidental death benefits included in life certificates were inamount$ ... , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ 1]

If not, how are such expenses met?



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

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

Industrial Ordinary
1 2 3 4
Number of Policies | Amount of Insurance | Number of Policies | Amount of Insurance
24.  Additions by divIdENds ...........ccceiiiiiiiiiiii e D, 0, COT U FPOTRRR D0, & ST RN
25.  Other Paid-UP INSUMANCE ...........c.cueeviveeireeireaeiiereeeeteeeeseeeesesssesssessssesessesesseses|eresessenesieessenennas 26,311 | 14,701 | 68,727 | 212,177
26. Debit ordinary insurance XXX XXX 33,661 61,176

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 .......cccuiriuiiiiiieiie ettt ettt nee e
28. Term policies - other
29. Other term inSUrance - deCreasing ..........ccoeerueerieriereeeeenee e e
30.  Other term INSUFANCE ........coiuiiiiiiiieieeie ettt sbe e en
31, Totals (LINES 27 10 30) ..eoiveiiieieiieeie ettt ettt sre e en

Reconciliation to Lines 2 and 21:
32. Term additions .........cccceeieenene
33. Totals, extended term insurance .... . s
34. Totals, whole life and €NAOWMENL ........oveeeeeeeeeeeeeeee et et eeen e 137,024 86,856 478,206 1,775,014
35. Totals (Lines 31 to 34) 137,024 86,856 557,779 2,387,446

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
36 Industrial ... .. . ... 17,358 |..
37. Ordinary .....ccceeveeeueune .2,387,446 |..
38. Credit Life (Group and Individual) .. Joo e [
KIS T € TN oSO O PR 1,411 1,199,826
40. Totals (Lines 36 to 39) 88,267 3,604,630
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 ..............[..ccocoeenee. XXX e fooereeniiiciins o, D0 ST RO
42.  Number in force end of year if the number under shared groups is counted

ON @ PrO-rata DASIS ...veiiiiiiiiiiie ittt e s e stee oo e e e e enne e [oeeesiee e XXX eoveeeeie [ o, D,0, & SRR
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocoiienieneeniens foonniniiiins o e
45.  Group Permanent Insurance included in Line 21 206,929 862,482

ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 1,782,312 |

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.

47.1 Not applicable
47.2 Actual amount for spouse benefit; not applicable for child benefit.

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 ............)oceeeeecnl , 180,310 [ooveeeeeeees e o 10,048 | 170,761

49. Disability Income ...... R s
50. Extended Benefits ... forrmieiiiis Jomieeeeeen e XXX e XK e
51, Other ..o , 41,378
52. Total 221,688 (a) 10,048 | (a) 170,761

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
L [ (o] o7 =Y o ol i oy ToT =Y T O Ol R KOO
P 10 T=To o U4 T o =Y PSSP RO RSP SOOI RSP
T =g TN =T g Lo e EE T U g T o ol S O OO N
4. Increased during year (net) .
5. Total (Lines 10 4) ..ccoviiiiiiiieeccee N e e
Deductions during year:
6. Decreased (Net) ........ccccoeveiviiiiiiiiiiciiiens | - . | | [
7. Reinsurance ceded ..... ..
8. Totals (Lines6and 7) ......cccccvrvrvnencnnninnnn Y TR B
9. Inforce end of year (line 5 MINUS [INE 8) .......cccuiiiiiiiiiiiiiiinnne s e [oeee et [oeeees et eeees |oreste st
10.  Amount on deposit
11, INCOME NOW PAYADIE .......oiviiiiiiiiiiiciici e e [ [ [
12.  Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........ccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased dUuring Year (Net) ........ccccuuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) ..uoiiiiiiiiiiiiietisee e
Deductions during year:
6. Decreased (Net) ......ccccoueveeiiiiiiiiieeieeeeen
7. Reinsurance ceded .............ccoccoiiiiiiininnns
8. Totals (Lines6and 7) ........ccooevvririnnns
9. Inforce end of year (line 5 minus line 8)
Income now payable:
10.  Amount of INCOME PAYADIE ...........couiiiiiiiiiiceeeee e
Deferred fully paid:
11, ACCOUNE DAIANCE .....eveiiiiieeieeee e XXX (a) XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) 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 prior year .....J......cccoeoevrvnnrennnn. 695 [ 89,104 | e e 190,591 |, 102,565,765
2. 18SUEd AUING YEAT .....oeevvfeerersieieieeicnrrseieee [ nesiseeieeenenenes |oereresisiseieeene e seseseneies [oereseseene e [oeeeeeeeeeneseeeeeeas 10,302 | 21,080,697
3. ReIiNSUrance assUmed ........Joccioiieiiieiiiieniieinies e esrees e e e e sreees [oreeesre e s s [eeee e e e e e e eenreees [erree s e e e
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1to 4) ............] 695 XXX XXX 200,893 XXX
Deductions during year:
6. Conversions ..........ccccecceceeec o e, D, %, CTRTRRT RPN D, %, CHTRTIT TR D, %, CTRRT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (net) ... Joeerreerrccieee 19 [ DO NN AT TSTRTSTRR NOR XXX [ 34,600 |.............. XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] 75 XXX XXX 34,600 XXX
10. Inforce end of year (line 5
minus line 9) 620 | (a) 76,587 (a) 166,293 | (a) 94,257,162
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] (ot =T o el i o 4 ToT =Y T U RS R KOO
2. ISSUEA UIING YEAI ...ttt et a e bt ea e et e bt et e et e e et e e at e eaeeeateeteeaeeaeeae e
3. Reinsurance assumed .... R s VO UO! SRR URRPERSI RSP
4. Increased during year (net) . N e Y ., W W e )
5. Totals (LiNeS 110 4) oo B B TR
Deductions During Year:
6. Decreased (net) ......cccoevevevcvcvcvcvcrcvcee R N R A B N B [
7. Reinsurance ceded ..... B R B0 N RER e
8. TOHAIS (LINES B @NA 7) ..ottt bttt bbb bbb E bt bR bbb bbbt AR R R ARt b bbbt b ettt n b b ne e
9. Inforce end of year (liN€ 5 MINUS [INE 8) ..ottt bbb bbbt bbbttt nb bt nrenre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.

27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSEIVE as Of DECEMDET 31, PHOT YEAI ........c.iuiuieieieieieeesetsetsetes et es sttt e s ssessessesset bbbt bbb bbbttt 15,705,987
2. Current year's realized pre-tax capital gains/(losses) of §  .....cccoc.e. 906,694 transferred into the reserve net of taxes of $  .............. 425,552 |.oviiiin 481,143
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..ot o
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiN€ 3) ......c.co.vuevrereeeeeeeeeeseeseseeeesee e 16,187,130
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 915,680
6. Reserve as of December 31, current year (Line 4 minus Line 5) 15,271,450
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 2022 ettt 973,904 | (58,224) |....oueeiiiciciriceies e 915,680
2. 2023 e 1,019,339 | (56, 188) [....veeeeieieiieirieieis oo 963, 150
3L 2024 e e 1,040,970 | (799) ] [ 1,040,171
4. 2025 oo 1,049,685 |....cove 10,897 [ e 1,060,583
5. 2026 .ot e 1,042,416 | 22,812 [ [ 1,065,228
B. 2027 oo e 1,013,591 | 35,410 [ [ 1,049,001
To 2028 ettt e 975,468 |.....ocovvviiinee 40,999 ..o [ 1,016,466
8. 2029 .ottt e 955,670 ..o 40,351 [ [ 996,020
9. 2030 ettt e 955,048 |....cooveviiriinee 39,043 | [ 994,091
10, 2037 oot 939,425 |....cooiiviiiine 37,910 oo [ 977,334
1AL 2032 ot 924,853 | 36,727 |t [ 961,580
12, 2033 oot 897,106 |.....ccovvcerrcenee 35,720 oo [ 932,825
130 2034 oot 855,330 [.cvevieirieiins 33,245 | [ 888,575
T4, 2035 ..ottt 794,713 [ 31,309 | [ 826,073
15, 2036 ...ttt 713,260 oo 28,829 | [ 742,089
16, 2037 oottt 602,539 ..o 26,976 ..o [ 629,515
A7, 2038 ...t 466,905 |......ccoveeveianee 24,242 .o [ 491,147
18, 2039 ...t 321,999
19, 2040 ..ot 194,548
20, 20470 e e 92,307
21, 2042 o e 15,335
22, 2043 ..o e (19,588)
23, 2044 ..ot e (32,249)
24, 2045 ..ot e (36,094)
25, 2048 ..ottt e (29,967)
26, 2047 .ot e (19,824)
27, 2048 ... e ... (6,758)|..
28, 2049 .. e 2,073 |..
29, 2050 ... e 3,110 |..
30. 2051
31. 2052 and Later
32.  Total (Lines 1 to 31) 15,705,988 481,143 16,187,131
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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, PIOT YEAI .........c.cccveveueueueeieieeeetetetetetessee et esesesesesesssss st esesesesesessss st et et esesesessasssesesesesesesessssasssesesasesesesssnafereeenessesenenenn 5,190,867 |....oveeeeeeeerireene 3,849 | 5,194,715 | 20,073 | 1,044,427 |..ococa. 1,064,500 |......ccoee.ee 6,259,215

2. Realized capital gains/(I0sses) Net Of taXes - GENEIAI ACCOUNL ...........c.coiiiiieteeeeeeeeeeeeee e eeteteaesssesesesssesesesessassesesssesesesesssssesessseses doeseetessesssteteseneentetsesenaes [oreesesesenesenensnesssasnenesenne [ereseesesesssssseneneneensssssnns |oeresseseseseneenssssessssenesenes [oesesesensnssessssesenenennnanas K K 3

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiieeie ettt ettt s sieesseesbeesbeebeesneennefebe et e st esa e s ae s s saeseesres [oeesieesiesbessi e e s e sarsnes [oreeesesseesesseeseesessries [oesieesiessses e sssnssassesseess fresensnssessessessressrnssnnens [oereessesssessensessessesseesns Josesessesseeses e s e ne s

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL ..............cc.cveveuiuruiieieeeieeeeeeeteeeeesesesesesesesesssesesesesesesesessea|esesesesesesssesseseseseseeneasees |oersssssssssesesesenenssessssssenes [oesesesenenenssessssssenesenensanne fertsesesssseseseseenessssssssnnens |oessenenesmnensnsssssns (4,284) ..o (4,284)]..ce (4,284)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ........c.couiiiiiiiiieiieiiei e ee e [ere st seesres [oeesieesiesbe s s s snssiarsiees [oreeesesseeseeseeseesessrees [oesiessbessiesssessenssasseesee s [reseesiessessessessessressnnans [oeressiessssssessassessessessns |oeeseesesseesres s ne s

6. Capital gains credited/(losses charged) to contract benefits, PaYMENtS OF FESEIVES .........cccooiiiiiiiiiiieeeeeie e s oo o [ iie s [ere s ses s sessnees [oeressiesise s ses s se [oeesee s

A = =T Te o110 OO 1,113,766 526 1,114,292 7,680 7,680 1,121,973

8. Accumulated balances (LINES 1 trOUGN 5 =6 # 7) .....c.coiuiueuiiiiiiicieieieeeeeieiete ettt ettt s et ses s st sssnsss s ses s nsssese s |esesesesensntesenas 6,304,633 |........ooverene 4,374 ... 6,309,008 |.....ccoovriiirnnnn 20,073 |...oooverrrnen 1,047,826 |....cocvenn. 1,067,899 |...ocvevrene. 7,376,907

9. IMIXIMUM FESEIVE ......oeiiiiiiieiiiiiect ettt et ee e se b e b se bt b e s e b et h bbbt [ros e 5,830,036 [....ccovviirinnn. 3,638 | 5,833,574 ..o 20,085 | 937,703 ... 957,788 |.....covverrnnes 6,791,362
10, RESEIVE ODJECHVE .......oveeveceiececeeee vttt sttt st s e bt s e s s et et s s et st s et ns et e sttt nen 3,318,697 2,725 3,321,422 12,631 911,591 924,221 4,245,644
11, 20% OF (LINE 10 = LINE 8) ...ttt bbbttt (597,187) (330) (597,517) (1,489) (27,247) (28,736) (626,253)
12, Balance before transfers (LINES 8 + 11) ....c.ciiiiiiiieieicieiiieisieete ettt ettt b esesesese s ssesesesesesesenessssssesesesene forenssseseaeaeaees 5,707,446 |........cocoovevernnne 4,045 |.......o.o. 5,711,491 |, 18,585 oo 1,020,579 |ovcvereinne. 1,039,163 |.ocverene. 6,750,654
13, TTANSTEIS ..voceuieiesiiieseeteees st es et st s e st s b s 8888888888888 E 8RR Rt e 507 [ G0 ) RPN AR 1,500 [ovooeeeerereniieienn (1,500) 1o [
L VoY [N g1 = Voo Ty 4o T o O O O ) RSO R OPRSRPR SEO T
15, Adjustment dOWN t0 MAXIMUM/UD T0 ZETO ..........ovv.oveveeeeeeeeeeeeeseeeeeeeeseses s s ese e sess e s e sssse e sese e ssse s esese s sseseseseeesesesnesesesnsenes (81,375) (81,375) (81,375)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 5,707,953 3,538 5,711,491 20,085 937,703 957,788 6,669,279




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

o€

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)
LONG-TERM BONDS
1. Exempt OblIGations ..........ccvevevcecueeeeeeeeecceeeeeseeeecae e es s e 15,119,337 |t X% e XK e 15,119,337
21 1 NAIC Designation Category 1.A .........cocoueveveueueeeeeeeeeieeesesens |reeeeeeeninenens 90,086,752 |.......ocoeoee. XXX oo XXX e e 90,086,752
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 25,058,519 |.....oooooe . XXX e XXX e e 25,058,519
23 1 NAIC Designation Category 1.C .. .. 54,374,138 |... .. 54,374,138 |...
2.4 1 NAIC Designation Category 1.D .. .. 47,620,802 |............... .. 47,620,802 |...
25 1 NAIC Designation Category 1.E ........ccoceueveveececueeeeeeeeeeeeeeenens foreneeeeeenees 54,115,489 |............ e [ 54,115,489
26 1 NAIC Designation Category 1.F ........cceveeeececueeeeeeeeeeeeeeenenas [oreeeeenieenees 78,288,482 |............. e [ 78,288,482
2.7 1 NAIC Designation Category 1.G ........cccooeeveueveueueueueeeeeeieieresens |reseereceneneas 95,012,543 | XK e XX s [ 95,012,543
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 444 556,725 444 556,725
3.1 2 NAIC Designation Category 2.A ..........cccccueveveueueeeeeeeeereereesens |oeeiessennns 89,429,945 ..o XXX e e XK e e 89,429,945
3.2 2 |NAIC Designation Category 2.B .. ... 106,295,521 |.............. ... 106,295,521 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveueueueeeeeeeeeeereenes |resessecenenens 47,846,086 |.............XXXeeeeeerene oo XX e freeneee s 47,846,086
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 243,571,552 243,571,552
41 3 NAIC Designation Category 3.A .........cccoeveveveuereeeeeeeeeeeieerenens e 7,312,165 [ ooovoeee ot XX e e XXX e e 7,312,165

4.2 3 |NAIC Designation Category 3.B .. 3,493,200 |.............. 3,493,200 |....

4.3 3 NAIC Designation Category 3.C ........ccccoiieieniieiinienieseenene

4.4 Subtotal NAIC 3 (4.1+4.2+4.3) ..o

5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B ...
5.3 4 NAIC Designation Category 4.C ........cccovrereuereeeninerenesenenenns , , 104,605

54 Subtotal NAIC 4 (5.1+5.2+5.3) .... 104,605

6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..

6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .

7 6 NAIC B ..ottt e s [oesesnsenseesnensneesneieens [enseesere s XK urriereieees foereereee s XK oo foeeneenneend 000000 | e 002370 | il 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) 5,819,436

PREFERRED STOCKS

10. 1 Highest Quality ...

11. 2 High Quality .......

12. 3 Medium Quality ..

13. 4 LOW QUAILY ...

14. 5 Lower QUAlitY ..o rerereeneens Jrreeeeees el 000030 | e 0UTI28 | 001880 [
15. 6 Inor Near Default ..........ccooeiiiiiiiiieeeeeeeeseeneeseeseenieeee [ [ooeeseesn e XK Joeeiee e XX o o 0000000 | 002870 | 002870

16. Affiliated Life with AVR ...

17. Total Preferred Stocks (Sum of Lines 10 through 16) 1,000,000 XXX XXX 1,000,000 XXX 2,100 XXX 6,400 XXX 10,600
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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)
SHORT-TERM BONDS
18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e
19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s
19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees
19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee
19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee
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 ........ccoceieeieeneeneeieee s
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 ........ccccoiieieniieiinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..ccoeiiiieineereeeeeeiee 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 [orsnestsneitsneiesnesesneresneesns [oseseseeseaens .0, TR FUTTURIIND. ¢, ¢ COUTUNoIr NOTUrURUrUPURURURURURUPT RUPURORUR 0.0000 o+ [ 0.2370 i 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 .........coooiiiiiiiiiieeeececeeeeeeeeeeeeee e |
27. 1 Highest QUaity .......ocooiiiii e oo,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlitY ..o
32. 6 In or Near Default
33. Total Derivative INStruments ...........cccooeeiiiiiniiieieeseesee
34. Total (Lines 9 + 17 + 25 + 33) 716,648,025 716,648,025 1,113,766 3,318,697 5,830,036
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 ...........ccceeerneocoee s oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieeeirireieireeirienee froreieirieinieas 0.0074 |eeoeeeeereeceee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveveverereee oo e [, DL 0. O O TRTSRIST ST 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ........cooveveermeiniriririeieees oo 0.0628
40. Residential Mortgages - Insured or GUAranteed ...................|oeerererereeeeeenenennrenenas 0.0011
41. Residential Mortgages - All Other ....................... 0.0046
42. Commercial Mortgages - Insured or Guaranteed .................foeeeererreeeerennsneenas 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . ... 478,100 |.... ... 478,100 |.... 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ... ...cccooiiciiiiiiiee 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality .|.........ccccoceeciinnnnnnee 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAEIEY <o [ee s 0.0428 |...oooovvieeeeeee

47. Commercial Mortgages - All Other - CM5 - Low Quality .......J-.ccccooeveciiciiiiiiene 0.0628 |....oovveeerercreiciieee

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooeiiiiiiiiiinienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 478,100 XXX 478,100 XXX 526 XXX 2,725 XXX 3,538
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 478,100 XXX 478,100 XXX 526 XXX 2,725 XXX 3,538
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Balance for

Basic Contribution

Reserve Objective

Maximum Reserve

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 [ foaveiisiieins D,9, 0, GOV ORI XXX viiieeieeies Jroeee e
2. Unaffiliated - Private ..........ccoooiiiiiiieeeeeeee e e o D,9, 0, GOV ORI XXX viiieeieeies Jroeee e
3. Federal HOme Loan BanK ..........c.c.c.ovvcucueueueeeececeeeeeeeeeesacaeesesenas [roeeeesenesanenens 2,070,600 |.............. DO S DL0.0 G B 2,070,600
4. Affiliated - Life With AVR .......ccooiiieiiceeeeseeeee e sieeenees [eieneienenns XXX oo D0 % I T
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ............ccooeiiiiiiiiiiiiiiieniens feoriniiiiiii [ [ [
6. Fixed Income - Highest Quality .............ccocooiiiiiiiiis
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 ...........ccccccoiciniiiiiine,
13. Unaffiliated Common Stock - Private ..o i [ [ [
14. LR CT LI = = | L=t O P KOO TN
15. Affiliated - Certain Other (See SVO Purposes and Procedures
LY =T LU= ) RS RPSROURTRURTUN SUSESISRRPR SRR D, %, N RURRR D O G
16. Affiliated - All Other XXX XXX . . .
17. Total Common Stock (Sum of Lines 1 through 16) 2,070,600 2,070,600 XXX XXX 12,631 XXX 20,085
REAL ESTATE
18. Home Office Property (General Account only) ..........ccoceereeeeneeenes e 4,958,670 |.....oueeeiirinrieririeis e [ 4,958,670 |.....ccconvee. 0.0000 ..o oo 0.0912 [ 452,231 oo 0.0912 [ 452,231
19. INVESIMENT PrOPEILIES ......c.vveiiiiicieiieiccieieie e [eoesse st seeiesss st eiensanes [oreseeeeiesesnenisieiensnnnnsne |oeseseresnenseeesesesnesesserenes feresnentssesesssnenesseesssnenes [oreeeseeesennenes 0.0000 [ovevveeeeeeeeerririieieieirenes o 0.0912 [oviiiiceeeeeeeeeee e 0.0912 [oviiiceeeeeee
20. Properties Acquired in Satisfaction of Debt ...............cccccceevevenane. 0.0000 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) 4,958,670 4,958,670 XXX XXX 452,231 XXX 452,231
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations ...........cocvriiiiiiiiiiine e
23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..ot
27. 5 Lower QUAlity ..........ccoiiiiiiiiiiciie e
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 .........ccooiii
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIItY........c.oiuiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee 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 .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

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

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
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 2022 OF THE COLONIAL PENN 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 ..o e e X% e ot XX [ oo 0.0000 |-.eeveviieieinieirieirieeree ferreenene 0.1000 (@) [-ervevererveremrererieienieinee ferveinene 0.1000 (@) [oervevereeeereerereeienieieeniens
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foereeseeeeseeseeseeses feeeeeeiee e X% e XX e feeerieeieniens 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU T USSR RUPUOUTUYURURPYPYPRUTUPIN USRS D,0. ¢ NN RUS D0, G KU UR U URURURURURUR NURURORUR 0.0000 |.eviveeirreiirieiineereeeiee feerneineenes 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) 32,780 XXX XXX 32,780 XXX XXX 6,376 XXX 6,376
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........oooiiiiiriieiiienies foriiiiiiiiicce e cecieeieiies oreeeeeeiteeieeeeesieesreeeeeees [oeeereeseeeseeeeesseeesesseesiees foeeeseeresieesieesreeeeeeeenees foeeeeeeesseanns 0.0000 |eeeeeieeeeeeeeeeeeeeeeees o 0.0912 | o 0.0912 |
72. Investment Properties ............ccccocviiiiniinciciisccccccecees e 1,232,541 | [ [ 1,232,541 [ 0.0000 |-.oveiveieeeirieireineenine ferreirnennnd 0.0912 | 112,408 | 0.0912 | 112,408
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) 1,232,541 1,232,541 XXX XXX 112,408 XXX 112,408
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........ccocce. [ooiiiiiiiiiiciicccccecieies |eereeeieeeeeeeeeeceeesieene e eeeeeeeeeeeeens Joeeereeceeeeeeeeeeseeesieeseeenes [oreeesseeereens 0.0003 |eeeeeeeeeeeeeeeeeeeeeeees o 0.0006 |-.ecvveveereerieieieieieeeies o 0.0010 |.oovveveeeieieieeeeeeeeee
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiiicciccieiies foeeeeeeee e eieees foeeeieeieereeeeeeeeeeesieesiees foeeeeeeiesieesieeeeeeeeereeenees foeereeereeiseans 0.0063 |.oecveeeeeeeeeeeeeeeeeeeeees e 0.0120 [ooooveeeeeeeeeeeeeeeeeeeeees foreeeeeieeied 0.0190 |oooveoeiiieieieeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |...
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouiiiiiiiiiiiiiiieies oeeeeieieceeeeeieeeseeeees oo eeenene feevereeeeseee e eee e seees [oeeeiereeieaeans 0.0063
79. All Other Low Income Housing Tax Credit ..........c.ccoeeerereeieennnns 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 ... e et X et XK e o o 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 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 ..........ccooooiiiiiiiie
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiieeeeeeee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ..o [ e XX e b XK o [ 0.0000 |.ouviveireeiieieiireereseiee e 0.1580 |oveneeeireireieeneenes feeeeiie 0.1580 |oveveviieieieieieieisieins
92. Other - Affiliated ........cooiiiiiiie e 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 ..............cccococovvees e oot XX foeeresieesesseseseins [
95. NAIC 2 Working Capital Finance Investments ..............ccccocceveiis fonniviveiecececeseseeee et XX oo o
96. Other Invested Assets - Schedule BA ............c.ccoeoeeeeeeeeeeceeeees oo 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) .........cccccevveenneee 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) 18,625,706 18,625,706 XXX 7,680 XXX 459,360 XXX 485,473

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

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

RSAT Number

Description of Asset(s)

NAIC Designation or
Other Description of Asset

Value of Asset

AVR
Basic Contribution

AVR
Reserve Objective

AVR
Maximum Reserve

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE F

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

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

NW90004625 .........| oo | e M™........ 2021 e 10,000 oo oo Material misrepresentation .......................
0199999. Death Claims - Ordinary 10,000 XXX
0599999. Death Claims - Disposed Of 10,000 XXX
1099999. Additional Accidental Death Benefits Claims -

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

Of XXX
2699999. Claims Disposed of During Current Year 10,000 XXX
2999999. Death Claims - Group XXX
3199999. Death Claims - Resisted XXX
3699999. Additional Accidental Death Benefits Claims -

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

5399999 - Totals

37




8¢

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 WItten ..........ccoveeincoiniineinneenceneeene o 96,231,036 |........ D,9,0, CHR FUTPRRRRPRRURR U D.9,0, CHN FTRRRRRURPRURRPIR R D,9,0, SR RO 96,125,304 |........ D.9,0, CHN FTURRRRURPRURRPIR R XXX o D.9,9, CHN ITURRRRRURPRURRPIRI U XXX
2. Premiums earned P 96,747,607 |........ XXX o XXX oo [ D,0,0, CHR PN 96,639,637 |........ XXX oo [ XXX o XXX oo [ XXX
3. Incurred Claims .........ccccoeiieiiiics o 67,660,635 |.......c....... B9.9 [ [ [ e [ 67,503,849 |............... B9.9 [ e [ e [ [
4. Cost contaiNnMEeNt EXPENSES ......cc.eeiuieiiiriiiriiiiiiiiiii oiiiieiiie i cieeeieeeieees foeeieiieiieiiieers oeeeeeieeieesseseesieees foeeeeeieeieeieers foreeeeeresieeereeeeeseees foeereeereeereeereenss oreerreeereesseseessessieess foeeseereeseeereniss [oreereesreesreeeeeseeseens foesreesreeereessneses Joreeseeeseeressseseseesieess foeereeesessesieeies foreereeereesseeeeeseesseess foesreeeeeseesnenns
5. Incurred claims and cost containment expenses
(LINES 3aNA 4) .o oo 67,660,635 |......ccceeer 89,9 | [ [ [ [ 67,503,849
6. Increase in contract reServes ..........ccccoeevvenienienins foviiiiiiinenns 214,824 ..o 0.2 | e o s o, 434,036
7. COMMISSIONS (8) -v-vvvriereinriincereneieeeeeneeeeseseieeseseeseeens i (33,965,325) (33,972,133)
8. Other general insurance expenses .. ....38,027,411 |... .37,985,439 |..
9. Taxes, licenses and fees .............. ....11,223,701 |... 1. 11,196,317 |..
10. Total other expenses iNCurred ...........cccoceevveveveeenes foovveennne 15,285,787 |...occve.. 15,8 |ooeeeeeeeeeceeceeceeies Joeeeieeieeiiees |eereeeieee e eeeeies Joveeeeeeeeeeeiees [ 15,209,623
11.  Aggregate write-ins for deductions ............cccccceeeeens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........cccceoiiiiiiieiiinieneeeees
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 .....ccoveiiiiiiiiiiciiiccccicciicciiiiens e [ [ [ [ [ o [ o o [oee s [oeeree e [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums WItEeN .....ocooviririeieciinieeseeeeeenenenes eoeeeeeeseeeeseeeees v, DL0.% I FSRRIUIRRRRRRRRUI USR XXX oovieaoereinneeecneiennns o D00 S RS 8,858 |........ D00 I SRR 6,073 |....... D.0. 0 NI TR 90,801 |........ XXX.......
2. Premiums €armed .........ccoccoveeinieineineineeeseenes oo oo XXX oo [ XXX [ XXX oo e 8,858 |........ D0, TN RSO 6,708 |....... XXX oo 92,408 |........ XXX.......]
3. Incurred Claims ........coiiiics [ [ o e fo o 111,210 |.......... 1,255.4 [ 18,714 | 279.0 oo 26,863 |....oeee 29.1
S 0o TS ot g = 1T g [=T gL Q=N 01T g ] O R O o T O S O T ISR SRR RO PRRRPTRUR SRR
5. Incurred claims and cost containment expenses
(LIN€S 3.aNd 4) ..o [ [ e [ [ e [ 111,210 |.......... 1,255.4 [ 18,714 | 279.0 [oeeeeieis 26,863 ..o 29.1
6. Increase in CONtraCt FESEIVES ..........ccccoiiiiiiiciiiiiiins ooiiiciiiciieiseinies [oeeieenieeninenes [oererieeseerieereeniees [oereeereseeseiens [ [oeereeensiensiene [ (144,544)|........ (1,631.7)................. (38,785)[........... (578.2)|....0cvervvn. (35,883 (38.8),
7. CommisSions (@) ....ccccveereeereeniennne .
8. Other general insurance expenses ..
9. Taxes, licenses and fees ..............
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions ............cccccceeeeens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........ccccooiiiiiiiiiiinieneeees
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 .....cooviiiiiiiiiiiicciicccceiiiens. [ [ [ [ o o [oeeee s o [ [ [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 .........ccceeiieiieiiieeiienieeiesresee e [reeineenieeine 5,218,332 |cooieiiiiiiiiicinis e s 5,206,386 |.... ....1,333
2. Advance premiums .. 1,779,416 |... . 1,775,119
3. Reserve for rate credits ..o [
4. Total premium reserves, CUrrent Year .........c.ccoeceereenerienieenieens foevieeiiennnens 6,997,748 ..o o [ 6,981,505 |....
5. Total premium reserves, Prior YEAr ..........ccccceuvverveerieennennesnens foeveeneniinnns 7,862,812 |- [ s 7,844,303 |....
6. Increase in total premium reserves (865,064) (862,798)
B. Contract Reserves:
1. Additional reserves () .......ccoooeereerieiieniienienieseeseeseeneeseeeeees foeeiennn 12,622,081 | e 11,663,053 |....
2. Reserve for future contingent benefits ..o i IR RO RN
3. Total contract reserves, current year .. 12,522,581 |... r .. 11,663,053
4. Total contract reserves, prior year. ...........ccccecevennene 12,307,757 [ o [ 11,229,017 |.... L3791 | ,
5. Increase in contract reserves 214,824 434,036 (38,785) (35,883)
C. Claim Reserves and Liabilities:
1. Total CUITENE YEAI ..o [ 9,630,457 [.veeveirieiiiieies o [ 9,073,568 |...eveveeereenieeniee [ oo e [ e [ 455,276 0,280 i 94,333
2. Total prior year 10,918,913 [ e [ 10,313,222 v oo e [ o e e 514,579 8,874 84,238
3. Increase (1,288,456) (1,239,654) (59,303) 405 10,095
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 ...........ccccccevevenenns frvieininnns 9,063,686 |....ovoeriiiiiiies [ e 8,900,457 |....
1.2 On claims incurred during current year 59,885,406 |-....cceoiveieiiiiies [ [ 59,834,046 |....
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year . 568,576 |- [ [ 113,281 |....
2.2 On claims incurred during current year ...........ccccceeeeeevevnoenens forvniiinine 9,061,882 | [ e 8,960,288 |....
3. Test:
3.1 LINes 1.1.aNd 2.1 oo [ 9,632,261 ,
3.2 Claim reserves and liabilities, December 31, prior year ...... |..cccccoeeeee. 10,918,913 ,313, s s ,
3.3 Line 3.1 minus Line 3.2 (1,286,652) (1,290,484) 64,943 6,569 (67,680)
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 .......ccccoooiiiiiiiniiieneeneeseeeeeeeeeeseeseesee e 80,188 | e 26,116 [ e [ i e i [ e [ 54,043
2. Premiums €arned .........ccccooeiiiniiiieniiiiieiinieneeseeseeseeseesees e 82,903 | [ 27,792 [ e [ for i e i e 54,772
3. Incurred Claims ......ccoooeiieiieiieiieeeeeeeeseesee e e (223) | [ e (10,926) [ o [ o e e i e 10,703
4. Commissions 6,113
B. Reinsurance Ceded:
1. Premiums written PR FR 368,500,906 |.......ccveveiiiciin oo [ 368,494,833 |....
2.  Premiums earned . ..370,324,920 |... . . 370,318,212
3. Incurred Claims ........coceeiiiiiiiiiiiciccceeeec e [ 263,368,668 |.........ccoiriiiin o [ 262,679,283 |....
4. Commissions 60,568, 148 60,566,875

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 1" 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 ClaiMmS .......cccuiiiiiiiicccc s |oeeeieesesn s [ereeeesnennnnenns [ 330,194,058 ..o Joeccirisriieccsns [ [ o [ [ 784,199 ... 35,109 ..o 16,160 |........... 331,029,526
2. Beginning claim reserves and liabilities .............ccocvervinvninines foeoieeeeeeeeeeceeies [eeeeeeeeeeeeeeeees oo 47,704,841 oo e e e e e o 2,349,777 | 13,749 |l 38,570 |.oenns 50,106,938
3. Ending claim reserves and liabilities ............cccoocereninininininies foeeeeeeeeeeeeeeies [eeeeeeeeeeeeeeeeees oo 43,096,895 |...eeeeeeeeeieeieiieee Joeeeeeeeeeeeeeeeees oo e e s e, 2,196,563 |............... 14,561 |l 41,330 |oocenenee. 45,349,350
4. ClaiMS PAIA ....c.ouiiiiiiiiciccccc s o [reeeeeee s oo 334,802,003 |......cocuciciriiiiiicin froriririirernieniins o [ [ e [ 937,413 | 34,208 |.............. 13,400 |........... 335,787,115
B. Assumed Reinsurance:
1. INCUITed ClaiMS ...ooiiiiieiiieccie e [eeesieeeeeeeeseeesiees |oereeeseeeeieeesieees [oeeeseeeens (10,926) [.eveceeeeeeeeie Joeeeeeeeeeeeieee Jeeeeeeeeeeeeeeieeeies e e oo e e 10,703 | (223)
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiies forioiiiiiiiiiiies [ e, 76,894 |.ooeeeiieiieieiees oo o e [ o [ [ [oereeeeens 45,668 |................ 122,362
3. Ending claim reserves and liabilities ............c.ccooeevveninininiis [ oo e, BT O N S FE R R OO SRR KRRRRRURR ISR 53,003 oo 66,670
4. ClaiMS PAIA ....cooviiiiciccecc e o [rneeeeiee s |reeeneneeanen 52,107 [ oo oo i e [ [ [ [ 3,368 [ 55,469
C. Ceded Reinsurance:
1. INCUITE ClAIMS ...eeiiiiiiieciieeieceeeeee et e e e seeeseeeeeeie e eeee e e eieee feeeeea 262,679,283 |...ooeeeeeeeeeees oo s e s e o, 672,989 |...ccc.oe.... 16,396 |oooveeeeeececeeees e 263,368,668
2. Beginning claim reserves and liabilities ..............cccccoviviiiiiiii friiveiiieiieieies [ foeeins 37,468,313 .o [ e [ [ o e 1,899,349 .o 6,875 o [ 39,374,537
3. Ending claim reserves and liabilities ............cccooceveninininininies foeeeeeeeeeeeeeeiee [eeeeeeeeeeeeeeeees oo 34,036,994 [...oooeieeeeieiies e e s e e e, 1,912,490 |ooooeenees T,281 | e 35,956,765
4. ClaiMS PAIA ....c.ouiiiiiiiiciccccc s o [reeeeeee s oo 266,110,602 |-..eveiiiiicccis o frriririieccciniiens o [ [ e 659,848 |.............. 15,990 [oviiiiiciiiees o 266,786,440
D. Net:
1. IncUrred ClaiMS ......ccoiiiiicccccc s |oeseeeesese s [orerenenrenninnnns [ 67,503,849 ..o [ [ [ [ o [ 111,210 | 18,714 | 26,863 |........... 67,660,635
2. Beginning claim reserves and liabilities ................ccocooiiiiiiins feiiiiiiiiieiies [ e 10,313,222 | oo s [ [ e [ 450,428 |......cocenvee. 6,874 | 84,238 |............ 10,854,762
3. Ending claim reserves and liabilities ..............cc.cccoeviiiiiiiiiins forviieiiieieieenes [ feeeeiene 9,073,568 |.veveeeiieirieiries [reeerieerieeiseiens [eerereisee s oo [ [oeresee s e 284,073 |.eooveeienee 7,280 e 94,333 |eveenne 9,459,254
4. Claims PaAIA ....coieiiiiicicciccc s [t [ [ 68,743,503 |......ccoiiiiriiiiiicie [ [ [ [ o [ 277,565 |......cocec. 18,308 |.cocciine 16,768 |............. 69,056, 143
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses .........ccccvcceeves fevevceeeiiieiciieiiis |eeeeeeeeeeceeeiiees foeeeeane 67,503,849 |...ooeeiiiiiieeies e s e e e o, 111,210 e 18,714 | 26,863 |............ 67,660,635
2. Beginning reserves and liabilities ...............ccoccooiiiiiiiiiiiins e [ e 10,313,222 | [ s [ o e [ 450,428 |......cocenvee. 6,874 | 84,238 |............ 10,854,762
3. Ending reserves and liabilities ...............coeciviiiiiiiiiiiiiiins s [ [ 9,073,568 |.veveeeiieirieiries [reeerieerieeiseiens [eerereisee s oo [ [oeresee s e 284,073 |.ooveeinee 7,280 e 94,333 |eveenne 9,459,254
4. Paid claims and cost containment expenses 68,743,503 277,565 18,308 16,768 69,056, 143
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

..36-2554642 ..[..07/31/1992 ..|Everlake Life Insurance Company
..36-2554642 ..[..07/31/1992 ..|Everlake Life Insurance Company .
..36-2554642 ..[..07/31/1992 ..|Everlake Life Insurance Company .
..81-0170040 .. [..07/01/1999 ..|Union Security Insurance Company ...

..81-0170040 .. [..07/01/1999 ..|Union Security Insurance Company ... . . . . L. 17,358,243 |. . X .61, X 112,859
..81-0170040 .. [..07/01/1999 ..|Union Security Insurance Company ... . . . . ..0L.. .59,661,453 |. ..19,374, X , X 463,697
..81-0170040 ..[..10/01/1999 ..|Union Security Insurance COMPaNY .......cccceeeveeeriireesinessineessneesinnessineessineensnense [KSuvviiiinsiiins fuvveneee 00/ 1iiiiii | v Ol e 1,514,208 , 825 | 5,610
0899999. General Account - U.S. Non-Affiliates 78,819,475 30,940,888 769,638 582, 166
1099999. Total General Account - Non-Affiliates 78,819,475 30,940,888 769,638 582, 166
1199999. Total General Account 78,819,475 30,940,888 769,638 582, 166

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) 78,819,475 30,940,888 769,638 582, 166
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 78,819,475 30,940,888 769,638 582, 166
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
NAIC
Company ID Effective
Code Number Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

0399999. Total - U.S. Affiliates

0699999. Total - Non-U.S. Affiliates

0799999. Total - Affiliates

..23-20440% ..
..23-20440% ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..

..23-2044095 ..|..01/01/1997 ..[21st Century Centennial Insurance Company
..01/01/1997 ..|21st Century Centennial Insurance Company ...
..01/01/1997 ..|21st Century Centennial Insurance Company
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company .
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company .
..81-0170040 ..|..07/01/1999 ..|Union Security Insurance Company

0899999. U.S. Non-Affiliates

1099999. Total - Non-Affiliates

1199999. Total U.S. (Sum of 0399999 and 0899999)

1299999. Total Non-U.S. (Sum of 0699999 and 0999999)

9999999 - Totals

286,421




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 2

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

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
0399999. Total Life and Annuity - U.S. Affiliates
0699999. Total Life and Annuity - Non-U.S. Affiliates
0799999. Total Life and Annuity - Affiliates
...... 66346 ......|..58-0828824 ..|..05/01/2007 ..|Munich American Reassurance Company eeenen.. 8,644
...... 93572 ......|..43-1235868 ..|..05/01/2001 ..|RGA Reinsurance Company eeeennnn.. 1,184
0899999. Life and Annuity - U.S. Non-Affiliates 9,828
1099999. Total Life and Annuity - Non-Affiliates 9,828
1199999. Total Life and Annuity 9,828
...... 61263 ......]..36-0770740 ..]..07/01/2010 ..[Bankers Life and Casualty COMPANY ......o.cocoorooiorioriorsorioresmionemeomsemensenssnssnssnsenens | Iuoismssisiions oonsonsssssnsnsnosnossessonssnses |ossessensensensens 34,036,994
1399999. Accident and Health - U.S. Affiliates - Other 34,036,994
1499999. Total Accident and Health - U.S. Affiliates 34,036,994
1799999. Total Accident and Health - Non-U.S. Affiliates
1899999. Total Accident and Health - Affiliates 34,036,994
...... 68276 ......|..48-1024691 ..|..01/01/1988 ..|Employers Reassurance Corporation
...... 65676 ......[..35-0472300 ..|..04/01/1992 ..|Lincoln National Life Insurance Company N 171,203
1999999. Accident and Health - U.S. Non-Affiliates 171,203
2199999. Total Accident and Health - Non-Affiliates 171,203 ,
2299999. Total Accident and Health 171,203 34,044,275
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 171,203 34,054,103
2499999

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

171,203

34,054,103

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
... 70319 ...36-1933760 ..[04/01/2019 . [Washington National Insurance Company ...........cccccervvermieeenivemninenninenne | INeooriieiii [l COZ L e QA [ e 35,608,583 36,027,042
.... 70319 ...36-1933760 ..[04/01/2019 . [Washington National Insurance COMPAaNY ..........cccccersieeiiiiesiiesiiunesinannns e QA s i, 7,263,856 |...veennennn 8,099,354
0299999. General Account - Authorized U.S. Affiliates - Other 42,872,439 44,126,3%
0399999. Total General Account - Authorized U.S. Affiliates 42,872,439 44,126,396
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates 42,872,439 44,126,396
...47-0463747 ..[12/31/1995 . [Continental General Insurance Company .........ccceeevverveeernieeeriieeeninenniies | Wevevsvnvenis | eveeenend COZ Lt e bl FA e e o 1,596,144 |............... 1,577,267

...35-0472300 ..[01/01/1985 . [Lincoln National Life Insurance Company . ..3,358,414 |...

..3,334,017 |.. .. 3,358,414

..35-0472300 . |04/01/1992 . |Lincoln National Life Insurance Company . 1,326,668 |.. 1,761 .. 43,997 |
...58-0828824 .. (05/01/2007 . [Munich American Reassurance Company ... .1,400,000 |... 27,242 |... 11,249 |
...58-0828824 .. (05/01/2007 . [Munich American Reassurance Company .2,712,500 |... 54,145 |... ....19,917 |.

...43-1235868 ..|05/01/2001 . |RGA Reinsurance Company ............... .495,000 |... .2,276 |... . (510,150)|.

...43-1235868 .. [05/01/2001 . [RGA Reinsurance COMPaNY ........c.ccceervveesiveernueessenensienessneessnnenssneessonensne | MOuvuvrviins [vneiniendCOZ Lo e DS [ (1,838)

...82-4533188 ..[01/01/1983 . [US Business of Canada Life Assurance Company ........ccceeeeeersierersneenionnnne [Mlooiioiiii oot YRT/ D e Ol 63,726 |..cccvveeeeannn. 2,286 ..o 2,315 | 5,517 [oveeeiiiiiiiiiiiiiiiii e | e
0899999. General Account - Authorized U.S. Non-Affiliates 5,997,894 5,042,261 5,230,485 (431,308) 3,358,414
1099999. Total General Account - Authorized Non-Affiliates 5,997,8% 5,042, 261 5,230,485 (431,308) 3,358,414
1199999. Total General Account Authorized 5,997,894 47,914,701 49,356,881 (431,308) 3,358,414

1499999. Total General Account - Unauthorized U.S. Affiliates

1799999. Total General Account - Unauthorized Non-U.S. Affiliates

1899999. Total General Account - Unauthorized 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 5,997,894 47,914,701 49,356,881 (431,308) 3,358,414

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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) 5,997,894 47,914,701 49,356,881 (431,308) 3,358,414
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)
9999999 - Totals 5,997,894 47,914,701 49,356,881 (431,308) 3,358,414
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

1 2 3 4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
... 61263 ... ..36-0770740 .. | 07/01/2010 . |Bankers Life and Casualty Company ...........cccccoviiiiiiiiiiiiiiiiniicinnane, Lo [ QA1 [ Moo oo 368,494,833 |.......occoeuenns 19,612,428 |......cccoveunnes 35,967,543 |..ooiiiiiiiiiiiiiiins [ i e,
0299999. General Account - Authorized U.S. Affiliates - Other 368,494,833 19,612,428 35,967,543
0399999. Total General Account - Authorized U.S. Affiliates 368,494,833 19,612,428 35,967,543
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates 368,494,833 19,612,428 35,967,543

... 68276

48-1024691 ‘ 01/01/1988 . [Employers Reassurance Corporation
.... 65676

35-0472300 .. [ 04/01/1992 .[Lincoln National Life Insurance Company

..6,073 |..

... 1,333

0899999. General Account - Authorized U.S. Non-Affiliates

6,073

1,333

1099999. Total General Account - Authorized Non-Affiliates

6,073

1,333

1,834,293

1199999. Total General Account Authorized

368,500,906

19,613,761

37,801,836

1499999. Total General Account - Unauthorized U.S. Affiliates

1799999. Total General Account - Unauthorized Non-U.S. Affiliates

1899999. Total General Account - Unauthorized 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

368,500,906

19,613,761

37,801,836

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

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)

368,500,906

19,613,761

37,801,836

9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999)

9999999 - Totals

368,500,906

19,613,761

37,801,836




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

2022

($000 Omitted)
2

2021

2020

10.
11.
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)

........................ 60,586
....................... 267,970

368,070 |....

........................ 82,929
....................... 279,353

302,569 |...

400,087

........................ 95,110
274,648

393,128
102,296
298,039

376,293
........................ 88,844
....................... 276,779
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNVested @sSets (LINE 12) .....ccccciiiirieieieieieeecie et e 818,805,752 ..o [ 818,805,752

2. REINSUIANCE (LINE 16) ...e.viiieieietitiiiise sttt sttt sttt se e e se s s sesesene e ss s sesesesenenssssfeeeeeeeeieieneaeaes 1,288,626 |.......ccccoevnee (1,288,626) ...

3. Premiums and considerations (LINE 15) ...........cccceeueviiriiriueueiiisiissesesessssssssese s st ssssssssesesessssns fesessesssnenns 60,202,279 |....ooovierine 375,636 |.oceecine 60,577,916

4. Net credit for CEded MEINSUIANCE ........c..cuiuiuiiriiiiieeieiseiseese ettt D 0.0 R N 131,933,229 |.........c..... 131,933,229

5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 26,102,377 26,102,377

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccveeeeeereeereeeececeie e 906,399,035 |................ 131,020,239 |............ 1,037,419,275

7. Separate ACCOUNt @SSELS (LINE 27) ....uiieiiiiiiiiitieitie ittt sttt ettt e b e sbeeneeen

8. Total assets (Line 28) 906,399,035 131,020,239 1,037,419,275

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reServes (LINES 1 @NG 2) ..........c.cucviuiiiieiieieieieieeeeeeee et es sttt besess s s s s s s sessssan s eeeeeeeeenenens 654,468,025 |............... 105,263,952 |................ 759,731,977
10. Liability for deposit-type CONracts (LINE 3) ......c.cvoveveveveveeieiieeeieeeietetctesee e esses s e eeeneneeeaes 50,173,451 | 66,346 |.....occceeenne 50,239,797
11, ClaIM FESEIVES (LINE 4) .....vvieiiiieieiceetceeeee ettt s e sttt s s s s st et s seseseanasesssesesesesooeeeeeneneeeaen 24,608,747 |.covereenne 34,054,103 | 58,662,850
12.  Policyholder dividends/member refunds/reserves (Line€s 5 through 7) ...........coeiiiiiiiiiiiiiiiiceeee s [ o
13.  Premium & annuity considerations received in advance (LiNE 8) ...........ccccvoveveveveueuceeceeeeeeeee e e 5,037,023 |..cocoiinee 6,905,804 |......cccevenve 11,942,827
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieieieiieieeetetetceeeee ettt ettt ea e es et esean s s s sesas [ eeeeeneneeeaes 27,309,202 |...coeuveee (11,911,551) oo 15,397,651
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amOUNt) .........ccooiiiiiiiiiiininieen s [ o
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E2 L0000 1 TS OSSOSO [SSURR RO
17. Reinsurance with Certified Reinsurers (Line 24.02 inset amOUNt) .........cociiiiiiiiiiiiiiiceiceeeeeeesees s [ oee e
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- | [
19.  All other liabilities (DAIANCE) ..........cceueveieeeeeeceete et et esesae e et es st et ee s e s e sesenssaesesesesenssanaena 54,087,609 (3,358,414) 50,729,195
20. Total liabilities excluding Separate ACCOUNES (LINE 26) .........ovueurveriieeieieieieieeeieieieissesese s s 815,684,057 |............... 131,020,239 |............... 946,704,296
21.  Separate Account liabilities (LINE 27) .......c.ccuiiiiiiiiiii e
22, Total IabilitIes (LINE 28) ......cvviurieiurieeirieeiriieireieisee sttt e 815,684,057 |.......cco.cc. 131,020,239 |.....cocenvee. 946,704,296
23, Capital & SUIPIUS (LINE 38) .....evreeeeeceeeeceeeeeeeeeeeeeeee e eeeee e eee e ene s eeaeen e eenaneenaseenaeeenaneean 90,714,978 XXX 90,714,978
24. Total liabilities, capital & surplus (Line 39) 906,399,035 131,020,239 1,037,419,275
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE FESEIVES .....cvueereresieseeseeeesesseesseseseesesseeseeseesessesse e asesesese st essesseesesseeesse et as st st st assassessessefooneenasnienans 105,263,952
26, ClAIM FESEIVES .....eoeeeeeeeeeseeseeseeseeseeee st e ssess s ees e ees s e ses e s e e e ee s s s e s s ees e e easees e e s s s ssensensesseee e esiesienienies 34,054,103
27.  Policyholder diVIdENAS/TESEIVES .........ceuiiiiiiieiieeiieeee ettt ettt esse e neeseesesneeeneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE .................ccueueueeiieeeieieieeieeeeee e e 6,905,804
29. Liability for deposit-type CONFACLS ............ccceiiiiieieeeieecececceee ettt 66,346
30.  Other CONraCt HADIHES ..........vurereeeerreaeieeeieeeee ettt esenee e (11,911,551)
31, REINSUIANCE CEABM @SSELS .......uvuiieieiiiriiicieicieeie ettt sttt e 1,288,626
32. Other ceded reinsurance recoverables ...............ccccoiiiiiiiiiiiiicic
33.  Total ceded reiNSUranCce rECOVETADIES ............ciuiuiuieeereereeneereseeseesseseeeeeeseesessessessssessessessessessesneene] 135,667,280
34, Premiums and CONSIAEIALIONS ..........oweeeeeeeeeee e e e eee e e e e e e eee e e oo 375,636
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieii ettt et se e e s
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............ccccoooveiiicincincic oo
37. Reinsurance with Certified REINSUIETS ..o s
38. Funds held under reinsurance treaties with Certified ReIiNSUrers ..............ccccocooiiiiiiiiiiiicccc o
39. Other ceded reinsurance PayableS/OffSELS ............oovcecueueuereeceeeeeeieeeeesecae e teeeseesae e seseeenssaeeesesenenaees 3,358,414
40. Total ceded reinsurance Payable/OffSELS ............ococeveccueuereieeeececaeteeeeeeeeeae e ee et ennasae e enenaees 3,734,051
41. Total net credit for ceded reinsurance 131,933,229
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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. Alabama ... AL e L 8,903,517 |.oeeecciiiieees [ 2,975,203 |.coeeiiceie o 11,878,720 |
2. Alaska ... AK | Lo f 374,455 [ o AT 875 | oo 421,930
[T Y o 1 - 5,496,163 5,605,053 211,101,215 |..
4. Arkansas .. 4,077,259 ..6,188,423 |..
5. California .. 27,084,257 .46,004,114 |..
6. Colorado 3,508,882 .12,433,956 |..
7. CONNECHCUL ...eeeveeeiiee e CcT 4,072,366 ...5,129,106 |..
8. Delaware ............. .. DE 2,191,813 .. 4,349,635 |.
9. District of Columbia . - DC 2,975,727 [ o , .. ..2,648,612 |..
10, FlOMAA cuveeeeeee et FL ...20,002,292 105,991,706 |.. .. 125,993,998 |..
LT € =Yoo = PR GA ...17,226,819 ...9,670,858 |.. .26,897,677 |..
12. Hawaii .. - HI 10820,620 [ o 131,482 [ o 952,101
13. Idaho .... - ID ....935,010 .. 4,007,524 |..
S 117 Yo - RN IL ...17,167,354 .23,331,056 |..
15, INAIANA .o IN .... 8,005,387 .28,036,124 |..
16.  lowa ..... S 1A 2,156,518 1,417,428 |.
17.  Kansas . - KS .2,617,195 ...9,194,651 |..
18.  Kentucky .. wKY el f 5,703,694 ..o oo 5,195,377 [ [ 10,899,072
19.  Louisiana .. LA b 7,819,955 [ forveeennenn 2,199,839 | o 10,019,794
20. Maine ....... - ME .1,019,652 ...2,146,759 |..
21.  Maryland ...... - MD ...12,374,7% , .27,930,613 |..
22. Massachusetts . « MA Ll 5,589,167 |.oveieieieeieiees i 619,787 |.cveeeeeeeeeeeies foveeiens 6,208,954
23.  Michigan ... e ML b 12,272,208 | o 18,086,720 ... [ 30,308,923
24.  Minnesota . - MN ... 2,984,067 .. 8,026,162 |..
25.  Mississippi - MS 5,255,241 .. 1,326,372 |..
26. Missouri ... MO ool o 6,168,210 e e 10,065,027 | e 16,233,232
27. Montana ... o MT el 1,290,086 [ [ 2,950,887 [ e 4,249,973
28. Nebraska .. .. NE .. 2,965,836 |..
29. Nevada........ NV .. 4,358,802 |..
30. New Hampshire .. NH , 12,309,552
31, NEW JEISEY ..oeoueinieieieieieieeeee e NJ ol o, 14,998, 848 46,521,499 |...oooveeiiieeen
32, NEeW MEXICO .uveeueeeeeeeeeeeieeceee e NM 2,448,519 .. 3,180,776 |..
33. NewYork..... - NY ....590,020 ...1,542,108 |..
34.  North Carolina .. NC 15,121,976 .32,865,151 |..
35.  North Dakota .......coceevvueeieereiiieeeeee e ND 863,321 | e 288 783 s el 708,104 |..
36, ORIO e OH ...15,407 461 .27,347,200 |..
37.  Oklahoma . - OK 3,718,005 ...8,399,411 |..
38. Oregon......... . OR 2,461,271 .. 6,141,538 |..
39.  Pennsylvania ........cccoceoerenenenee e PA 23,050,423 .59,859,827 |..
40. Rhode ISland ...........cccevevieereriiiiiieiereiceeeaas 1,165,507 4,744,272 |
41.  South Carolina . 8,389,842 .15,571,444 |..
42. South Dakota ... . 521,204 .. 1,164,078 |..
43, TENNESSEE ...oveeeveeeceeeeeteee e e e seee e N 9,336,867 .18,206, 183 |..
Y =S Y TX 24,790,359 50,532,454 |..
45. Utah..... - uUT 1,012,152 .. 1,849,438 |..
46.  Vermont - VT ..653,655 ...4,948,141 |..
47.  Virginia ..... VA el 12 098,585 22,314,208
48.  Washington .. - WA | Lo f 3,010,719 | [ 7,343,946 .................................... 10,354,664 |......coovvvviirnne
49. West Virginia . .3,409,519 ...4,409,698 |..
50. Wisconsin .... 4,596,133 4,737,761 ..
51, Wyoming ....ooooeiinnnnnnnnnnnnnnnnnnenes WY el 75,6271 | [ 482,536 ..o forverenennn 998,157 |
52. American Samoa .
53. Guam ..............
54. Puerto Rico ......
55. U.S. Virgin Islands ......
56. Northern Mariana Islands
57. Canada ......cccccceeeuveenunens
58. Aggregate Other Alien .
59.  SUBOtAl ...oorieiiii e
90.
91.
additions and annuities
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinneens founes 0 O O ) U 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)........cccovvirrieriiienieeeiieeens
96. Plus reinsurance assumed... ,
97  Totals (All Business)........ 463, 049 737 .. .. 804,759,924 |..
98. Less reinsurance ceded..........c..coueeveeeeeneeeeeeneenns 367,140,697 366,709,388
99. Totals (All Business) less Reinsurance Ceded 95,909,041 438,050,536
DETAILS OF WRITE-INS
58001. 777 Other AlIen ....occcoooooiinreecceeeeeeeeee XXX
58002. e XXX....
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. ce XXX
9498. Summary of remaining write-ins for Line 94 from
OVerflow Page ......cevevveeiiiiiiieceree e o XXX e e e i [
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
2. R - Registered - Non-domiciled RRGs
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
Allocation of life and health insurance premiums from individual policyholders and group certificate holders is made to the state according to the location of the lives at the current

billing address on record. Allocation of ordinary annuity considerations are made to the state according to the address at the time of collection.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1,
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

1. AlADAME ... AL o 8,903,517 [covieererieriieines feoeviencniiiis e v o 8,903,517

2. AIBSKA e AK e BT4,855 | e Joeeeeeeeeeeeeeeiee o e 374,455

3. AFIZONA .o AZ | 5,496,163 |....ceovieiiiiiiiis s o 1,469 [ [ 5,497,632

4. ATKANSAS ...ttt AR | 4.077,259 | oo eeeeeeeeeeeee oo e [ 4,077,259

5. California ....c.oveeeeeieieieee e CA | 27,084,257 ..o [, 2,106 |.ooovieiiieines 325 | e 27,086,688

6. COlOradO ....o.cvveceeeeereeeeeseeerseereseeneseenesenesneninenens. GO e 3,508,882 |....cviieieieiieriies e e s o 3,508,882

7. CONNECHCUL ... CT | 4,072,366 |[....coovererrriiieine fereinniieininnis [ e oo 4,072,366

8. DElAWAre ..o [ 0] = 2,191,813 oo foeeeeeeeeeeeeeseiees oo ees e e 2,191,813

9. District of COUMDIA .....cvoevevriieieiereeceeeeeeee e DC |oeoveiene 2,175,727 o [ [ e oo 2,175,721
10, FlON0A vveeiceeieecieeeieeieseieseieseeseeseenseneees. FL e 20,002,292 |oeoeieeeeenns e 2,818 | 949 | [ 20,006,059
11.  Georgia ... oo 17,226,819 .. oo 17,226,819
12, HaWai oo HE i 820,620 [......oeoeeereiriecnns [ [ [ [ 820,620
13, 1d@R0 e ID o 935,010 [veivieerieirerine frererinrirrine v e 935,010
14, TNOIS vttt L o 17,167,354 | o e [ [ 17,167,354
15, INAIANE ..ocvoeece s IN o 8,005,387 [.ovveevreerierieins [ o 848 |oeriens e 8,006,235
16, JOWE c.vieeieiicecec b 7N 2,156,518 | oo e () | U AU 2,156,425
17, KANSAS .o KS [ieen 2,617,195 |ooiiiiiiiiis s e oo oo 2,617,195
18, KENLUCKY ..o s 1S 2 5,703,694 | oo oo e [ 5,703,694
19, LOUISIANG ..o LA | 7,819,955 |oiiiiiiiiriinis oo oo K71 UV T 7,820,274
20, MAINE ..ottt ME [ 1,019,652 [..ooveeeeeeeeeeeee oo e e e 1,019,652
21, Maryland .......oo.oooveeeeeeeeeeeeeee e MD |coone. 12,374,796 |..oeeiiciiis o o o o 12,374,796
22. Massachusetts ... . MA 5,589,167 | v v e [ [ 5,589,167
23, MICHIGAN ..ot ML e 12,272,203 |.ooiiiiccinniiee [ [ e oo 12,272,203
24, MINNESOLA ... Y1 2,984,067 |...coooveeeeeeeeeieiee Joeeeeeeeeeeeeeieeeiees oo ees Jereeeeeeeeee e e 2,984,067
25, MISSISSIPPI +.vevoveereieieierereaeeeeeeeiesetesese e MS | 5,255,241 oo o o e 5,255,241
26, MISSOUT ...ttt es 1Y [ I 6,168,210 [.ooveoeeeeeeeeeeeieieiee oo eeeeeeeeeees Joeeeeeereeeeseieeeiee oo ees foreeeenns 6,168,210
27, MONEANG ..o MT [ 1,299,086 |...vvveericeriiiriniins [ v [ [ 1,299,086
28, NEDASKa .....ooveveieeeieeeeeeeeee ettt NE |oooerenee 1,497,397 oo e e eeeeee e e 1,417,397
29, NEVAUA ..o NV o 2,887,483 .o [ e e o 2,887,483
30. New Hampshire .........cccceeeeeceveeeeeeeeeeeeeseeeeenenns NH oo 1,052,743 | e e oo o 1,052,743
31, NEW JEISEY ..o NJ e 14,998,848 ... [ [ e [ 14,998,848
32, NEW MEXICO ...vvveieieeeeeeeeeee ettt [NLLY I A 2,448,519 [ e e oo e 2,448 519
33. New York .... NY |. 590,020 |..
34.  North Caroling ..........ccceceeeveereveeereieeeesnesneesneeies. NC o 15,121,976
35.  North Dakota ........cccoveeueeereeeeceeeceeceeeeeeeeneneneee. ND o, 463,321 [ [ e e 463,321
36, ONIO cevveceieeeeeeeeeeseeseeeseeesseeneseenseenseenesnenesenenes. OH oo 15,407,461 .o [ [ oo o 15,407,461
37. OKIahOMA ......cooeeeceeeeeeceeeeeeeeeeeeeeeeeeeeneennnen. OK [ 3,718,005 [ feoerienicrcnicins e v o 3,718,005
38, OFEQON ...ooeveeeeeereeereeereeerneerseeneseeneseenesnenesnenenenes. OR [ 2,861,271 | s e s e 2,461,271
39. Pennsylvania ........c.ccccooceeeeeeeceeecseecseesernenenene. PA o, 23,050,423 ... foreerieneneeniiens foreenceniennen 390 e 10,000,000 |.......... 33,050,772
40. Rhode IS1and .........cocooovveveeeeeeeeeeeeceeeeeeeeeenenene. R o 1,165,507 |oeoieieieeieeiieies foevieeierierienies foereenienieeinnees Joeveenienienenis e, 1,165,507
41, South Carolina ..........ccccccevecueeeceeeeceeecseeeseerserenene:. SC oo, 8,389,842 |....iiiiiiiiiis s e e e 8,389,842
42, SoUth DaKota ........ccveeveeeeeeeereeeeeeeeeeeeeereeerenene. SD e 521,204 |....ooeieiciiieeiis o o [ [ 521,204
43, TENNESSEE ..ooveeceeceeeeeeeeeeeeeeeereeernenseneneninenes. TN |, 9,336,867 [ frerieinicinies 3,935 | (ST SN A 9,341,473
44, TEXAS woovoeeeeeeeeeeeeeseerseereeeeeeeseseensesesnensnenisnenene. TX o 24,790,359 [....ooieiieieeiiiies v e [ [ 24,790,359
45, Utah oocececeeceeeeeeeeeeeeeeeeeeeeeeeneeneienene. UT i 1,012,152 [ [ e [ [ 1,012,152
468, VEIMONE ... V2 N R 653,655 |...cveeeeiiiieiieiiiies Joeeeeeeeeeeeeeiieees e o ees e 653,655
A7, VIFGINIA oo VA [ 12,098,585 ..o frererirnnine [ e [ 12,098,585
48.  Washington .........cccocoveeivereiniiiieiiereeeeseeie s WA |, 3,010,719 | oo eeeeeeeeeeeeee oo e [ 3,010,719
49, West VIrginIa .....o.c.oveevereeeeeeceeeceeceeeeeeeee e WV |.. ..3,409,519 |. .. ..3,409,519
50, WISCONSIN ... WI e 4,596,133 | oo e 4,850 [ oo 4,600,983
51, WYOMING woeoevvieeeieeeeceeee et (A2 A75,821 [eviiiiccinniieee v [t o oo 475,621
52.  AMENCAN SAMOA ...c.ccvevieeeeeeeeeeeeeeeeeeeeeee e AS | IR 72 T O T SO SO RO RRRRUR RSO 3,725
53, GUAM .ottt GU | 2,884 | [ [ e [ 2,484
54. PUEMO RICO ....ocvveeeeeeeeeeeeeeeeeeeeeeseeeseenseeenssineisiee. PR oo 22,911 | oo oo e [ 22,911
55.  U.S.Virgin ISIands .........cccccovevevevevereeceeceeeeeeeeieeee. VI e A76,138 [oveiccirriiee [ et e oo 476,138
56. Northern Mariana ISIands ..........c..cceeeerirerieinncnns MP e 382 [ [ [ [ e 382
57.  €ANAAA ....eoiieiieee e CAN | i e for e e
58. Aggregate Other AlIeN ..........cccccevevvvreeereverrieennnns [0 N 28,797 |eeeeeeeeiecennnnes fererereneeeinrnenenn [ [ [ 28,797
59. Total 340,913,770 8,858 10,412 10,000,000 350,933,041
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

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

CNO Financial
Group, Inc.

FEIN #75-3108137  DE

Design Benefit
Plans, Inc.

FEIN #36-3496297  IL

40|86 Advisors, Inc.

FEIN #22-2403791  DE

CDOC, Inc.

FEIN #51-0406066  DE

Business Credit
Administration Corp.

FEIN #82-1511404 IN

Performance Matters
Associates, Inc.

FEIN #75-2113604  IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205 DE

K.F. Agency, Inc.

FEIN #36-4036794  IL

Marketing Division Co.

FEIN #42-1351112 1A

American Life & Casualty

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 Management
Services Company

FEIN #74-1499663 TX

Web Benefits
Design Corporation

FEIN #52-1696075 FL

Benetek Corporation

FEIN #52-2173098  FL

Optavise, LLC (2)

FEIN #02-0677999  DE

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

EA Canada
Development ULC

CAN

NOTES:

NAIC #70319

Washington National
Insurance Company (1)

FEIN #36-1933760 IN

Indiana General
Investment Corp.

FEIN #38-4050689 DE

Indiana General
Investment Trust

FEIN #82-6734899  DE

All subsidiaries are 100% owned unless otherwise indicated.

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) Formerly known as DirectPath, LLC prior to its name change in April 2022.

(3) Formed in September 2022.

Resource Life
Insurance Company
NAIC #61506
FEIN #47-0482911 L

Conseco Life Insurance
Company of Texas

NAIC #11804

FEIN #81-0626335 TX

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

Colonial Penn Life

Insurance Company
NAIC #62065
FEIN #23-1628836  PA

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

1% | 89.1% |9.9%

CNO Services, LLC

FEIN #35-1965822  IN

1% 90% [9%

Conseco Marketing, L.L.C|

FEIN #35-1989489  IN

C.P. Real Estate
Services Corp.

FEIN #13-5405610  NJ

FEIN #36-3215139  IL

CNO Financial
Investments Corp.

FEIN #37-1872060 DE

lllinois General lllinois General
Investment Corp. Investment Corp. Il (3)

FEIN #92-0331670  DE

FEIN #82-6734872 DE

lllinois General
Investment Trust

lllinois General
Investment Trust Il (3)

FEIN #92-6075387 DE




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€S

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0233 ...|CNO Financial Group, Inc. ...... . .[11-2857098 .. | .... UV ... |Bankers Conseco Life Insurance Company ....... . ......| Conseco Life Insurance Company of Texas ... |Ownership .100.000 ...|CNO Financial Group, Inc. ...

.... | 36-0770740 ..
... [23-1628836 ..
...|81-0626335 ..
.| 47-0482911 ..

. 0233 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc.

Bankers Life and Casualty Company ...
Colonial Penn Life Insurance Company
Conseco Life Insurance Company of Texas

Conseco Life Insurance Company of Texas ... |Ownership..
..| Conseco Life Insurance Company of Texas ... |Ownership..
.|eboc, Inc. ... Ownership..

..}.100.000 ...|CNO Financial Group, Inc.
..}.100.000 ...|CNO Financial Group, Inc.
..}.100.000 ...|CNO Financial Group, Inc.

.100.000 ...|CNO Financial Group, Inc.

. 0233 ...|CNO Financial Group, Inc. . Resource Life Insurance Company ... CDOC, Inc. Ownership.. N

. 0233 ...|CNO Financial Group, Inc. .| 36-1933760 .. Washington National Insurance Company . .|CDOC, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
38-4050689 Indiana General Investment Corp. ..... . [Washington National Insurance Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
82-6734899 Indiana General Investment Trust .. .| Indiana General Investment Corp. .... . | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
13-5405610 C.P. Real Estate Services Corp. .|Colonial Penn Life Insurance Company ....... |Ownership.. .100.000 ...|CNO Financial Group, Inc.

..}.100.000 ...|CNO Financial Group, Inc.
..}.100.000 ...|CNO Financial Group, Inc.
..}.100.000 ...|CNO Financial Group, Inc.
..}.100.000 ...|CNO Financial Group, Inc.

.100.000 ...|CNO Financial Group, Inc.
.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,
..}.100.000 ...|CNO Financial Group,

.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,

. |Bankers Life and Casualty Company ..
. |Bankers Life and Casualty Company
.| !lTinois General Investment Corp.
. |Bankers Life and Casualty Company ..
.| Tinois General Investment Corp. Il
.|Publicly held ..ooovveeeeennnnns
CNO Financial Group, Inc. ....
CNO Financial Group, Inc. ..........
. |CNO Financial Group, Inc
CDOC, Inc.
cboc, Inc. ...
cbac, Inc. ...

CNO Financial Investments Corp. ...
Illinois General Investment Corp.
I11inois General Investment Trust
Illinois General Investment Corp. Il
TR ... [Illinois General Investment Trust Il
New York Stock Exchange . |CNO Financial Group, Inc. ..
CDOC, INC. weveeeeneeeieeennnes
40186 Advisors, Inc. .........
Design Benefit Plans, Inc. .
Performance Matters Associates, Inc. ...
40186 Mortgage Capital, Inc. ....
K.F. Agency, Inc. ..ccccceeunnnnnnnn
American Life & Casualty Marketing Division
00, it AL NIA....... CDOC, Inc.
Bankers Life Advisory Services, Inc. ... e ING] NIA....... cDoc, Inc. ...
Bankers Life Securities, Inc. ............ v | ING] NIA....... cbac, Inc. ...
Bankers Life Securities General Agency, Inc.

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

Ownership
. | Ownership
. | Ownership..
Ownership
Ownership
Ownership

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

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

.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,

Ownership
Ownership
Ownership

47-3850374 ..
..|82-1511404 ..

CDoC, Inc. ... Ownership
.|CDaC, Inc. .. | Ownership..
CDOC, Inc. Ownership

.100.000 ...|CNO Financial Group,
..}.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,

Business Credit Administration Corp.

02-0677999 .. Optavise, LLC
. EA HR Acquisition, LLC Optavise, LLC . | Ownership .100.000 ...|CNO Financial Group,
EA Canada Development ULC . |EA HR Acquisition, LLC . | Ounership.. .100.000 ...|CNO Financial Group,

81-2631673 ..
52-1696075 ..
..|52-2173098 ..

.100.000 ...|CNO Financial Group,
.100.000 ...|CNO Financial Group,
..}.100.000 ...|CNO Financial Group,

.100.000 ...|CNO Financial Group,

. | Ownership
Ownership
. | Ownership..

Greenlight Educators LLC ...
Web Benefits Design Corporation ...
Benetek Corporation

Optavise, LLC
CDOC, INC. wocvvveiiiiiciiieiiiee e
. |Web Benefits Design Corporation

74-1499663 .. CNO Management Services Company ... CDOC, INC. teveeveieeeiiiiiieieeeeeeees Ownership

35-1965822 .. CNO Services, LLC ... CDOC, INC. weveeeeeneeeaneeennns Ownership ..89.100 ....|CNO Financial Group,
..| 35-1965822 .. CNO Services, LLC . |CNO Financial Group, Inc. . . | Ownership.. .. |CNO Financial Group,

35-1965822 .. CNO Services, LLC ... CNO Management Services Company .. | Ownership .. |CNO Financial Group,

35-1989489 .. Conseco Marketing, L.L.C. ........ CNO Services, LLC . | Qunership ..|CNO Financial Group,

..| 35-1989489 ..
35-1980489 ..

Conseco Marketing, L.L.C. ..
Conseco Marketing, L.L.C. ........

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

Ownership..
. | Ownership

.. |CNO Financial Group,
. |CNO Financial Group,

Asterisk Explanation

0100 oo CNO Financial Group, Inc. is the Ultimate Controlling Entity Of the HOIAiNG COMPANY GrOUD. ....eeiteeitieiiiiieiiieiieitee et et et e e te e e eeeesueesheesbe e bt eateeaseeaeeeaeeeaeeaa e e s e e e e e abeeaseea e e oaseoa e e oa e e oa e e s e e as e 2a e e eaeeeaeeee e e ea e e oa e e aeeaseea s e eaeeem e e omeeoa e e eH e e Ae e e s £ easeeaseea s e ea s e ee s e oe e e Ha e e b e e s e embeea e e em e e ea s e ee e e ea e e eh e e b e e a b e em b e embeemseea e e emeeeaeenneenbeenbeenneenneans
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

1]

SCHE
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 68560 .....|11-2857098 .....|Bankers Conseco Life Insurance Company .... e e | [ (14,521,682)
.................. 47-1590388 .....|Bankers Life Advisory Services, Inc. ... rererennn (90,773)
..... 61263 .....[36-0770740 ..... |Bankers Life and Casualty Company .. (516,229,965)
.................. 47-1481527 .....|Bankers Life Securities, Inc. ....cccoovnenee s | 2,972,414
51-0406066 ... CDOC, INC. ooeieceeirrrccceirrrceesrenececienes foereeneneeeeee 143,600,000 | (14,800, 000) [ oerrereecennricccennine [oeeeeinrnieceenenesees [reereeseneeseeeneneseeeenes | eoreeveaes sossenens freseeerenenens 98,910,243 [ i, 187,910,243
. [75-3108137 ..... CNO Financial Group, INC. ...cccocoiiriceniins fooerereceienncceeirnieie |oeeeieieineneeeesseseceeeenne (85,517 ,862) [ et e [ [ (45,517,662)....
35-1965822 ..... CNO Services, LLC ..ot oereereneeieieinirenisieeisenene [oereeieiereinenesisie s nesnsees [eeeresssnensseeienssseneseeiesees [oessenessesesesnsnsssesesnnennns |oeseeeesnnenes 653,653,162 ... e e e TSR 653,653,162 |....
23-1628836 ..... Colonial Penn Life Insurance Company ....... [..cccoooiiiiiiicivicnnnes L A7,500,000 [ e o (96,950, 115)].... .. (7,841,387)|.... .(98,382,694)]....
81-0626335 ..... Conseco Life Insurance Company of Texas .. |..................4,400,000 |................ (32,900,000)].... ..86,380,823 |.... .(51,068,856)|.... ....6,811,966 |....
37-1872060 ..... Il1inois General Investment Corp. .....cccooofvevivivoiciiiieeee 1o 101,500,000 [...vvieceieciceceeceeeees foeeeeeeeeeeeeeeeeieeeres et [oee e | et es seeerees [ee et 101,500,000 |....
....| 38-4050689 ..... Indiana General Investment Corp. .....cccoco. foeveooiioiiiieicceeeeeeeees [ 38,000,000 |.voeeriieeiieeeeeeeeies [ e eenees e | et seeenaes e o 38,000,000
.. | 36-4036794 ..... KLF.L AGENCY, INC. it oereireicieeisriseeininne [t neesies [eeeiessenenteeetessesesesienenees [oeeresseeenesse s |oeeeereneeneeeees 4,325,787 |.ooceccciinniiiee [ e e o 4,325,781 |
75-2113604 ..... Performance Matters Associates, INC. ...... | FOTS TS ROOOPPTO 3,661,648 oo 13,661,648 oo
36-1933760 ... Washington National Insurance Company ... .(83,000,000)|.... .(38,000,000)|.... (250,086,865)|.... .. (4,157,482)] ... (375,244 ,347)).... .(42,872,439)
.................. 22-2403791 ... [40186 AdVISOrS, INC. oo [ [oeeeinriensensiensensiennes |oeeineeinsensensennssennnes [reensensennsensenssennnes |oeveenneneeeens 48,804,855 |t [ e oo [reeeneeneeen 48,804,655 |
..... . [51-0331205 ..... 140186 Mortgage Capital, INC. ..o | [ o [oeeerenneseenseneneeeens [oenennnenenenenn 2,040,209 [oiiiiiiiiiiiicciinicieee | e frerrcccenccceie e 2,347,255 |
XXX

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULEY

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 .......cccceee |ooeveieveiivenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveiciiiiciins Insurance COMPaNY .........cccoceveeveueeeereeereeeeeeeeeeeeees 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 .........cccccooeveuenne. Conseco Life Insurance Company of Texas .......ccccee |oeeeeveveevvenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieveiciiiiciins Insurance COMPaNY .........ccceeeeeveueeeeveeeeeeeeeeeeeeeees 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 ...........cccccc..... Conseco Life Insurance Company of Texas .......cccceee |oeeveveveeivenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocovoeveveiciiiiciis Insurance COMPaNY .........cccoceeeveueeverieeeeeeeeeeeeeeees 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. oo | 100.000 |........ NO........ CNO Financial Group, INC. ..ocovoeveveiciiiiciis Insurance COMPaNY .........cccooeveeveueeveueeeeeeeeeeeeeeeees 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. oo | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoooeieveiciiiiciins Insurance COMPaNY .........cccooeeeveueeeereeeieeeeeeeeeeeeees e, 100.000 |........ NO........

CNO Financial Group,

Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Insurance Company

100.000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 ..........ccccviieiuiueiiiiiiicieie ettt 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 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil 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 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 17 .........ccuiiiiiiieiieriiiiieeeeie ettt sttt be b sesetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueviiiieieeieieieieeee ettt a s s et s st s et s s ansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccooiiiiiiiiiiiiicie 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? .........ccccocvvinnnniniiiicnens 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 IMAICH 172 ...ttt ettt e a e e s s s e aea et e s s s s ssseeeses s s sesse et s s s sssse et s s s ssseseses s s ansnses s s sssssneeses s s ssansesesasssanansesasnnnans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 17 ..........ccocoviiiiiie 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 172 .ottt et e st et e s s e e e e e e s es s ass e s e e e s s s s s st e s e s enssssseeeees s ssssseses s s snanses et s s ssanseses s s ssanaeses s s ssansesesssssssnsnsesasasarsnsesna 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 ..ottt eaeae et e s aeae s et s s assseese s s sssanseses s sasssseses s s assnsesas s s snsnsssssasssassnsssssassanansnsasananans 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 ..........cocruoioieeeeceeee ettt see et s s s e ae e st es s asseseses s s asssaesss s s anaesnsan s ananenen 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 e b e et e e e e e e e e neeeneens 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 ..........cociuoioeeieeeceeee ettt s s s e e s e st es s asseseses s s sssesesssenasasassnsannanananen 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 IMAICH 17 ........c.o.ovieceeeeeeeeeceeeeee ettt ae et e s asa e s et e s s sasaeseees s sasssseseses s ansnssses s s snsnssssssssassnsssesasasasanensasanarans NO
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 o1V = o1 3 e PP TUT ORI

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

[ =43 R U TP TP UT U PP URURPRPRPITNY
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 ........ccccooieiiiiiiiiiicne e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..........coooiiiiiiiiiiieeeee e

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 et e st e s e st e st et e st e s e e st e st e st e s s e st et et et e st e st et et e s et et et aneeneens

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 MArCHh 17 ...ttt ettt e et e et e st e s e e st e aseea e e ea e e em e e ea e e ee e e st e s e e s e enseem s e emeeen e e emeeeneeeaeenseenseenseanseennean

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
LY (O oY 1 =Ty o o e SRS TO SRS PRP PRSI

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 ..o
Will the Health Care Receivables Supplement be filed with the state of domicile and 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 OSSPSR
Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ...

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 DY ADFl 17 ...ttt st sbeesbeenaeens
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cooiiiiiiiieeeeeeeeee
Will the regulator only (non-public) Supplemental Health Care Exhibit’'s Expense Allocation Report be filed with the state of domicile and the NAIC by

ATl 12 ettt ettt ettt e b e teeateeateeateeste st e ae et e et e eaaeenteenteenteenteeaee st ese et eeaseeateenteenteenteeneeeaeese e s e enteenseenteenteesteeneeeneenneenen
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 17 ....

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by APFil 17 ....ooiiiiiiii
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? .......c.cccoeieens
Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 1? ..
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
None

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

6 2 0 6 5 2 0 2 2 4 2 0 0
6 2 0 6 5 2 0 2 2 4 9 0 0
6 2 0 6 5 2 0 2 2 3 71 1 0
6 2 0 6 5 2 0 2 2 4 4 2 0
Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]
6 2 0 6 5 2 0 2 2 4 4 3 0
6 2 0 6 5 2 0 2 2 4 4 4 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 2 0 6 5 2 0 2 2 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 2 0 6 5 2 0 2 2 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 2 0 6 5 2 0 2 2 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 2 0 6 5 2 0 2 2 4 4 8 0

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 Synthetic Guaranteed Investment Contracts
[Document Identifier 444]
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0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0

NO

NO

NO
YES
NO

YES
YES
NO
YES
NO

NO
NO
YES
NO
YES
YES
NO

YES



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES
i oo oot o s+ 1A HO AR VAR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 2 0 6 5 2 0 2 2 4 4& 9 0 0 0 0 0
JE N ] ] 1]

6 2 0 6 5 2 0 2 2 4 5 1 0 0 0 0 0
v s o oo || A AT AR A
for Equity Indexed Annuities [Document Identifier 452]

6 2 0 6 5 2 0 2 2 4 5 2 0 0 0 0 0
s A A A A A TR T

6 2 0 6 5 2 0 2 2 4 5 8 0 0 0 0 0
o et et e s AT AU AR AR AT
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities P e il el o e e e
[Document Identifier 454]
J N || ] 1111

6 2 0 6 5 2 0 2 2 4 9 5 0 0 0 0 0
R S———— T R

6 2 0 6 5 2 0 2 2 § 6 5 0 0 0 0 0
ooz RO MO
[Document Identifier 224]

6 2 0 6 5 2 0 2 2 2 2 4 0 0 0 0 0
R T AT R
[Document Identifier 225]

6 2 0 6 5 2 0 2 2 2 2 5 0 0 0
B ] ]

6 2 0 6 5 2 0 2 2 2 2 &6 0 0 0
e R———— T R AT

6 2 0 6 5 2 0 2 2 4 1 0 0 0 0
e ———— T R

6 2 0 6 5 2 0 2 2 2 8 0 0 0 0
e A AR

6 2 0 6 5 2 0 2 2 2 1 6 0 0 0 0
TS T 0 AR
[Document Identifier 217]

6 2 0 6 5 2 0 2 2 2 1 7 0 0 0 0 0
ooz A AR A
[Document Identifier 435]

6 2 0 6 5 2 0 2 2 4 8 5 0 0 0
e S———— 0 R AT

6 2 0 6 5 2 0 2 2 2 8 6 0 0 0
Do T RO
[Document Identifier 459]

6 2 0 6 5 2 0 2 2 4 5 9 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....ovviiiiiiriieietcieieie sttt 15,119,337 [.coeeee. 1.846 |........ 15,119,337 [ [ 15,119,337 [.coceeve. 1.847
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeeeeeeeeerinreieens frreeeirneiereenns [oerereeeeesenees e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 2,732,489 |.............0.334 |......... 2,732,489 | o 2,732,489
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 11,155,116 |............. 1.362 |....... 11,155,116 | e 11,155,116
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 162,223,846 |............ 19.809 |..... 162,223,846 |......coeceeceris | 162,223,846 |........... 19.812
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 517,275,298 |............ 63.164 |...... 517,275,298 |.....oooeees [ 517,275,298 |........... 63.174
1.07 Hybrid securities ............. | R 7,141,929 |............. 0.872 |......... 7,141,929 | [ 7,141,929 |............. 0.872
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total [oNG-term DONAS ....c.cveeeerieieieeeeeeeee e e 715,648,015 |............ 87.387 |...... 715,648,015 | [ 715,648,015 |........... 87.401
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 1,000,000 |............. 0.122 |......... 1,000,000 [...eoeereeeeeeeens frrene 1,000,000 |............. 0.122
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........ccruiieeeiiecierereeeeeeee et e 1,000,000 |............. 0.122 |......... 1,000,000 [...eocereeeeeeerens frrene 1,000,000 |............. 0.122
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 2,070,600 |............. 0.253 |......... 2,070,600 |....coveeeeeeerrerriee foereenne 2,070,600 |............. 0.253
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ..o
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds ............ccooiiiiiiiiiiccee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........cccoveueueieiieeeieieieese e e 4,958,670 |............. 0.605 |........ 4,958,670 |....coovereerererereiens o 4,958,670 |............. 0.606
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total real €STate .......ceviirieieieeeeecee e e 4,958,670 |............. 0.605 |......... 4,958,670 |- oo 4,958,670 |............. 0.606
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovrrieeeiininnnseeeeeeeeseseseseeee e 27,873,473 |............. 3.404 |........ 27,873,473 | [ 27,873,473 |............. 3.404
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeeeeierinnnneeeeeens froeene 26,421,706 |............. 3.226 |....... 26,421,706 |......coovviiccns [ 26,421,706 |............. 3.227
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooo.o... 54,295,179 |............. 6.630 |....... 54,295,179 [.coovvieees [ 54,295,179 |............. 6.631
7. CONTAC IOBNS .....eveiieiiii ettt oo 20,763,116 |............. 2.535 |........ 20,629,475 .o [ 20,629,475 |............. 2.519
8.  Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeeseeeieiesee e oo eeeieieeene [oeeeeeeenenns 0.000 [.eeeeeeererreeeieins e [ e 0.000
9. Other invested assets (SChedule BA) ..............cceueuiieieeeeeiieieieeeeeee e feeeenene 18,625,706 |............. 2.274 |........ 18,625,706 |- fereenes 18,625,706 |............. 2.275
10.  Receivables for SECUMMES ..........ccruririiiieirieiiceeieeee e e 1,100,000 |............. 0.134 |........ 1,100,000 [...coveeerericcns e 1,100,000 |............. 0.134
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 818,939,385 100.000 818,805,744 818,805,744 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceueuiriiriririeietetetetesetst st sttt se et st stsssse s st esese st s s s esetesesese e sesses et esesesese et ssesebebesesesanes <eesescasnesananas 5,350,341
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiie ittt bbbt bbbt sb s R e e s e e reebeeteetesteeaesaeeaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........o et et e b e e b e e aeeaae eeeheeabeeab e e e b e e et e e be et e abe s eeesteesteesteeaeeeaeenaeenseenes
Current year change in encumbrances:

R B ] = T =T i TR o 10 T e TN

3.2 TOtals, Part 3, COIUMN 11 ..ottt b bbb 0o b oo b e e b e e bt e b e h e e h b e e b e b e s e b e ee e b et ebe A0SR SR e SR e R e e Lo AL e b e b e bbb e b e s eabesesesetesee ettt ens
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e b e et e e bt e bt e s et ea et ea et eh e e oh e e eE e e Re e bt e a bt ea bt eaeeea et eR e e eh e e ebeeebe e beanbeen Aoeemteeseeeateaaseasseaasenseenes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt ettt et e bttt bt e ateeseesseesbeesheesbe e beeabeeabeaaseaaseesseeheesheesbeesbeesbeen Seseesaessseaasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ..o bbb bbb e b bbbt b b e s b b e b et b e e b S A8 SR oA e e e e bbb bbb b e

LS el = S =T T o 10 1o e O OO ORR
Deduct current year’s other than temporary impairment recognized:

A B e = o =T i TR o 10 1o e PPN

7.2 TOtals, Part 3, COIUMN T0 ...ttt bbb b b e b e b e oo b e b oo b e h e b b e b e b e s e b e se b e e ebe A0S E SR e S E e R e e E e R e e b e b et e b et e b e s Seabeseatesee et ettt
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 1.ttt ettt b e h £t b bbb bbb £t b bttt eeenn s e et sen e 391,672

8.2 TOtAlS, PAMt 3, COIUMN O ...evieieeececeete ettt ee ettt e e ee s s caetetesee e s eaeteseses e sseetesesesnsssetesesas s sssesesesasensssesesesesensssneesesasesae 16 et AL E e R e b e e nteee e b b et et ntties teatseaesesetannacnas 391,672
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.ccccrruieuereririinirisisieieteteseestsesessese e sesesessss s ssesesesesesesssssessesese seesessasnesananas 4,958,670
[D2=e (U1 o) e=T M aToT g E=Te (4 g 11 C=To IR= 10 T 0 OO

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.cueuiiiiiiiiiiiitetetetietst st teteseses et st sssesesesesesessssssssesesesesesesessssssesesesesesessssssssesesess Seseessesesesnanans 4,958,670

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.cviriiieieieieieieiiieie ettt <sessanseeeaeeeaeneas 520,070
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt eb e R e e beeaesteeteeteetesaeeaesaeaae e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt b et e et e eae eeabeeabeeab e e e b e e et e e be et e abes  eeesteesseenteaaseeaseaaeeseenes
Capitalized deferred interest and other:

R B ] = S =T e TR @01 10T 1o e PPN

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbb bbb e b e e b e b e b et e b e h e s b e b e b b e e e b £ ed b e e ke A0S E SR e AR e R e AL e AL b b et b et b e s eabeseaseseeesee et
FaXeTe (U= o) e =TotoTU o | OO PURPERRPRRRRRNY
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............... OO

Lo o) = S =T G T 0o ) (¥ oo I T U U RSSO S USSR

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..o ittt sh e e bt e be e bt e bt ea bt e e et sa et oh e e eh e e b £ e Ee e bt e a bt ea bt ea bt ea e e eR e e eheeebeeebe e ke anbeen Foeemseeseeeateanseessenaenseernes
Deduct amounts received on disposals, Part 3, Column 15 ...........cccccovvveveevirennnn. 41,970
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ..........oiiiiiiiiiii et b e b e st e e aa e eaaeean e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o b e bbbt bbb s bbb b e e b e e b e b e e b b e ea e R e S e R e b e b e b b et enn s

L0 e = N o Ty A A O] (0] o T T O O OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ocoovririrrereieieiirieieieieieiees ceceeeeeeeeeeenens 478,100
TOtal VAIUBION @IIOWANCE ... .ot e e h oot e e e e oS H oS H e e R e SR e SR e e R e £e e £ R e SR e SR e e R e SR e e R e SR e SR e £ R e SR e e R e e R e o Re e Ee oot seeeReeReeeeeeeeeean R e R e e e s
SUDLOLAI (LINE 11 PIUS T2) 1.evtetiieiieiieietetetetetee ettt ettt s e s e seseseaes e s e s e s et e s e s esese s e s es e s et e s e s e s e s e e s s e s e s e s ese s e s e e s s e s e s e s esese e s s st et e s e s e se e se st s et e s eseseseseas s o eseseseseananeenanas 478,100
Deduct total NONAAMIEA @MOUNLS ..o ettt e e e e e e e s h e E e e e e e oo £ e e oo e e e £ £ R e SR e £ e oo R e e R e e e e £ R e e R e e R e e R e e R e e e e e e e seeeeeaeeeeeare s SA0ese et et et e et et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........ceiiiiiiiiiiiiieieeieet ettt be e se e nnenennas 478,100
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueriiiiiririetetetetese ettt teteses et seseesebeseseses et sessesesesesesesese s s s s s esesesese st s ss s e bebebesesane e <eeseesnenenanas 19,074,983
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiiiie bbbttt bbbttt ettt sbe s R e et e e aeereeteeteeteeaesaeeaeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieeeeeececee ettt seas e eeesebebebeeeae e senees 2,662 .o 2,662
Capitalized deferred interest and other:

B ] = S =T i TR o 10T o e PPN

3.2 TOtals, Part 3, COIUMN T2 ...ttt b bbb b oo b e b e e b e e b e e b ht e h e b e e b e b E s e b e se b e e ebe A0S E SRS AR e R e e b e R e e b e b et e b et e b e s eabeseeeseeesee et
ACCTUAD OF QISCOUNL <.......cvoecveeceeeeceeeeceeeee e etee e aee e eee s eee e aee s aee s e ee s eeesseeessaes s eessseessseessseessseessseessseensssassseensesenseeeesesesseeansseesseeeesesensssaesssensseenseeensesensesansneas ehets e e e s e b e s eeans e enaeen 269

Unrealized valuation increase (decrease):

5.1 TOtaIS, PArt 1, COIUMN 13 ...ttt ettt ea et e b2 b2 e a2 e £ b2 e 5 e b S e S e e s s e e e s n s s s bbb (5,423)

5.2 TOtalS, Part 3, COIUMN G ...ttt b ket e bbb b o8 H bk £ £ 100 b bk bttt e e e b bbb e b es e R e e sese st st et ebesean s ananes seseseseasansnnaneneaes (5,423)
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ottt ettt ettt s et e st e she e sheesh £ e be e bt e a bt ea bt ea e e ehe e 4R e e Ahe e b e e b e e abeem bt em bt emeeaReeaaeeas oemeeseeseenee et e enseannens 3
Deduct amounts received on diSPOSalS, PArt 3, COIUMN 16 ..........cccuiuiiiuiiiieeiteteeeete et ettt et et et eae st eae st esestese et ete et et et ebessatesssaessssesesseseasebessesensatessssesssseseasa ceesesensesesesenand 437,659
Deduct amortization of premium @nd AEPIECIALION ..........co ittt a e et e e et e e e e aeeeaeeea e e es e e ea e e s e easeeaseeaeeea e e ea e e eaeeese e st enaeenseanseanbens Seeeraeeseenteesteaneens 9,129

Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = S =T i TR o1 10T 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...t bbb b bbb b oo b e e b e b et e b H e e h e b e e b e b e se b e sd b et ebe £2 0 S E SR e A E e R e e b e Rt e b e b e b e b et e b e s Seabeseaeesess et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b bbb bbbt b b s bbb b e e b e bbb b b e b e R e e S e R e b e b e b b et ns

L0 e = e Ty o] [0y o T o W K OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........ccceceriririririririeieteteriie sttt ss st e st sesesesans <eesessnesenanas 18,625,706
[DI=o [0 o) e=T M o o E=To (g g 11 C=To IR= 10 T 0L PR

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciuiiiiiiiiirieieieteit sttt ettt e e e e s s sesesese e s s ssesesesesesese e se s et esesesens oeseseneseaeanaes 18,625,706

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeceeteteteseescaete et eeessssesesesesessssesesesesessssssesesesessssssesesesensssesesasesnssestesassssnsnansesans seessscacaesans 717,629,352
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiiieeeieteetete et et et et et et st eae st ese st ete e s et et ebe s et easeseasaaessssesessese s ese s esessebessebensatessssesessesesseseenesenenen 110,028,028
ACCTUAI OF QISCOUNT .......cvveveeeececte et eeecte et ee e et e et eseessaeaetesesenssseaeteseseesesesesesesenseeesesasesensss et sesas e sesetesesessnsseetesesesnsesesesasasnsnsesesesessnsnsetetesansneres 1,871,607

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt ettt

LRI o= Ta 2 Y=Yot 1[0 1720 0o LU 1 Yo Wt < TSR

4.4, Part 4, COIUMN T oo bbb bbb b e b e e b e bR E e h R bbb bbbt bbb

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiuiiiiiceceete e eeecee e e ee sttt e s ee e e eaete s e s ee s asaetesesesseseaesesesesssssaesesasessssstesasasassssstesesasanssssaesesassnsnes febessatscaesesananas 910,017
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiiouiieeeeeteeeteeeee ettt et e et e s e et e et ese s ese s eseaseseaseeeseeesennene 112,230,955
DedUCt aMOTHZAtION OF PIEIMIUM ........vieececeeteeeee e ceeeeteee e e sacteeete s s saeaesetesesessssssesesesessssssesesesasssassssessessssssesesasansssssssess s sssnsesesesasssssassess s nansseesasasasssanses <hesessasscsesesasnas 438,907

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o [FT 1 o o e PN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt bbb bbb bt e b e e s S80sReReaE e b e b et e bbb b e

R T o=V G2 Y= or oo 2 @70 (30 oo e I TSN

8.4, Part 4, COIUMN 15 ..ottt b et b et b bbb e b b e oo b et b e bt h oo b b e S b e b e s 4o b e e 0o b e d b et b et b e ae e LSRR R AR oA LR e b e bR e s eabeseseseeesee ettt
Deduct current year’s other than temporary impairment recognized:

LT = B R o] VT T T TSSOSO PO TSSO T PO PR TEPPORPPRRION

[ I o Vo S T=or oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ..o bbb bbb bbbt b et bbb et S80aReResE e b e e b e b e b et e st e st

LS =T R 7o ¥ oo N 1 OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........cccooviiiiiiiiiiiiiinie s oo 949,475
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceeteteseseseaeaeteseseessaesesesesesssaesesesesensssesesesanas seesassesceesens 718,718,617
(DTt [N Tet i (o) =TI gTeT g F=Te o Ty (=T o JR=T 40U S

Statement value at end of current period (LIN@ 11 MINUS LINE 12) .........cceueuiieeececteteeeeeeeceete et eeeesseete e esesssseteteseseessasaesesesensssssesesesensssssesesssensssssesssasenas Seesesesesesanas 718,718,617
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 .........ccooveevievicrirnrnee e 15,119,337 | 14,651,419 |................ 15,071,891 |.ccocvenen. 15,160,500
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 15,119,337 14,651,419 15,071,891 15,160,500
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,732,489 2,633,355 2,766,510 2,500,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 11,155,116 9,538,175 11,101,450 12,500,000
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 162,223,846 137,423,160 162,429,008 162,978,477
Industrial and Miscellaneous, SVO 8. United States .....ccoovoeeeeeeeeeeeeeeeeee e 427,840,322 |............... 381,065,252 |................ 427,307,038 |................ 429,232,096
Identified Fur)@s, Unaffilia}ted Bank 9. Canada ...ooiiee e 15,607,585 |......ccooeeeee 14,415,151 | 15,583,256 |......con..... 15,500,000
Loans, Unafilated Cortiicates of 10._ Other Countries 80,969,320 73,961,148 81,129,455 80,077,636
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 524,417,227 469,441,551 524,019,749 524,809,732
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 715,648,015 633,687,660 715,388,608 717,948,709
PREFERRED STOCKS 14.  United States .......cccceeevecvvivnernrnrneee o 1,000,000 |.ooeveevrrinee 880,796 |....c.cvevevee 1,000,000
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 1,000,000 880,796 1,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,000,000 880,796 1,000,000
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ..2,070,600 |.. ..2,070,600 |.. ..2,070,600
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 2,070,600 2,070,600 2,070,600
Parent, Subsidiaries and Affiliates 24. Totals 4,559
25.  Total Common Stocks 2,070,600 2,070,600 2,075,159
26. Total Stocks 3,070,600 2,951,396 3,075,159
27. Total Bonds and Stocks 718,718,615 636,639,056 718,463,767
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 8,272,205 |.coveenenne 6,847,132 15,119,337 | 2.1 fe 15,240,173 |.cocvcee 2.1

1.2NAIC2 ..
T3NAIC 3
TANAIC A .o [ [ [ e [ XK [ [ [ e [ [
TBNAIC S .ot [ [ [ e [ XK [ [ [ [ [ [
TBNAIC G ..o
1.7 Totals 8,272,205 6,847,132

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 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals 1,287,132 1,445,357

............... 2,732,489 . e, 132,489

............... 1,287,132 |...............1,445,357

2,732,489 0.4 2,732,489

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T oo [ es [ 1,534,733 |.............. 3,992,485 |............... 3,763,265 |............ D, 0. ¢ SR RN 9,290,483 .o 1.3 5,000,449 ..o (R 9,290,483
42NAIC 2 .. ..996,348 |.. 868,285 |... 1,864,633 |.. .0.3].. e |- ...1,864,633 |..
A3NAIC 3 ..o ee e [ [ e seeseenes [eenreenresreseeseeseenees foeeeeesnns XKoo e
BAANAIC A .o s [ [ e [errereeneeneeneeneenees foneeeeens XK e [ i e [ [ e
A5 NAICS ..o e [ [ e [eerrereeneeneeseeneenees foeeeeeens XK [ i e [ [ e
ABNAIC B ..o
4.7 Totals 1,534,733 4,988,833 4,631,550 XXX 11,155,116 1.6 5,000,449 0.7 11,155,116

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5ANAIC T oo e 520,048 |............... 5,226,772 |............. 10,533,885 |............ 64,452,285 |............ 78,764,267 |........... ) 0.0 NN O 159,497,257 | 22.3 [ 141,511,013 [ 19.8 | 156,921,000 |............... 2,576,248
52NAIC2.. ..26,447 |... ....216, ..479,604 |..... ...1,533,246 |....c.coeene 470,828 |... 2,726,589 [ 004 6,664,793 |.... .

5.3NAIC 3 .o e e [ [ [ XXX e e s

S5ANAICA e e e [ [ [ XXX e e

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals 546,495 5,443,236 11,013,489 65,985,531 79,235,095 XXX 162,223,846 22.7 148,175,806 20.7 159,647,598 2,576,248




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 5,183,562 |............. 71,462,624 |.............39,292,716 |............ 52,881,533 |.......... 104,216,061 273,036,496 2 e 259,571,665
6.2NAIC 2 .. ..2,837, ...25,966,260 |.... ..19,034, .68,390,426 |.. .115,609,688 |... . " ...231,838,392 |.. .261,298,342 |....
6.3 NAIC 3 32 | 4,756,326 |..cocveeeenee 319 | 2,202,132 | 3,540,252 | XXX o [ 11,388,761 B [ 16,629,148
B.ANAIC A et e e L011,649 [ e
B.5NAIC S Lot e [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals

........... 121,778,664
.. ...49,036,208
............... 3,620,459

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

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BNAIC B ..o
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 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 ...
10.5NAIC5 ...
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 2022 OF THE COLONIAL PENN 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 ...

1,092,298 |...

.2,803,089 |....

504,588 |....

..5,724,473 |..

..... 4,031,859 |...

.10,978,301 |..
...1,013,554 |..

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 d) ... 13,975,815 |............ 83,536,528 122,771,660 |........... 186,743,593 |...oveeieeeeeeeies e 459,676,062 335,321,150 |........... 124,354,912
12.2NAIC 2 ... ) e 2,863,696 |.. ...26,182,724 |... , ....70,920,020 |.. .124,090,730 |... ...243,571,543 |.. , .. ...49,036,208
123 NAIC 3 e [(c) IS 81,732 [.cocueee 4,756,326 |......cocnc...... 808,319 |............... 2,202,132 |.cocven 3,540,252 | e 11,388,761 | 1B [ XK e XXX e e 7,768,302 |............... 3,620,459
124 NAIC 4 o] (D) i e [, 1,011,649 [ e e [ 1,011,649 [ 001 | XX e e XX e [ 1,011,649 [
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSRURSRRRRRR YNSRI RUITIRIND. o, o, CHUNIUINIY IUSISITINRD 0. ORI OO RO
12.6 NAIC6 ... (c)
12.7 TOtalS .o 16,921,243 |.......... 114,475,578 |............. 73,982,807 |........... 195,893,812 |........... 314,374,575 oo (b) ....715,648,015 538,636,436 |........... 177,011,579
12.8 Line 12.7 as a % of Col. 7 2.4 16.0 10.3 27.4 43.9 100.0 75.3 24.7
13. Total Bonds Prior Year
13 ANAIC T e 13,178,541 |............ 65,873,367 |.ceeenne 39,969,138 |........... 123,037,190 |........... 179,265,064 421,323,300 |...coovverrreee 59.0 | 326,289,425
13 2NAIC 2 et 3,785,680 |............. 23,347,257 |..cueene 21,533,613 |....ccoe.e 71,224,970 |.......... 154,211,617 274,103,137 .o 384 | 230,664,138

14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

..... 2,482,147 |....

011,649

..... 3,540,253 |...

..10,978,391 |....
.1,013,554 |....

137 TotalS ..o e 18,056,519 |............. 92,528,301 |.............66,479,964 |........... 199,986,633 |........... 337,508,540 114,559,957 | 100.0 |.coenve. 568,945,508

13.8 Line 13.7 as a % of Col. 9 2.5 12.9 9.3 28.0 47.2 100.0 XXX 79.6
14. Total Publicly Traded Bonds

T4 NAIC T e e 11,132,911 |............ 29,025,278 |............. 27,234,049 |............. 97,827,398 |.......... 170,101,514 | o 335,321,150 [oooveviiririicicinns 46.9 | 326,289,425 |......coeevenne 45.7 oo 335,321,150

T4.2NAIC 2 ..o e 147,940 |... ...12,234,538 |.... .. 13,553,771 |..... .60,703,115 |.. .107,895,971 |... .230,664,138 |.... . 32. ... 194,535,335 |..

...1,768,302 |..
.. 1,011,649 |.

15.5NAICS ...
15.6 NAIC6 ...

T4B NAIC B ..o
14.7 TOtalS .o e 11,280,851 |............. 43,741,963 |............. 41,799,469 |........... 160,276,415 |........... 281,537,738 568,945,508 |......cccocveveeinnnn 79.6 | 538,636,436
148 Line 14.7asa % Of COL 7 .oovvveeeeeeeeeee o 2.1 o < T8 |, 29.8 [, 52.3 XXX oo oo D0, & T R, 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.6 6.1 5.8 22.4 39.3 75.3 XXX XXX XXX 75.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,842,904 |............ 54,511,250 |............. 25,414,417 |............. 24,944,262 |............. 16,642,079 | [ 124,354,912 .o 17.41...... 95,033,875 |.oveeeceeeririreene 138 [ D00, GOV 124,354,912
15.2NAIC 2 ... . , . ... 5,960,602 .10,216,905 |.. ...16,194,759 |... , . , ...6. ...49,036,208
15.3NAIC 3 e 81,732 | 2,274 179 | 808,319 | 456,230 ..o (D)oo e 3,620,459 |.oooiii 0.5 | 5,650,757 |.eoveeereerriicenns 0.8 e D0, ORI A 3,620,459
154 NAIC 4 oo

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

0.8

9.9

4.5

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

166,006,965 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.

current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........................... ; NAIC2 $

........................... ; NAIC3 $.cvvviivveeeeee. 5 NAIC4 $ e 3 NAIC S $ .. 5 NAIC 6 $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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 ............ccccoveeeveeoereeeeeeeeeiens [ 8,272,205 |..covveeene 6,847,132 [ [ e
1.02 Residential Mortgage-Backed Securities ... . ..
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

........................ 2.1 e 2.1 [ 15,119,337

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ...........cccceeeueenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........

2.04 Other Loan-Backed and Structured Securities ... XXX
2.05 Totals XXX
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cccooiiiiiieiiiiiiciieiiiees e e e 1,287,132 [ 1,445,357 oo o D.9,9 TN R 2,732,489 | 0.4 oo [ o 2,732,489 |
3.02 Residential Mortgage-Backed Securities v | .

3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 1,287,132 1,445,357 XXX 2,732,489 0.4 2,732,489

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer OblgatioNns ...........ceueueueeininnerneeeeienens eoeeeeeeesceeeeceieeee |oeeeeeeeseseeseeees foeeeenens 1,534,733 [ovoeene 4,988,833 |.............. 4,631,550
4.02 Residential Mortgage-Backed Securities ... ..
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

.............. 5,000,449 T e 11,155,116

4.05 Totals 1,534,733 4,988,833 4,631,550 XXX 11,155,116 1.6 5,000,449 0.7 11,155,116

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccccceuee. P S 254,841 |..ooennee 3,570,264 |.............. 8,078,907 |............. 65,588,152 |.....ccnve 79,235,095 |............ D,9, 0. NI RURN 156,727,259 |..ooveiieiieiie 21.9 | 148,082,557 |...oovovvieeiiinee 20.7 [ 154,151,011 [ 2,576,248
5.02 Residential Mortgage-Backed Securities ... 291,654 |. 1,872,972 |. .. 2,934,582 |.. 397,379 |... ..5,496,587 |.. 0. ... 5,496,587 |.
5.03 Commercial Mortgage-Backed SeCUNties .......... |oociivioiiiiiiiieiiiiis foeeeeeieceieeceiieee Joeveeeeeeeceeeeeieeies feeeeeeeeeieececieiieiee Joeeeieeieeieeieceeeiee foeeeeeere s XK et e eceeceeieeieee feeeeeee e eieeiee [oreeeeeieeeireeieeiesiieees |eereeeeeeeeeee e eeeeies foreeeeeeeee e e eieeens
5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 546,495 5,443,236 11,013,489 65,985,531 79,235,095 XXX 162,223,846 22.7 148, 175,806 20.7 159,647,598 2,576,248
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccccooeioiiiiiniiniiicieeieies e, 2,677,108 |............. 28,577,360 |............. 30,958,871 |........... 114,698,181 |........... 222,405,542 |............ D.9.0, CUNUNTI RN 399,312,062 | 55.8 e 442,366,032 |......cooveverernne 61.9 [ 319,934,755 |............. 79,377,307

6.02 Residential Mortgage-Backed Securities ... R T 1,968,840 |............. 10,404,833 |............... 6,160,811 |..cccenvee. 7,107,343 [ 960,459 |............ D,9,0 TN R 26,602,286 |........ccveveeennnne 3.7 e 31,168,576 |......cccoovvvrinne 44 14,656,236 |............. 11,946,050

6.03 Commercial Mortgage-Backed Securities .......... [............. 1,343,564 |............. 37,281,878 |............. 10,808,069 |.......cvevueeee 835,956 ..o [ D,9,0 TN RN 50,269,467 |...cccovviririnne 7.0 Joooirene 42,738,569 |.....ccvvvviinne 6.0 | 4,780,697 |............ 45,488,770

6.04 Other Loan-Backed and Structured Securities ... 2,113,031 25,921,139 12,224,702 832,611 XXX 41,091,483 5.7 22,744,120 3.2 3,468,279 37,623,204

6.05 Totals 8,102,543 102, 185,210 60, 147,453 123,474,091 223,366,001 XXX 517,275,298 72.3 539,017,297 75.4 342,839,967 174,435,331
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene

............... 7,141,020 | XXX [ 1,141,020 100 | 6,140,002 [ 009 | 7,141,029

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 ..........ccccerieriiniieiesieseeee
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 ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

60I1S

1 2 3 4 5 6 7 8 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 .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX teveeien fereenieiieiiinienee o e 986,230 [.eeveeieieiieieeenn 0.1 | oo
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX 986,230 0.1
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoveiieneeieieieeeees e 11,204,154 |.......c..e 38,994,756 |....cocneee. 41,854,643 |......c.... 186,720,523 |............. 313,414,116 ..592,188,192 .o 82.7 |ooeenne D.9.0 NI RUN D.9.0 NI RUNR 510,234,637 |.ccveeennne 81,953,555
12.02 Residential Mortgage-Backed Securities .......... |.ccccooene. 2,260,494 |.............. 12,277,805 |.oceeeennns 9,095,393 |....coiuiins 7,504,722 | 960,459 32,098,873 20 D.9,0 SN D.9.% S SRR 20,152,823 |.....ceenveee. 11,946,050
12.03 Commercial Mortgage-Backed Securities ........ | 1,343,564 .. 37,281,878 | 10,808, 069 . 50,269,467 0 e XXX [ XXX [ 4,780,697 |...ccvenennen. 45,488,770
12.04 Other Loan-Backed and Structured Securities . |- . 25,921,139 12,224,702 .. 41,001,483 |. 3,468,279 |...cceeneee. 37,623,204
12.05 SVO Identified Funds XXX feereene XXX i fereeeene e e XXX e [ o s oo d XXX e e XXX [
12.06 Affiliated Bank LOANS .........ccceecveeieeienieiieiiens e e e e [eereeieeieneeneeneenes oeeienens XX e e e XX e XXX o [
12.07 Unaffiliated Bank LOANS ..........ccccovveeieenieneeniens foovniniiis s e e feereeieeiencneeneenes. oeeeeeneees XX s oo e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit
12.09 Totals oo frers 16,921,243 |............. 114,475,578 |...coeee 73,982,807 538,636,436 |............. 177,011,579
12.10 Line 12.09 as a % of Col. 7 2.4 16.0 10.3 27.4 43.9 100.0 XXX XXX XXX 75.3 24.7
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceveririnienininiiiniis foeeieeiceeen 6,394,778 |.............. 42,835,735 |....coceeee 39,267,263 |............. ,992,653 ... 337,338,784 ...616,829,213 6.3 [ooeeennne 534,039,001 |.cceeeneene 82,790,212
13.02 Residential Mortgage-Backed Securities .......... .5,130,892 |... . 13,493,756 |.. .5,303,582 . . .... 169,756 . 31,261,825 |. 4. . 22,072,433 |.. .9,189,392
13.03 Commercial Mortgage-Backed Securities ........ . .2,820,568 |... ..26,862, .. ,052, .. . 42,738,569 |. 6. . 10,472,603 |.. 32,265,966
13.04 Other Loan-Backed and Structured Securities . |................ 3,710,281 ...9,336, .8,919,889 |.ooviiiins , .. . . . .. . 22,744,120 |. 3. 2,361,471 |.. 20,382,649
13.05 SVO Identified Funds XXX XXX SR XXX .. . ST SO UUUT RO TR URURUTUTI RO
13.06 Affiliated Bank Loans ... . . . . . ereerees frre .
13.07 Unaffiliated Bank LOANS .........cccoeeeevienienieiien foeriniiiiiiiiii e oo 2000986,230 [oveeiiieieeeeeeen e e XXX e e XXX e XX e 100986,230 [ooeeiieieeeeiee 001 e [ .986,230
13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX XXX XXX XXX
13.09 Totals e feeres 18,056,519 |....cecnveee. 92,528,301 |.ooeeeenene 66,479,964 |............. 199,986,633 |............. 337,508,540 |.eveeeereenenenenen foreeeneees XX oo XX oo 714,559,957 |.eooeeeeees 100.0 [oeoeieennne 568,945,508 |............. 145,614,449
13.10 Line 13.09 as a % of Col. 9 2.5 12.9 9.3 28.0 47.2 100.0 XXX 79.6 20.4
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ..........ccccevieiiieeiiieieieeeees e 9,533,933 [...cceenen 29,236,603 |....cvennene 35,117,455 |.ocovennnne 155,661,548 |............. 280,685,098 ..534,039,001 |ooveveeeriiens 747 s 510,234,637
14.02 Residential Mortgage-Backed Securities .1,581,798 |... ...8,177,106 |.. .4,926,412 4,614,867 |.. ....852,640 . 22,072,433 |. ..20,152,823 |..
14.03 Commercial Mortgage-Backed Securities ........ [ i 3,025,095 10,472,603 |.....ooveeiiiiinen 15 | 4,780,697
14.04 Other Loan-Backed and Structured Securities . |................... 165,120 |-.occeeienes 3,303,159 |- [ [ [ XX [ 3,468,279 |05 | 2,361,471 [ 0.3 e 3,468,279
14.05 SVO Identified Funds XXX

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.6 6.1 5.8 22.4 39.3 75.3 XXX XXX XXX 75.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccoceerreneennennenines oerereninens 1,670,221 .o 9,758,153 |..cevveenene 6,737,188 |....ccvneee 31,058,975 |.....ceenee 32,729,018 81,953,555 82,790,212 [ 1106 [, D,0.0 SRS RV 81,953,555
15.02 Residential Mortgage-Backed Securities .......... ..o 678,6% |................ 4,100,699 |......cenvee. 4,168,981 |.....cocvvneee 2,889,855 ..o 107,819 11,946,050 |....oveviiciiiciis 1.7 [ 9,189,392 B e XXX oo oo 11,946,050
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 1,343,564 .. 34,256,783 | 9,052,467 45,488,770 32,265,966 B XXX [ 45,488,770
15.04 Other Loan-Backed and Structured Securities . |. ,947,911 . 22,617,980 12,224,702 .. 37,623,204 |. . 20,382,649 |. 37,623,204
15.05 SVO Identified Funds D,9,0, CUNUNTI RUNURID 0.0, NI RURD 0.0 G RS RO U U URUTURUT NSO UOUR R YUTUUUTUT NUTTTURUURURTRR

15.06 Affiliated Bank LO@Ns ........ccccoeoeereinerneeninneene oo i [

15.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiniiiiiis foeeiciiicicicicicicns foeiieiicicscscseseiene [ooesiesiesesesesesesene [ooesiesieseesesseeseesesene JooeseesesesesesesesneneJoesesenss KKK iiiininns e foeveiesescscscseien Joereseneneenen 986,230 |01 o XXX i oo
15.08 Unaffiliated Certificates of Deposit .

15.09 TOHAIS ..o [oee e 5,640,392 |.ccceeenene 70,733,615 |.ccoeeneee. 32,183,338 177,011,579
15.10 Line 15.09 @s @ % Of COL 7 ..eoieieiiiieeeceeees o 3.2 [ 40.0 | 1822 [ 20T [ 1806 [ [ 10000 [ XXX i [ XXX [ XX [ XXX [ 100.0

15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12 0.8 9.9 4.5 5.0 4.6 24.7 XXX XXX XXX XXX 24.7




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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 2022 OF THE COLONIAL PENN 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 .............ccovoeueueveras |oeecererereecens 10,916,579 oo o 10,916,579 |.ovveccceeeecee
2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 391,393,275 [ [ 391,393,275 |ovoveveeiecieieeeeiie
FC I Yoot U= o] e 1Yo TH T O S OO KOO RO
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (108S) ON AISPOSAIS .........oeuevereiiiieeeieieiiieeieie e ssseseses [eeeeeseseeeseneeeeees (3,827 |- eeeeeeeeeeerreeirininninens Joeeeeeerneeeeieeeens [T 220 |
6. Deduct consideration received on diSPOSAIS .............cccooveveveuereriiereeieeieeieiens |oerereniieneens 375,884,820 | [ 375,884,820 |....coveiiiiieicicie
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [reee e 26,421,706 ..o fereeieieirnens 26,421,706 ..o
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 26,421,706 26,421,706

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Home 0ffice Property .......ccccceeeeeeeeeeeenennennnnnnns [eeeeeeeenns Philadelphia ................. PAiiiiiiiiiiiiiiiiiiees . 07/01/1994 .. |. 06/01/2021 .. |............ 15,039,027 |.ooveveiiiiiiiiniiiiiiees foiiiiinnees 4,958,670 |............ 20,000,000 [...oceeennnnnnn 391,672 |.ueveeeeieiiiiiiiiiiiiens fooviiiiiiiiiiiiiiiiii | (391,672)].ccveeeeeeiiiiiiiiiiiiins fooeiiiiiens 2,573,547 |...ccnnnnnn 1,451,691
0299999. Property occupied by the reporting entity - Administrative 15,039,027 4,958,670 20,000,000 391,672 (391,672) 2,573,547 1,451,691
0399999. Total Property occupied by the reporting entity 15,039,027 4,958,670 20,000,000 391,672 (391,672) 2,573,547 1,451,691

0699999 - Totals

15,039,027

4,958,670

20,000,000

391,672

(391,672)

2,573,547

1,451,691
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Home Office Property .....c...cceunes Philadelphia ...ooevvnvevnnnes forvinniinnnns PAceiiinnns ...09/23/2022 ...[Retirement .....cooveiiiiiiniiiiiiiinnns [ L P O e e L L O O P N AP P FEPPT PP PPN
0199999. Property Disposed 111,498

0399999 - Totals

111,498




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

03

Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
LT N [N NC.... L. 1271172007 e, 6.200 122858,558 [.uuuiiiiiiiiiiiiiiiiiiiiiiiins [ e [ fo [ 1,286,682 |... 12/31/2022 ...
1561 ... [P OO ....09/28/2007 .| iiiiveiniiiiiiinnnns 5.850 L 119,542 | Lo | | [ | 1,315,984 ... 12/31/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 478,100 2,602,665 XXX
0899999. Total Mortgages in good standing 478,100 2,602,665 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX

3399999 - Totals

478,100

2,602,665

General Interrogatory:

1. Mortgages in good standing $ unpaid taxes $
2. Restructured mortgages $ . unpaid taxes § -
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $ oo unpaid taxes $

interest due and unpaid.
interest due and unpaid.

........... unpaid taxes $ cerereereneeeeeeees nterest due and unpaid_
interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
..... 12/1172007 oo ]eeeiiiieees e v VTR [ [ 2 1 3 PO A P 1
1561 .ovvveeeeeeennnnnnnnnnnnnneennne [BLOOMINGTON Loovvvvvvvevieiiiieiiiiicieeeeees foiiiiiiiniissd M e e o, 09/28/2007 ... founnniiiiis ceiiiiiii | 20,79 |.oooeeeniiiiiiiiiiens foveniiiiiiiiiiiiiiie fo e e i e 20,796 ... 20,7%
0299999. Mortg 41,970 41,970 41,970

0599999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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-
CusIP 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
000000-00-0 . [Centerfield Capital Partners I, LP ............ Indianapolis .....cccooeeviiiiiiiins founnnnns N Centerfield Capital Partners I, LLC ... .|-...01/01/2007 ...|...... RN R 11,566 [....ovvnnnnneee 209 [oeveiiiiiiinns P T (B12)eeeeeeeeeeiininns o foee e e o 12,229 |...... 0.157
000000-00-0 . [Mezzanine Partners I, LP ......cccooevnnnnnnnnns coeeeeeeee [New York oo o ) S HPS Mezzanine Partners 11 GP, LP ........ ...03/11/2013 ... |...... 2iiiiii]eiiiii 34,626 |........... R.5M1 | R,5M | (43,688)]..evvveeeeeeenees fovviiiiiiiiiiiins fooeeiiiiiiiiis o e 4,237 |......... 62,349 |...... 0.0%
1999999. Joint Venture Interests - Common Stock - Unaffiliated 46,191 32,780 32,780 (44,000) 4,237 74,578 | XXX
000000-00-0 . |JDM Partners Tempe Arizona Core Fund IV LLC . | .......... |Phcenix ....................................... AZ......... JOM Partners MM IV, LLC ..oooovvivvivnnnnns foveeeenns ceiiiiinns . 12/01/2017 L[ 1,079,408 |........ 1,232,541 )........ 1,232,541 |..ooeennnns 38,577 |ouvvniiiiinnnnns foveenniiiinnnns foveennniiiiiinns foveenniiiiiiinns oo R,301 |vveeeeeeeiiienns fonnnn 0.275
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,079,408 1,232,541 1,232,541 38,577 92,351 XXX
309580-AA-9 .. [Farmers Exchange Capital 11 ..ooovevuievnnvenns [evniennns NEWark .ovevevveveneerineenineenneens foreenns DE......... Farmers Exchange Capital 11 ...ccoceuies Jounns 2.AFE ...... ... .10/01/2014 L feeeee e e 1,000,000 |.......... 912,255 |....... 1,000,000 [uevevnvennnrennne fovevmmvmnnienins foveivii fe e e 54,540 |oeevinniiinnnen Jovnns 0.200
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AB-0 .. [ ceeeeeiineeeeeeiiee e [ New York .... America .... R R 1.DFE .. LL04/1772019 L e 1,067,640 |.......... 846,988 |........1,065,839 [.. Pl 0.222
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AC-8 .. [ ceeeeeriieeeeeee e [ New YOrk .ooccevvveviviinnnnnnnnnns LT N L. 12/05/2007 e e 5,540,490 |........ 3,672,090 |........ CI7A TV (O3 O N (N 1/1)) RUUUUUUUUUUUUURR A R S 218,200 [vvvvvvreninnnnns fornne 0.777
575767-AK-4 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ............... ....04/10/2015 ... |. ...231,001 |... .300,000 |.. ... 13,500 |.... I TP 0.116
628312-AD-2 .. [Mutual of Omaha Insurance Company ... Omaha ..... . [Mutual of Omaha Insurance Company .03/01/2019 .. 952,127 . 993,271 0.333
636792-AB-9 .. [National Life Insurance Company .. Montpelier . .[NLV Financial Corporation .... .07/09/2019 .. 836,033 . 1,081,621 . 0.200
64952G-A0-1 .. [New York Life Insurance Company New York .... New York Life Insurance Company .. ...04/01/72019 ... |eeeees i el 0.2, 356,782 .. 1,931,543 |........2,356,722 |.. P AP 0.235
Nor thwestern Mutual Life Insurance
668138-AE-0 . [Northwestern Mutual Life Insurance Company ... [.......... Milwaukee ... Company ... ..03/15/2021 Lo e e | 996,520 |.......... 698,057 |[... . 996,607 |.. P AP 0.111
The Savings Bank Mutual Life Insurance Company The Savings Banl a
80529E-AA-1 .. [of Massachusetts .......ccceeevviieniiiniiiiinvennnns [evneiennns Woburn wevveveviviviiiciieceiees [ MA......... Company of Massachusetts ........ccc.cceees |uuns 2.BFE ...... L...07/2172017 e e e 1,000,000 |.......... 977,500 |....... 1,000,000 [uevevnvennnrennne fovermvennnenns fovennieis fe [ e 65,000 |oevuiinniiinnnen Joennns 1.745
Teachers Insurance & Annuity Association of Teachers Insurance & Annuity
878091-BG-1 . [AMErica .....cevvunvviriininniiiiiieinieeciniieeeees | eeeeeeeens New York ..oocovvenvvvevivnninnnnenns foonennens NY.ones Association of America ........cccoeeerrrnns fonns 1.D FE ...... ....05/04/2020 ... |.ccoooeieiinis o 1,997,340 |....... 1,382,706 |........ 1,997,496 ..o | 5153 PO IO RRRRPRPR R R 66,000 |.....ooeeeeeennns fennns 0.160
Western & Southern Life Insurance
95765P-AA-7 .. [Western & Southern Life Insurance Company ... [.......... Cincinnati vovovevvveininiinineinnns foevnnnnd OH..evunees COMPANY +uevevneirenerienerrinsereserineerennes Joanns 1.F FE ...... L...02/27/2019 L e e | 1,046,840 |.......... 894,546 |........ 1,043,814 [ forniiinnnnns (854)[- v foovniiiiiii [ o 51,500 [ooieveiiiiniiinn foees 0.200
2799999. Surplus Debentures, etc - Unaffiliated 17,385,432 13,334,846 17,360,385 (8,860) 751,952 XXX
6099999. Total - Unaffiliated 18,511,031 14,600, 167 18,625,706 (5,423) (8.860) 848,539 74,518 XXX

Affiliated

6199999. Total -

6299999

- Totals

18,511,031

14,600, 167

18,625,706

(5,423)

(8,860)

848,539

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B ..
2B ..
3B ..
4B ..
5B ..

1,000,000 2C..
3C ..

4C.

1Cc..

5C ..

.............. 3,353,329 1D ..$

.............. 2,074,892




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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

000000-00-0 ......... Mezzanine Partners [ 1, LP .......ceeeeiiiiiiiieiiiiiiiiiiiiiiiiiiiiiiiiiieieseeeeee s e e ceceeeeeeees New YOrK wuueeeeeeeeenneninnniniiiniiiiiiiiiiininns foveeeens N HPS Mezzanine Partners |1 GP, LP ......ocooviiiiiiiiiiiiiiiiiiiiiiiiiiciccccceeeeeeee ....03/11/2013 ... |...... 2 P TN 2,662 [ o 0.095
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,662 XXX
6099999. Total - Unaffiliated 2,662 XXX
6199999. Total - Affiliated XXX

803



603

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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
000000-00-0 ..... Mezzanine Partners 11, LP ........oeieiieennnnnns New YOrk oveeeeueeeeemneieeeeennn Joenens NY.ooeeeee Cash Distribution ...oooeeviveinniienennne . 03/11/2013 ..|. 07/22/2022 . |....... 437,581 | oo o o e [ [ 437,581 |....eennee. 437,581 | foeeeeeie e e
New York Life Investment Management
000000-00-0 ..... Mezzanine Partners 11, LP .....cooeeiiivnnnnnns New YOrK oveveeniereeemnnnnneeennn Jornnnnnns NY..ooooees Liquidating Distribution ....ccceeeeenes . 01/16/2007 ... 06/30/2022 ..|............. 75 [oeeeieemmnnnes Joermmmmnnneernnn fonnereerrnninnns Joormnnnnnrrernnn foonerrrrnninnnes Jonninnrrernnnn foarreeeniiaanes 75 |oeeeennnneeeenes £ T T AT K PP K PP
1999999. Joint Venture Interests - Common Stock - Unaffiliated 437,655 437,655 437,659 3 3
6099999. Total - Unaffiliated 437,655 437,655 437,659 3 3
6199999. Total - Affiliated

437,655 437,655 437,659 3 3

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4L-1 ..... US TREASLRY N/B .. SD.. LA e 8,210,586 |...99.4410 |.............. 8,203,916 |...uverinnnn 8,250,000 |....ccevunnnns 8,247,224 oveeniieiiiinines oo 8,309 | e 2,750 2.850 (A0 ...... ...05/14/2018 ...|....04/30/2023 ...
912828-4X-5 ..... US TREASURY N/B .. SD.. LA ... 24,873 ]...98.7300 |... 025,000 Jeeeerniiieeeeennn 24,982 [ooiiiiiiiees e 26 [ e 02,750 | 2.860 |FA ...... ....09/11/2018 ...|....08/31/2023 ...
912828-6R-6 ..... US TREASLRY N/B LA 1,004,609 |...96.8280 |... 1,000,000 |.eevenneeennnn 1,001,285 [oiiiiiiiiiiie v (944) [ e [00000.2.250 | 2.150 (A0 ...... ...05/15/2019 ...|....04/30/2024 ...
912828-YE-4 ..... US TREASURY N/B LA .. 142,527 |...94.6680 |...eevnuneeeeenn 137,742 | 145,500 | 1440476 | e 808 | e [ 12250 | 1.680 |FA ...... ....09/17/2019 ...|....08/31/2024 ...
912828-YM-6 ..... US TREASLRY N/B LA ..662,117 |...94.7460 |... 20863,904 |eeeiiiiiiins o886 e e 010500 1.590 [AO ...... ....11/26/2019 ...|....10/31/2024 ...
912828-77-8 ..... US TREASURY N/B LA 2,620,664 |...90.2850 |... 2,629,888 |.oieiiiiiiieeee 9,228 e e [eenn 10500 ). 1.930 [ ....... ...02/15/2022 ...|....01/31/2027 ...
912820-CZ-2 ... US TREASLRY N/B LA .. 994,766 |...88.7930 |... 996,043 |..eveneiiiiiniins fooniiinn 1,083 | e |0 02875 0.980 |MS ...... ....10/06/2021 ...|....09/30/2026 ...
91282C-EC-1 ..... US TREASURY N/B .. SD.. LA .. 185,715 ]...91.5850 |... 185,802 o [ (113) e e | 1875 1.790 |FA ...... ....03/08/2022 ...|....02/28/2027 ...
91282C-EF-4 . US TREASLRY N/B .. .. SD. LA . 78,644 [...93.83%0 |. ..78,820 |.. .2.870 ...04/28/2022 .. 03/31/2027
91282C-FN-8 ..... US TREASURY N/B .. .. SD. LA . 34,757 |. 100.3750 |. ..34,766 |.. ......4.280 ....10/14/2022 .. 09/30/2027
912820-FU-0 ..... US TREASLRY N/B .. .. ]..SD.. J T R . 1,112,633 |. 100.3670 |... .1,100,000 |.. LG 2,347 e e (286) | s el 40125 ). 3.860 |AO ...... oo ... 1171672022 ...)....10/31/2027
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 15,071,891 | XXX 15, 160,500 15,119,337 XXX XXX 293,356 XXX XXX
0109999999. Total - U.S. Government Bonds 15,071,891 | XXX 14,651,419 15,160,500 15,119,337 XXX XXX 293,356 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
419792-14-6 ..... HAWATT ST e [ e ‘ ....... 1,2 e | T.CFE | 1,016,130 |. 105.8670 [.............. 1,058,670 |...ccvvvnnnnns 1,000,000 [..eeveevennnnn 1,015,907 |oovvvvniiiiiiiin o (223) [ v [2006.200 ... 5.980 [AO ..ooet [orriiiiiinns U T ....10/20/2022 ...|....10/01/2041 ...
57582P-UE-8 ..... MASSACHUSETTS ST ..veueieerrrnnnseeernennnsseeennnnnaaeaes fon CF..[...ooen 1o |- 1BFE | 1,750,380 |. 104.9790 |.......cceneen 1,574,685 [.......cc..... 1,500,000 |.....cceennnn 1,716,582 |.oovvvneneieennnn e (12,624) [ Jeveeiieeeeeeiines [ 5,456 ...t 4.010 [ oovvnnn e 40,920 |..oouuniennns 81,840 [....03/18/2020 ...|....12/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,766,510 [ XXX 2,633,355 2,500,000 2,732,489 (12,847) XXX XXX XXX 81,840 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,766,510 | XXX 2,633,355 2,500,000 2,732,489 (12,847) XXX XXX XXX 81,840 XXX XXX
167486-SD-2 ..... CHICAGO ILL |--2.BFE ... .. 1,900,140 |...92.8130 |... 1,392,195 |.... e 1,864,633 [oeeieiiiiieeee e (12,985) [ e e 82314 4.360 [JJ ....... ... 94,710 |....02/20/2020 ...|....01/01/2044 ...
235308-RA-3 ... DALLAS TX INDEP SCH DIST .. | TAFE L . 100.2090 |... 2,004,180 |.... 002,000,423 [oooiiiiiiiiiinenns v (28) e e 0nnn 6450 |l 6.270 |FA ...... .. 129,000 |....11/16/2010 ...|....02/15/2035 ...
262633-PG-9 ... DU PAGE CNTY IL .. 1.AFE ..|... . 105.6160 |... 1,056,160 |.... e 1,000,000 [..eeeeeenniieeee Jeeeemmiieeeeeenee e e 00025852 | 5.850 . 58,520 |....10/26/2010 ...|....01/01/2035 ...
262633-PG-9 . DU PAGE CNTY IL ..... 1AFE .. . 105.6160 |. ..1,056,160 |. .1,000,000 |.. .5.850 . 58,520 |....10/26/2010 .. 01/01/2035
587635-JK-0 ..... MERCED CA UNION HIGH SCH DIST . .1.DFE .. ...27.2340 |. ..817,020 |. ,290,060 |.. .3.770 ....06/22/2020 .. 08/01/2045
649660-L6-5 ..... [NEW YORK NY ....... .1.CFE .. . 100.2350 |. .. 1,002,350 |. ,000,000 .. ......5.260 e [-...10705/2022 .. 10/01/2052 ...
79623P-JH-9 ..... SAN ANTONIO TX ... |- TAFE L .. 1,000,000 |...66.6690 |... 666,690 |.... ,000,000 [oeeeeiiiiiieeees Jeeeenieeeeeiees e e [20022.2.933 | 2.930 . 30,634 |....06/24/2021 ...|....02/01/2046 ...
797646-5R-3 ..... SAN FRANCISCO CITY & CNTY CA 2 e | TAFE L .. 1,000,000 |...83.9880 |... 839,880 |.... O[OV J[V[V IR ) R R R N < 22 I AN 4.320 . . 43,210 |....02/15/2019 ...|....06/15/2058 ...
798189-SK-3 ..... SAN JOSE CA EVERGREEN CMNTY CL L2 ... .. 1.BFE ..|... .. 1,000,000 |...70.3540 |... ,000,000 f.iiiiiiiiiiiin Joeveiiieiieiiiies feeeeeeeeeniiineees fereeeneineeeeeeen Jenn23.088 ool 3.030 [MS ...... ... 10,127 |... . 30,380 |....10/23/2020 ... |[....09/01/2043 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 11,101,450 | XXX 9,538,175 11,155,116 XXX XXX 189,548 444,974 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 11,101,450 | XXX 9,538,175 11,155,116 XXX XXX 189,548 444,974 XXX XXX
052476-XE-3 ..... AUSTIN TX WTR & WSTWTR SYS REV ... |- 1.CFE ... 2,000,000 |. 104.3470 |... 2,086,940 |.... B[00V S O R NN . Y1 1 1 A 6.010 [N ...... .. 15,379 |... .. 120,360 |....11/18/2010 ...|....11/15/2040 ...
070102-AA-6 ..... BASIN ELEC PWR ND COOPERATIVE ... |- LFFE L .. 958,630 |. 104.5000 |... 1,045,000 |.... 970,062 [eeeeeeeniieeeee eeeeeenee 1341 e e [eeenn60127 | 6.460 | D ....... ... 61,270 |....05/05/2011 ...|....06/01/2041 ...
119174-AR-1 ... BUENA PK CALIF PENSION OBLIG |- 1B FE ... 1,000,000 |.. 70.8680 |... B[OV [V[V IR R R A R N 1[40 I AN 3.000 |JJ ....... . 25,083 |....08/18/2021 ...|....07/01/2043 ...
130179-KK-9 ..... CALIFORNIA ST EDUCTNL FACS AUT ... .. CF.. |- 1.DFE ... ...75.7500 |... 938,832 |evveeeeeeennies foeeeeeeen 1947 | e 122223836 .. 4.300 (A0 ...... . 38,360 |....01/11/2019 ...|....04/01/2047 ...
130320-D9-6 ..... CALIFORNIA ST HLTH FACS FING A ... .. 1.DFE ..|... ...88.4360 |... FLOLVLVJ[V[VIRN R FOP R R RN N B X 2 RN 4.350 (D ....... . 28,295 |....03/30/2022 ...|....06/01/2041 ...
130330-3Y-7 ..... CALIFORNIA ST INFRASTRUCTURE & ... .. 1.DFE ..|... . 109.0570 |... 87,738 [ e (7,874) [ e [-0222.6.486 | 4770 |IN ...... . 64,860 |....12/20/2016 ...|....05/15/2049 ...
130770-NL-2 ... CALIFORNIA ST UNIV REVENUE .. 1.DFE ..|... ...62.7810 |... B[OV [V[V I R R R R N 0L A RN 3.260 [MN ...... ...08/27/2020 ...|....11/01/2060 ...
155498-MR-6 ..... CENTRL TX REGL MOBILITY AUTHR ... .. 1.G FE ..|... . ...69.7780 |... ,559,595 [neieiiiiiiieeee e 315 e e [00022.30267 | 4.970 (W ....... ....08/22/2022 ...|....01/01/2045 ...
160853-VC-8 ..... CHARLOTTE-MECKLENBURG NC HOSP .... .. 1.DFE ..|... .. 1,000,000 |...67.9950 |... 679,950 |.... B[00V R O R N 13 NN 3.200 [ ....... ....06/21/2021 ...|....01/15/2051 ...
167593-H7-0 ..... CHICAGO IL O'HARE INTERNATIONA 1EFE .. 1,000,000 |...88.1630 |. ..881,630 | .1,000,000 |.. .4.570 ...12/06/2018 .. 01/01/2054
191872-BG+4 ..... COCONINO CNTY AZ PLEDGED REVEN .1.CFE .. 998,210 |...96.8310 |. ..968,310 |. .998,263 |.. .5.600 ....00/20/2022 .. 07/01/2043
196335-AB-9 ..... COLORADO ST BRIDGE ENTERPRISE . .1.CFE .. 3,000,000 |. 107.7830 |. .. 3,233,490 |. .3,000,000 |.. .6.070 ....12/02/2010 .. 12/01/2040
19648F-NI-0 ..... COLORADO ST HLTH FACS AUTH REV .1EFE .. 1,038,460 |...72.8390 |. 1,035,844 |.. ......3.620 ....11/26/2019 .. 11/01/2049 ...
19954K-A0-4 ..... COLUMBUS OH REGL ARPT AUTH CUS ... L. 1.GFE ..|.. .. 1,500,000 )...83.3430 |... . 1,500,000 ...ooiiiiiiiiiiies Joreennninnneeennns foneeeeeeceiniinnes foreeeeninaneeeeee eennn4.059 )l 4.050 (D ....... ...04/18/2019 ...[....12/15/2039 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
235036-62-8 ..... DALLAS-FORT WORTH TX INTERNATI ...ccovvvnniivinnnnnnnsfons ven | s 1,2 e L1EFE e 1,500,000 |...77.7360 [...evvrrennnnn 1,166,040 |.....cvveennn. 1,500,000 [...overennnnn 1,500,000 |vveneeeivvnninns fooviviiniiis s e 000.3.089 |l 3.080 [N ..o Jovvnniiiiinnnnns 7,723 ....07/31/2020 ...|....11/01/2040 ...
25483V-XN-9 ... DIST OF COLUMBIA REVENUE .. |- LFFE L ...69.7000 |......oeunnnns 1,533,400 |.... .2,200,000 |.. 002,050,575 [oooeeeeeenniiineee Jeeeeenee LATA | e 0002080532 | 3.970 (A0 ...... ... 19,426 |... ....08/09/2022 ...|....04/01/2047 ...
283299-AS-4 ... EL MONTE CA | TG FE L ... 73.8490 |......ounnnnns 2,215,470 |.... 03,022,431 [ e (2,528) [ s 00020030766 | 3.650 [FA ...... ... 47,075 |... ....06/24/2020 ...|....08/01/2045 ...
283299-AT-2 ... EL MONTE CA |- 1.GFE L. 72,1140 | 2,163,420 |.... 003,020,250 [uneeeeeniiieeee feeeeennns (2,264) [ e 022232916 | 3.810 |FA ...... ... 48,950 |... ....06/11/2020 ...|....08/01/2050 ...
28337L-DT-2 ..... EL PASO CNTY CO REVENUE |- 1.DFE ... ...82.0350 |.........onnnt 2,584,103 |.... 3,185,025 [ v (169) [ e e 40671 | 4.650 [AO ...... .... 36,784 |... ....10/16/2015 ...|....10/01/2045 ...
295542-SI1-5 ...... ERIE PA WTR AUTH WTR REVENUE .. 1.CFE ..|... .. 1,500,000 |...66.3660 |... e 1,500,000 [.enneeeeniiiieeee Jeeeeeniieeeeeene e e e 3.456 |l 3450 (D coeeees e 4,320 |... ...09/29/2020 ... |....06/01/2060 ...
34061U-EQ-7 ..... FLORIDA ST DEV FIN CORP EDUCTN ... .. 1.G FE ..|... .. 2,000,000 |...68.8220 |... 202,000,000 [oeenieiiiiiiiniees oevieniiiiiiie e e e 40109 | 4.100 ... 20,545 ... ...06/17/2020 ...|....04/01/2050 ...
345105-JG-6 ..... FOOTHILL ESTRN TRANSPRTN CORRI ... .. 1.EFE ..|... ... 71.7910 |... e 1,663,764 | e 2,004 [ e 032924 5.040 .... 36,188 |... ....08/17/2022 ...|....01/15/2053 ...
36005F-JS-5 . FULTON CNTY GA DEV AUTH REVENU 1FFE .. ...71.790 |. .. 1,076,940 |. 01,194,414 |.. .5.240 . 13,016 ....08/18/2022 .. 10/01/2042
362835-CH-1 . GAINESVILLE FL SPL OBLG ... .1.DFE .. ...68.490 |. ..1,027,440 |. .1,500,000 |.. .3.09 . 11,614 ....09/11/2020 .. 10/01/2042
366133-SK-3 . GARLAND TX ELEC UTILITY SYS RE .1EFE .. ...65.890 |. ..658,960 |. .1,000,000 |.. ......3.200 . 10,667 ....08/11/2021 .. 03/01/2061 ...
37828A-AP-4 ..... GLENDALE AZ COPS .. 1.DFE ..|... .. 1,000,000 |...72.0800 |... 720,800 |.... .1,000,000 |.. ....1,000,000 e eeeennn e e 2,942 2.940 e 14,710 ... ...06/24/2021 ...|....07/01/2037 ...
386166-HD-7 ..... GRAND PRAIRIE TX SALES TAX REV ... |- 1.DFE ... .. 1,019,380 |. 100.5410 |... 1,005,410 |.... .1,000,000 |.. .... 1,006,025 e (2,3) [ e [00005.032 4.760 .... 25,160 |... ....11/24/2015 ...|....01/01/2040 ...
386166-HD-7 ..... GRAND PRAIRIE TX SALES TAX REV ... .. 1.DFE ..|... .. 2,038,760 |. 100.5410 |... 2,010,820 |.... .2,000,000 |.. ....2,010,050 o (4,881) oo e 52082 o 4.760 .... 50,320 |... ....11/24/2015 ...|....01/01/2040 ...
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE .. 1.EFE. .. 1,500,000 |...75.2740 |... .1,500,000 |.. e 1,500,000 [oenniiiiiiiiieees v e e [0000203.506 | 3.500 e 26,295 ... ....06/05/2020 ...|....07/01/2044 ...
39081J-DZ-8 ..... GREAT LAKES MI WTR AUTH WTR SP ... .. 1.EFE ..|... ..1,000,000 |...80.0840 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiieeee Jeeeemmiieeeeeenee e e [ 32473 | 3.470 ... 17,365 |... ....05/01/2020 ...|....07/01/2041 ...
407835-AR-8 ..... HAMILTON OH NONTAX REVENUE |- 1.CFE ... ..500,000 |...72.2440 |... ... 500,000 |.eevenniiinnnnnn 500,000 [oiiiiiiiiiiiiis Jeviiiiiiiiiie e v 000032331 | 3.330 [JJ coeiins | 8,328 |... ....09/03/2020 ...|....01/01/2045 ...
407835-AS-6 ..... HAMILTON OH NONTAX REVENUE |- 1.CFE ... 1,000,000 |...69.6610 |... 696,610 |.... .1,000,000 |.. e 1,000,000 [.eeeeeeniiiieee Jeeeemmiieeeeeene e e [e0nn.30481 |l 3.480 (W ....... ... 17,405 |... ...09/03/2020 ...|....01/01/2050 ...
414009-QM-5 HARRIS CNTY TX CULTURAL EDU FA .. 1.EFE ..|... .. 1,000,000 |...68.6530 |... 686,530 |.... .1,000,000 |.. e 1,000,000 [enneiiiiiiniees v e i 00002030636 | 3.630 [MN ..o oovinnnnninenns 4,646 |... ....12/10/2020 ...|....05/15/2050 ...
419794-F4-9 . HAWAIL ST ARPTS SYS REVENUE .... 1EFE .. 1,000,000 |...68.5530 |. ..685,530 |. .1,000,000 .1,000,000 |.. .3.480 . 17,420 ....10/08/2020 .. 07/01/2050
45656R-CX-8 . INDUSTRY CA SALES TAX REVENUE . .1EFE .. ...92.8080 |. ..1,856,160 |. .2,000,000 1,962,951 |.. .5.270 . 51,250 ....11/19/2015 .. 01/01/2051
457074-BP-6 . INGLEWOOD CA ... .1.CFE .. ...74.3050 |. 1,114,575 |. .1,500,000 . 1,509,841 |.. .3.670 . 18,855 ....06/17/2020 .. 09/01/2045
457074-B0-4 . INGLEWOOD CA .1.CFE .. ... 72.4940 |. .1,000,000 .1,013,892 |.. .3.710 . 13,070 ....06/15/2020 .. 09/01/2080 ...
491034-A0-7 . KENTON CNTY KY ARPT BRD SENIOR . 1.GFE .. ...83.4090 |. .1,500,000 1,537,228 |.. .....4.210 . 35,168 ...03/21/2019 .. 01/01/2049 ...
491397-BE-4 ..... KENTUCKY PUB TRANSPRTN INFRAST ... .. 1.EFE ..|... .. 60.7870 |... .1,000,000 |.. 1,000,000 |eeennevvrvvnnnns fooreviiiniiis s o 30121 3.120 .... 15,605 |[... ....09/17/2021 ...|....07/01/2049 ...
491397-BF-1 ..... KENTUCKY PUB TRANSPRTN INFRAST ... .. 1.EFE ..|... ...58.7540 |... .1,000,000 |.. 1,000,000 |-eveeeeeeemnines foreeeemniiiieees oo oo 80221 3.220 .... 16,105 |... ....09/17/2021 ...|....07/01/2053 ...
491552-UZ-6 ..... KENTUCKY ST TURNPIKE AUTH ECON ... .. 1.EFE ..|... . 102.0390 |... .2,000,000 |.. 2,000,000 |oevveeniirriinnnns fooreiiiiiiii e e 5722 | 5.720 ... 57,220 |... ....06/17/2010 ...|....07/01/2030 ...
499815-KD-9 ... KNOXVILLE TN WSTWTR SYS REVENU ... |- 1.CFE ... . 100.3020 |... .2,500,000 |.. 2,500,000 [.oeeeeemeiiiieeenn Jeemeieeeeeenniies foreeeeeis e [0n.26.100 ol 6.100 ... 38,125 |... ....11/30/2010 ...|....04/01/2040 ...
524803-8B-8 ..... LEHIGH CNTY AUTH WTR & SWR REV ... |- 1.CFE ... ...65.9980 |... .1,000,000 |.. 1,000,000 |evenevrevvnninns foorrriiniiiiis s o 000030482 | 3.480 [D ooeees v 2,902 |... ....09/03/2020 ...|....12/01/2055 ...
524803-BC-6 LEHIGH CNTY AUTH WTR & SWR REV ... .. 1.CFE ..|... ...66.6740 |... 333,370 |.... ... 500,000 |.. 500,000 |oeeerrumneeeremnnn feeeeeeeemnniees foeeeemiees e [0 30632 [l 3.630 ...09/03/2020 ...|....12/01/2059 ...
544712-2H-4 ..... [LOS ANGELES CNTY CA MET TRANSP .1.BFE .. . 105.0430 |. .. 1,050,430 |. .1,000,000 .1,000,000 |.. .5.730 ....11/06/2010 .. 06/01/2039 ...
544712-2H-4 ..... [LOS ANGELES CNTY CA MET TRANSP 1.B FE .. . 105.0430 |. ..2,100,860 |. .2,000,000 .2,001,743 |.. .5.720 ....11/05/2010 .. 06/01/2039
546589-QY-1 LOUISVILLE & JEFFERSON CNTY KY .1.DFE .. . 111.1440 |. ..2,222,880 |. .2,000,000 .2,000,000 |.. .6.250 ....11/17/2010 .. 05/15/2043
54659L-AT-1 ..... LOUISVILLE & JEFFERSON CNTY KY 1FFE .. . 101.1750 |. ..1,011,750 |. .1,000,000 971,864 |.. .6.000 ....09/11/2013 .. 10/01/2042
54659L-AV-6 ..... LOUISVILLE & JEFFERSON CNTY KY 1FFE .. . 101.2700 |. ..1,012,700 |. .1,000,000 .980,623 |.. ......5.950 ...09/11/2013 .. 10/01/2038 ...
S5T419T-ZH-7 ..... MARYLAND ST CMNTY DEV ADMIN DE ... .. 1.BFE ..|... ...93.6720 |... 468,360 |.... ... 500,000 |.. 500,714 s o (26) | e [ 40991 | 4.970 ....09/08/2022 ...|....09/01/2042 ...
57419T-24-3 ..... MARYLAND ST CMNTY DEV ADMIN DE ... .. 1.B FE ..|... ...93.7470 |... 2,343,675 |.... .2,500,000 |.. 002,505,252 [oiiiiiiiiineees v (163) [ e 002250091 | 5.060 ....09/09/2022 ...|....09/01/2046 ...
57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H ... |- 1.BFE ... . 101.0900 |... 3,082,700 |.... .3,000,000 |.. 03,058,278 oeeeceiiiieeee Jeeeeeeeee e (137 [ oo 0n25.916 | 5.640 ....12/13/2022 ...|....12/01/2047 ...
575898-CT-6 ..... MASSACHUSETTS ST PORT AUTH SPL ... | TG FE L . 104.5510 |... .1,500,000 |.. R [V Y RPN AR RN RN B 2 RN 6.350 ....06/09/2011 ...|....07/01/2037 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... |- 1.DFE ... ...62.2500 |... .1,500,000 |.. e 1,508,696 |...ooeeeeeiiiiieee Jeeeeeeee (1 114) s e [0nn30127 | 3.030 ....06/22/2021 ...|....12/01/2051 ...
592090-G0-1 ..... MET GOVT NASHVILLE & DAVIDSONC ... |- 1.DFE ... ...65.6800 |... .1,000,000 |.. R 00V Y RPN AU RN R T [ AN 3.160 ....12/09/2020 ...|....08/01/2051 ...
59261A-G7-6 ..... MET TRANSPRTN AUTH NY REVENLE .... |- 1.GFE ... ...86.3000 |... 863,000 |.... .1,000,000 |.. 1817785 [ e (7,850) [ e 50175 3.330 ...02/02/2021 ...|....11/15/2049 ...
59333A-HC-2 ..... MIAMI-DADE CNTY FL EDUCTNL FAC ... | 1.GFE L ...92.4180 |... 924,180 |.... .1,000,000 |.. e 1,000,000 [oenniiiiiiiiniees v e o 005,073 | 5.070 ....10/01/2015 ...|....04/01/2050 ...
59334P-DA-2 MIAMI-DADE CNTY FL TRANSIT SAL .. 1.CFE .. . 103.1980 |. ..448,911 |. ..435,000 .430,279 |.. ......5.730 ....09/09/2010 .. 07/01/2040 ...
59334P-DA-2 MIAMI-DADE CNTY FL TRANSIT SAL .. .. 1.CFE ..|... . 103.1980 [....cevvnnnnns 1,547,970 |.... .1,500,000 |. L 1,496,294 | e 145 | s |l 5,624 ). 5.640 ...09/09/2010 ... |....07/01/2040 ...
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593490-ME-2 ... MIAMI FL SPL OBLG TXBL-REF-STREET & SID .............|.. [ [P 2 i L1EFE e 1,000,000 |...91.1070 |......ceuvvnnnenn 911,070 [oooreriiinnnnn 1,000,000 [...oeerennnnn 1,000,000 oveenverevmnnnes forrvvmmniiiiiis Joiniiiiiiiins o e 4.808 |...... 4.800 ....11/05/2018 ...|....01/01/2039 ...
594654-0C-2 ...... MICHIGAN ST HSG DEV AUTH SF MT ... .. 1.CFE ..|... ...92.7640 |... 915,000 |+eevevinneeeennn915,000 foeenieiiiniiiines oeeeennieeeeeiee e e e 2.8%8 |...... 2.890 ....07/30/2021 ...|....06/01/2052 ...
60636A-SU-8 ..... MISSOURI ST HLTH & EDUCTNL FAC ... ...78.9640 |... 1,000,000 |..evenieeennn 1,000,000 [oiiiiiinniiiins Jovvnniniiiiinins fooreiiiiis s e 4.200 |...... 4.200 ....02/15/2019 ...|....10/01/2049 ...
607120-EZ-1 ..... MOBILE AL ARPT AUTH ARPT REVENLE ... ...92.0710 |... 1o 606,187 |eeeeeeeeeennn 806,187 [ e oo e s 3.810 |...... 3.810 ....07/19/2013 ...|....11/09/2032 ...
612285-AP-1 ..... MONTEBELLO CA PENSN OBLIG ...80.4170 |... .4,500,000 |..eoeniieeenn 4,660,061 [oooeeieeniniiiiins Joveenenn (18,445) [ s e 4.256 |...... 3.700 ....06/15/2020 ...|....06/01/2045 ...
612550-AR-7 ..... MONTEREY PK CA PENSN OBLIG ...70.2670 |... 351,335 |.... ... 500,000 |.. 500,000 [+eeemmeueeeeemnnnn fereeeeeeemniineee e e e 3.021 |...... 3.020 ...02/03/2021 ...|....06/01/2043 ...
646066-76-9 ..... NEW JERSEY ST EDUCTNL FACS AUT ... ...79.7920 |... 797,920 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiiiniees v e forii e 3.908 |...... 3.900 ....06/05/2020 ...|....07/01/2040 ...
646066-7L-8 ..... NEW JERSEY ST EDUCTNL FACS AUT ...68.7900 |... 1,081,850 |.... .1,500,000 |.. .... 1,500,000 UUTURRR FPRRTIRRP IS 3.613 [...... 3.610 ....06/18/2020 ...|....07/01/2050 ...
64990C-7K-1 ..... NEW YORK ST DORM AUTH REVENUES NON ST § ...90.7130 |. .. 1,814,260 |. .2,000,000 .2,070,772 |.. .. (11,246) | .4.850 |......4.120 ...06/01/2018 .. 07/01/2048
678908-4E-1 ..... OKLAHOMA ST DEV FIN AUTH .. ...91.490 |. .. 1,372,440 |. .1,500,000 .1,500,000 |.. 4714 |......4.710 ....08/19/2022 .. 05/01/2052
678908-4H-4 ..... OKLAHOMA ST DEV FIN AUTH . 100.3980 |. .. 1,505,970 |. .1,500,000 .1,500,000 |.. .5.269 |......5.260 ....10/13/2022 .. 10/01/2042 ...
68304F-AP-1 ..... ONTARIO CA PENSN OBLIG 1.DFE. .. 1,000,000 |.. 76.8810 |... 768,810 |.... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 3.829 |...... 3.820 ...05/13/2020 ...|....06/01/2045 ...
68608l-AL-6 ..... OREGON ST UNIV GEN REVENUE .. 1.DFE. 1,000,000 |...69.2080 |... 692,080 |.... .1,000,000 |.. e 1,000,000 [oenniiiiiiiinnees v o foii e 3.424 |...... 3.420 ....10/09/2020 ...|....03/01/2060 ...
70227R-AB-6 ..... PASADENA CA PENSION OBLIG ... . 100.0260 |... ..1,000,260 |.... 1,000,000 |-eveeneeeeennnnn967,239 [ e 985 [ e [t 4.750 |...... 5.010 ....06/08/2015 ...|....05/01/2045 ...
70227R-BE-9 ..... PASADENA CA PENSION OBLIG ...68.4220 |... .2,000,000 |eeveniirennnn 1,912,607 [oooiiiiniiiiniins e 2,889 [ s e 3.237 |...... 3.540 ....06/07/2020 ...|....05/01/2045 ...
717893-L3-3 ..... PHILADELPHIA PA WTR & WSTWTR R ...86.0220 |... 1,000,000 |-eeeuneeeeennn 1,000,000 [oeeeenniiiiiiens Joemeieeeeeeeneee oo s et 4.289 |...... 4.280 ...02/14/2019 ...|....10/01/2040 ...
72205R-GE-6 ..... PINAL CNTY AZ REVENUE OBLGS .... ...99.5650 |... 1,500,000 |evvvennenennnn 1,507,425 [oooiiiiniiiiiiins v (B20) o s e 5.738 |...... 5.580 ....08/25/2022 ...|....08/01/2052 ...
73358M1-JA-3 ..... PORT AUTH OF NEW YORK & NEW JE ...86.7740 |... 867,740 |.... .1,000,000 |.. e 1,046,558 | e (B74) [ e e 4.458 |...... 4.200 ...01/24/2019 ...|....10/01/2062 ...
73358X-CN-0 ... PORT AUTH OF NEW YORK & NEW JE ... ...64.6040 |... .. 1,292,080 |.... .2,000,000 |.. 02,010,201 [ e (1,041 L e e 3.175 |...... 3.100 ....02/03/2021 ...|....07/15/2060 ...
735240-S8-7 . PORT OF PORTLAND OR ARPT REVEN ...76.6360 |. ..766,360 |. .1,000,000 .1,000,000 |.. .4.237 |......4.230 ....04/04/2019 .. 07/01/2049
765418-FY-9 ..... RICHMOND VA MET AUTH EXPRESSWA . 101.4050 |. .. 3,042,162 |. .3,000,000 .3,000,000 |.. .5.322 |......5.320 ....11/04/2011 .. 07/15/2041
769036-BT-0 ..... RIVERSIDE CA PENSN OBLG ...... ...80.9090 |. 1,213,635 |. .1,500,000 .1,500,000 |.. .3.857 |......3.850 ....06/05/2020 .. 06/01/2045
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG ...87.0590 |[. .. 1,741,180 |. .2,000,000 .2,029,742 |.. .3.818 |......3.630 ....04/30/2020 .. 02/15/2038 ...
783186-TP-4 ..... RUTGERS NJ ST UNIV ............. ...66.0330 |. .. 1,320,660 |. .2,000,000 1,958,422 |.. .3.915 |......4.000 ...11/05/2019 .. 05/01/2119 ...
79467B-CN-3 ..... SALES TAX SECURITIZATION CORPI ... ...89.8700 |... 898,700 |.... .1,000,000 |.. LICAE T P AU (1) N KU R RN 4.787 |...... 4.650 ....02/27/2019 ...|....01/01/2048 ...
796242-\D-4 ... SAN ANTONIO TX ARPT SYS REVENU ...85.1590 |... .3,000,000 |.. 3,005,516 [.oeeeeenneieeeeen Jeemmmeeeeeen (739) [ s s 3.707 |...... 3.670 ....12/02/2019 ...|....07/01/2040 ...
797299-MG-6 ..... SAN DIEGO CA PUBLIC FACS FINGAUTH LEASE ...87.9970 |... .1,000,000 |.. 1,000,000 oveenevrevmnnnes forrvvrmniiiiiiis Jeieniiiiiins [ e 4.232 |...... 4.230 ....06/04/2018 ...|....10/15/2038 ...
79742G-AF-8 ..... SAN DIEGO CNTY CA REGL ARPT AU ... ...97.1050 |... 2.975,000 |oeeernnnnneeennn976,589 | oo (1,012) [ oo e 5.5% |...... 5.470 ....02/06/2014 ...|....07/01/2043 ...
T9772E-DN-6 ..... SAN FRANCISCO CITY & CNTY CA C ... ...67.2170 |... . .2,000,000 |.. 2,000,000 |oeveveniiirirnnnns foorriiiiiiiiis feviiiis e 3.572 |...... 3.570 ....056/08/2020 ...|....09/01/2050 ...
798736-AR-5 ..... SAN LUIS UNIT/WESTLANDS WTR DI ...71.2840 |... 1,069,260 |.... .1,500,000 |.. 1,500,000 N 3.737 |...... 3.730 ...06/05/2020 ...|....09/01/2050 ...
804833-FF-3 ..... SAVANNAH GA HOSP AUTH ......... ...78.4690 |. .. 1,177,036 |. .1,500,000 .1,538,157 |.. (2,165) |. .3.989 |......3.740 ... 12/17/2019 .. 07/01/2038 ...
837123-LD-8 ..... SOUTH CAROLINA ST PORTS AUTH P ...69.3760 |. 1,332,019 |. .1,920,000 1,940,249 |.. (2,710) |. .3.875 |......3.690 ....12/02/2019 .. 07/01/2055
86768M-AR-3 ..... SUNRISE FL SPL ASSNNT ... ...83.7990 |[. .1,000,000 .1,000,000 |.. .5.500 |......5.500 ....02/26/2015 .. 05/01/2045
86768M-AS-1 ... SUNRISE FL SPL ASSNNT ...91.6040 |. . 750,000 750,000 |.. .5.300 |......5.300 ....02/26/2015 .. 05/01/2037
874476-HD-9 ..... TALLAHASSEE FL ENERGY SYS REVE . 104.5490 |. .1,500,000 .1,500,000 |.. .5.969 |[......5.960 ....10/27/2010 .. 10/01/2040 ...
882135-7K-6 ..... TEXAS ST A & M UNIV REVENLE .... .. 2,000,000 |...99.9860 |... .2,000,000 |.. 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e e e 4.972 |...... 4.970 ...09/04/2013 ...|....05/15/2043 ...
890099-GB-4 ..... TOMPKINS CNTY NY INDL DEV AGY .... 1.F FE . .. 718,370 |...60.6720 |... .1,000,000 |.. VIR R R 022J A AU R RN 3.500 |...... 5.770 ....08/25/2022 ...|....10/01/2046 ...
899154-BG-2 ..... TULARE CNTY CA PENSN OBLG 1.DFE. 1,000,000 |.. 88.8080 |... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 4.445 |...... 4.440 ....06/01/2018 ...|....06/01/2037 ...
914119-3P-5 ..... UNIV OF CINCINNATI OH RECPTS ... 1.DFE. .. 1,000,000 |...61.9320 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiiniees v e foii e 3.190 |...... 3.190 ....06/20/2021 ...|....06/01/2051 ...
914126-C8-6 ..... UNIV OF CALIFORNIA CA REVENUES 1.CFE . .. 1,010,660 |...81.5820 |... .1,000,000 |.. e 1,010,660 [.eeeeeeeniiiieee feeeeiniieeeeene e e e 4.767 |...... 4.710 ...04/02/2015 ...|....05/15/2115 ...
914302-LF-9 ..... UNIV OF HOUSTON TX UNIV REVENU 1.CFE. ...1,974,920 |...91.4980 |... .2,000,000 |.. 1,975,310 [ 390 [ e e 4913 |...... 5.000 ....00/12/2022 ...|....02/15/2052 ...
92812V-F8-4 ..... VIRGINIA ST HSG DEV AUTH 1.B FE . .. 1,000,000 |...69.2060 |... 692,060 |.... .1,000,000 |.. e 1,000,000 .eeneeeenniiieee foreeerniieeeeene o e e 3.432 |...... 3.430 ...07/09/2020 ...|....07/01/2055 ...
92812V-K8-8 ..... VIRGINIA ST HSG DEV AUTH .. 1B FE. .. 2,000,000 |...67.2820 |... .. 1,345,640 |.... .2,000,000 |.. 002,000,000 [eeniiiiiiiniees v e foii e 3.306 |...... 3.300 ....09/25/2020 ...|....09/01/2055 ...
9281211-BK-9 ..... VIRGINIA ST HSG DEV AUTH .. 1.B FE 1,000,000 |...65.4930 |. ..654,930 |. .1,000,000 .1,000,000 |.. .3.217 |......3.210 ....10/22/2021 .. 11/01/2056 ...
93730P-AJ-5 ... WASHINGTON ST BIOMEDICAL RESEA .......ceoviviiivnnnnnns 1.BFE. .. 1,000,000 ). 106.4300 |.............. 1,064,300 |.... .1,000,000 |. +.1,000,000 ...oiiiiiiiinnnns v o o eannd 6.416 |...... 6.410 ...12/01/2010 ... |....07/01/2030 ...
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93730P-AJ-5 ... WASHINGTON ST BIOMEDICAL RESEA .......ccvvvnvvvrvvnnnnnsfen L ABFE Lo 2,000,000 |. 106.4300 |.............. 2,128,600 |...uvierennnnn 2,000,000 |.eeevunninnns 2,000,000 |oevveeiiiriinnnns foorrriiiiniiis e e 06,416 | 6.410 |JJ .oooven |ovnnnnninnnnn.. 64,160 [l 128,320 |....12/01/2010 ...|....07/01/2030 ...
946303-E5-9 ... WAYNE MI ST UNIV REVENUES .. 1.EFE ..|... .. 1,500,000 |...70.9750 |..eeeunnnneenn 1,064,625 |.... .1,500,000 |.. e 1,500,000 [.eeneeeeeiiiiieee Jeeeeeniieeeeeinee e e 003,492 | 3.490 . 52,380 |....07/17/2020 ...|....11/15/2050 ...
95236P-GL-8 ..... W COVINA CA PUBLIC FING AUTH L ... .. 1.EFE ..|... .. 1,500,000 |...78.9200 |.............. 1,183,800 |.... .1,500,000 |.. e 1,500,000 [enniiiiiiiienes v e i [0 32742 | 3.740 . 56,130 |....07/24/2020 ...|....08/01/2038 ...
955525-CS-7 ...... WEST RANKIN MS UTIL AUTH REVEN ... 2 e | 1.CFE Ll 1,000,000 |...65.2770 |... .1,000,000 |.. e 1,000,000 [.eeeeeeenniiieee Jeeeemniieeeeeenee e e 002916 | 2.910 ...08/04/2021 ...|....01/01/2048 ...
963210-AN-9 ... WHEELING WV MUNI BLDG COMMN PE ... v 2 . 1.FFE ..|.. .. 500,000 |...93.2830 |... 466,415 |.... ... 500,000 |.. 500,000 J.oeeeveniiiiinnne foveeinniiiinninnns fovviiiiiniins Jeveeienninieinnn [o0n6.000 |l 6.000 ...07/29/2022 ... |....08/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 156,932,737 | XXX 131,875,022 157,451,187 156,727,258 XXX XXX XXX
31287U-C6-7 ..... FG CB8193 ...oeevvniiiiiiiiiineeciiin e ceeeeeees oo e | s L R 1.A ... . 101.6060 |...ccvvvnnierinnnnn 1,327 | 1,306 |oeevenniiiiiinnnn 02T R e O N o 044 I FON 6.300 ...05/06/2002 ...|....06/01/2032 ...
31292G-K4-7 ..... FG C00315 .... LA . 102.5500 |... ... 1,075 |.... 1045 s oD e s [2111206.500 .. 6.650 ...12/31/1997 ... |....04/01/2024 ...
31202H-03-1 ... FG C01374 .... LA . 103.5260 |... 8582 i e () [ e [e006.000 ... 5.510 ....056/08/2002 ...|....06/01/2032 ...
31293T-GN-1 ... FG €29205 LA . 101.6060 |... . teeerrneeeeennn 25,588 [ 25,418 | e 80 e e [212206.000 ... 6.180 ....09/09/1999 ...|....07/01/2029 ...
3136BP-LH-2 ..... FNR 2022-76 D .. LA . 101.0740 |... ..991,322 |.... 200968,650 |eeeiiiiiiiins o366 | e 00005.500 .l 5.710 ....10/21/2022 ...|....08/25/2045 ...
3136BP-PF-2 ..... FNR 2022-87 BD ... LA ...99.3220 |...cconnnnnnns 1,479,208 |.... . e 1,487,429 | e 18 e e 222225000 .. 4.940 ....11/15/2022 ...|....11/25/2048 ...
3137HO-F6-1 ..... FHR 5274 JA . 1.4 .. . 101.4340 |. 1,493,999 |. 1,472,877 .1,462,3% |.. .5.580 ...10/19/2022 ..
31398K-VF-4 ..... FHR 3600 BJ .... 1.A .. ...97.3000 |. ... 46,635 |. 47,929 .. 46,252 |.. ... 4.740 ...11/25/2009 ..
BCCXQO-UY-2 ... STRU BC-7378 KA .. . 4 | 1AL ...99.9870 |... .. 1,499,805 |.... .1,500,000 |.. L 1,495,563 | v 16 o s J1022225.000 ).l 4.990 . 11/18/2022 .. ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 5,496,271 | XXX 5,548,138 5,527,290 5,496,588 (515) XXX XXX XXX 30,294 32,803 XXX
0909999999. Total - U.S. Special Revenues Bonds 162,429,008 | XXX 137,423,160 162,978,477 162,223,846 XXX XXX 2,134,559 6,003,243 XXX
001055-AD-4 ..... AFLAC INC . B L 1.G FE . .. 1,030,870 |. 106.2280 |.............. 1,062,287 |.... R IR 2 N7 A R R (-1 AR R RN o R 4[4 I AN 6.650 .69,000 |....07/06/2010 ...|....
00206R-DE-9 ..... AT&T INC .. 1 ...99.3510 |. .. 1,490,276 |. 1,582,226 |.. .5.840 . 95,250 |....07/30/2010 ..
00206R-FS-6 ..... AT&T INC .. 1 ...88.6490 |. ..886,49 |. .952,589 |.. ......5.600 .53,000 |....08/16/2018 .. .
00206R-JE-3 ..... AT&T INC N L ...96.5050 |... 10548,905 |eeeiiiieieiins feeeeee (1,869) | e +e2226.100 . 5.240 . 30,500 |....10/04/2011 ...|....07/15/2040 ...
00287Y-AS-8 ..... ABBVIE INC B L ...88.8200 |... 1,499,381 [ v 15 e e e 40700 . 4.700 . 70,500 |....05/05/2015 ...|....05/14/2045 ...
00339T-AA-6 ..... ABILENE CHRISTIAN UVSTY ... 2 ... ...95.6300 |...ccvvnnnneennnn 956,304 |.oninneeennnn 1,000,000 [oieieniinee 987,112 | o 921 | e | 4554 4.800 . 45,540 |....04/06/2017 ...|....04/01/2046 ...
00507V-AN-9 ..... ACTIVISION BLIZZARD B L ...87.0790 |.................870,797 |.............. 1,000,000 |........eeeeeenn987,003 |oeveennvvrinnnnnns fooviiiinnnnnn 284 | oo 00040500 .l 4.580 . 45,000 |....05/23/2017 ...|....06/15/2047 ...
00817Y-AF-5 ..... AETNA INC N L . 106.2280 |.................531,144 |................ 500,000 |....cce0ueeeeennnd99,339 |ooeeeniiiinniiins foeeiiiiieei e 80 s e |l 60625 | 6.640 . 33,125 |....06/06/2006 ...|....06/15/2036 ...
00817Y-AG-3 ..... AETNA INC B L . . 107.2590 |... 890,200 |oviiiiiiiiiiins o 364 | e [l 6750 6.960 . 33,750 |....12/07/2007 ...|....12/15/2037 ...
01166V-AA-7 ..... ALASKA AIRLINES 2020 TR ... .. 843,223 |...94.3480 |... 795,564 |.... . . ....843,223 - eeeereeeeeeennns fereeeeeeeeeieeeee |oeee..4.800 |l 4.800 . 40,475 |....06/23/2020 ...|....08/15/2027 ...
012725-AD-9 ..... ALBEMARLE CORP ,326,433 1...90.3630 |... 1,129,548 |.... .1,250,000 |.. ....1,317,801 e (1,875) [ e [0 5,450 |l 5.010 . 68,125 |....11/29/2017 ...|....12/01/2044 ...
013817-AW-1 ..... HOWMET AEROSPACE INC . ,436,250 |...98.8840 |. .. 1,483,260 |. .1,500,000 . 1,484,202 |.. ..8,35 |. .5.760 . 76,875 |....04/14/2016 .. 10/01/2024
020002-AT-8 ..... ALLSTATE CORP . 104.4190 |. .. 182,734 |. . 175,000 174,984 |.. S I .5.950 . 10,413 |....08/21/2006 .. 04/01/2036
023551-AN-6 ..... HESS CORP ....... . 107.7050 |. ..538,527 |. . 500,000 .532,488 |.. (2,219) | .6.250 . 35,625 |....02/23/2007 .. 03/15/2033
025932-AL-8 . AMERICAN FINANCIAL GROUP INC. .....vvvvvvvvnnniverennnns foun oe ...79.1080 |. ..1,186,623 |. .1,500,000 .1,420,555 |.. . 1,663 |. .4.870 . 67,500 |....04/17/2019 .. 06/15/2047 ...
026874-DB-0 ..... AMERICAN INTL GROUP ....eeeeeeeeeeeeeeni e e eeemne e feen e ...74.8180 |. ..748,188 |. .1,000,000 .892,802 |.. 1,822 | ......5.050 . 43,750 |....05/30/2018 .. 01/15/2085 ...
02766P-AJ-3 ..... AMRCN MUSEUM NAT HSTRY .. ...66.5940 |... .1,000,000 |.. ....990,546 225 [ e [ 30121 3.170 . 31,210 |....06/11/2021 ...|....07/15/2052 ...
029163-AD-4 ..... MUNICH RE AMERICA CORP . 107.8750 |... . 500,000 |.. ....515,354 e (8,300) |oeeeenieeeeeeen e el 72450 . 6.550 . 37,250 |....11/04/2005 ...|....12/15/2026 ...
03027X-BW-9 ..... AMERICAN TOWER CORP ... ...89.1790 |... .1,000,000 |.. 987,821 s e 1,981 e [ 040050 4.480 . 18,450 |....04/14/2022 ...|....03/15/2032 ...
03030#-AB-0 ..... AMERICAN TRANS CO LLC ... . 100.390 |... . 500,000 |.. 10500,000 |-eeeeeeeeeenies feeeeeeeies e e 222052910 | 5.910 . 29,550 |....02/06/2007 ...|....08/01/2037 ...
031162-CD-0 ..... AMGEN  INC ...85.3830 |... ..645,000 |.. 846,703 | o (36) | e | 40563 4.540 . 29,431 |....06/14/2016 ...|....06/15/2048 ...
031162-CF-5 ..... AMGEN INC ...86.0380 |... 430,194 |.... ... 500,000 |.. 508,048 |.....covvveiiiieee Jeermnneaeee (275) [ e [eennn 40663 | 4.530 ... 23,315 |....04/16/2019 ...|....06/15/2051 ...
035240-AE-0 ..... ANHEUSER-BUSCH INBEV WOR . 110.1810 |. .. 2,754,528 |. .2,500,000 . 2,654,324 |.. .5.830 165,625 |....11/29/2010 .. 08/15/2033 ...
03761U-AH-9 ..... MIDCAP FINANCIAL INVEST ...85.9170 |. ..859,171 | .1,000,000 .999,064 |.. .4.520 . 45,000 |....07/09/2021 .. 07/16/2026
039483-AT-9 . ARCHER-DANIELS-MIDLAND C .. . 107.3370 |. ..536,688 |. . 500,000 504,713 |.. .5.800 . 29,675 |....10/25/2007 .. 10/01/2032
040555-CX-0 . ARIZONA PUBLIC SERVICE COMPANY ...76.2680 |. ..762,683 |. .1,000,000 .989,623 |.. ......4.260 . 42,000 |....01/24/2019 .. 08/15/2048 ...
04621X-AJ-7 ..... ASSURANT INC ...95.7970 |... 957,972 |.... .1,000,000 |.. 997,763 i feeeninnn 366 | oo [..4.900 Ll 4.940 . 49,000 |....03/22/2018 ... |....03/27/2028 ...
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053807-AS-2 ..... AVNET INC .. L 2.CFE Ll 499,390 |...96.2130 500,000 |.eeevvrnnninnnns 499,774 ovvveeiieiiiins oo B2 | e | 4625 4.640 ....03/24/2016 ...|....04/15/2026 ...
05463H-AC-5 ... AXIS SPECIALTY FINANCE .... .. 2.BFE ..|... 1,000,000 |...82.0000 |... .1,000,000 |.. ....1,000,000 UUUPRURTUPRR FURPRRRRRTRRPI I 35 | (I IO 4.900 ....12/03/2019 ...|....01/15/2040 ...
05544T-AC-2 ... BHI ARMY GUESTHOUSES LLC .. ....2.B ... .. 750,438 |...96.0260 |... ... 698,667 |.. e (A974) [ e [ 70650 | 6.680 ....09/12/2013 ...}|....12/31/2030 ...
05723K-AF-7 ..... BAKER HUGHES LLC/CO-OBL ... .. 1.G FE ..|... ,378,260 |...77.9960 |... 1,500,000 |-eveenieeeenn. 1,386,625 [ooeeeeeeiiiiieies e 2,391 | oo 1011240080 . 4.590 ....04/23/2019 ...|....12/15/2047 ...
059165-EM-8 ..... BALTIMORE GAS & ELECTRIC .. 1FFE ... .. 926,540 |...66.0820 |... .1,000,000 |.. e 1,564 s e 00222.900 . 3.290 ....03/15/2021 ...}|....06/15/2050 ...
06051G-HA-O ..... BANK OF AMERICA CORP ... .. 1.G FE ..|... ..930,220 |...77.3240 |... .1,000,000 |.. 1002935,088 |-eeniiieeeeiiies feeeeeeen 1,818 e e 10080946 | 4.360 ...01/24/2019 ...|....01/23/2049 ...
06051G-HS-1 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .. 299,850 |...82.0180 |... ... 300,000 |.. 00299,860 |vviiiiiiiiins o3 e [ 00040330 4.330 ....03/13/2019 ...|....03/15/2050 ...
06051G-JN-0 ..... BANK OF AMERICA CORP .. 1.G FE ..|... .. 523,950 |...70.2850 |... 1. 500,000 |-eeenneeeeennnn523,183 [ e (498) [ e 0230483 | 3.230 ....05/26/2021 ...|....03/13/2052 ...
066836-AC-1 ..... BAPTIST HLTH SFL OBL GR .1EFE .. ,500,000 |...56.8890 |. .1,500,000 .3.110 ....08/04/2021 .. 11/15/2071
066840-AB-8 ..... BAPTIST HEALTHCARE .... 1EFE .. ,002,940 |...71.7750 |. . .3.520 ....10/20/2020 .. 08/15/2050
070101-AH-3 ..... BASIN ELECTRIC PWR COOP .1.FFE ,021,070 |...75.9130 |. . ......4.610 ....05/17/2018 .. 04/26/2047 ...
070101-D*-8 ..... BASIN ELEC PWR COOPERATIVE .. U IO N S ..331,111 . 115.2630 |...evvnnneeeeennn 381,650 [oeeneeennn 331,111 BB 11T [ e e e 2222282200 | 8.200 ...11/25/2008 ...|....12/17/2038 ...
07177M-AN-3 ..... BAXALTA INC voo |- 2.BFE ... ...95.5570 |... 000 [eeniiiiinnnnnn 789,742 | e (1128) [ s 0000052250 .. 4.800 ....12/06/2016 ...|....06/23/2045 ...
075887-BX-6 ..... BECTON DICKINSON AND CO . ceveeeees |- 2B FE L.l ...87.9%0 |... 000,000 |-eeevvnuneeeee 1,000,000 [.eeneeeeemnninnnes oevemmniineeeeenne foreeeeeeeemiieeee foeeeeennieeeeennn Jernnn 4669 ool 4.660 ....05/22/2017 ...|....06/06/2047 ...
084659-AR-2 ..... BERKSHIRE HATHAWAY ENERG .........eovvvvvvnnnnnennvinnnns fooe voe | eeeeen [T .. 1.G FE ..|... ...85.8720 |... JOLO[0JN0[0[0 I R I [ I U RPN (+1+) N AU RPN R ') B AN 4.420 ....01/03/2019 ...|....01/15/2049 ...
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN .... .. 1.CFE ..|... ...89.0200 |... 1,000,000 |-evvenneeeeennnn990,511 [ e 195 [ e [ 42250 | 4.310 ....01/03/2019 ...|....01/15/2049 ...
09062X-AD-5 ..... BIOGEN INC ... .. 2.AFE ..|... ...94.0790 |... .1,000,000 |.. 22:993,809 |eeeiiiiiiiiiins o 139 e [ 1020252200 . 5.240 ....09/10/2015 ...|....09/15/2045 ...
097023-CH-3 ..... BOEING CO .... .. 2.CFE ..|... ...92.7170 |... ... 500,000 |.. 801,953 | [ (1,982) e e 222 5,805 . 4.490 ...08/05/2020 ...|....05/01/2050 ...
099724-AH-9 ... BORGWARNER INC ... |- 2.AFE L ...77.2370 |... .1,800,000 |.. 1,644,519 [ 374D e e e 8375 5.020 ....01/14/2016 ...|....03/15/2045 ...
099724-AN-8 ..... BORGWARNER INC ... L2.AFE .. ...97.9830 |. . 200,000 .201,730 |.. .4.660 ....11/29/2017 .. 10/01/2025
10115C-AA-2 ... BOSTON UNIVERSITY .1.DFE .. ...93.4430 |. .1,000,000 996,221 |.. .5.220 ....08/17/2011 .. 10/01/2045
102291-AA-9 ..... BOWDOIN COLLEGE ..... .1.CFE .. ...81.3510 |. . 500,000 478,672 |.. .4.900 ...06/13/2017 .. 07/01/2112
106230-AC-9 ..... BRAZOS SECURITIZATN LLC .| 1AFE .. ...96.8590 |. .2,750,000 .2,744,623 |.. .5.420 ... 12/12/2022 .. 09/01/2080 ...
10922N-AF-0 ..... BRIGHTHOUSE FINANCIAL IN .. 2.BFE .. ...73.1500 |. .1,000,000 .982,012 |.. ......4.820 ...08/23/2017 .. 06/22/2047 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... ...85.9340 |... .1,000,000 |.. ....1,160,052 e (3,793) [ e [ 42250 | 3.330 ....03/09/2021 ...|....10/26/2049 ...
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ... .. 2.BFE ..|... . 108.0480 |... .1,500,000 |.. .... 1,576,542 e (14,388) | e s 7.500 |...... 6.180 ....01/29/2008 ...|....07/01/2027 ...
12189L-AE-1 ... BURLINGTN NORTH SANTA FE .. .. 1.DFE ..|... .100.7700 |... ... 500,000 |.. 2 (2,889) [ e e 5.400 |...... 4.150 ....03/21/2019 ...|....06/01/2041 ...
124857-AJ-2 ..... PARAMOUNT GLOBAL vee |--2.BFE ... ...73.9770 |... .3,500,000 |-evvuueeeeennn 3,581,702 [oooiiiiiiiiiiiis e (2,880) [ oo [eenn 40850 | 4.660 ....12/07/2012 ...|....07/01/2042 ...
12505%-AA-9 ..... CCHM PROPERTY HOLDINGS LP . e [ 3.BPL ... . 101.8950 |... 730,989 |iiiiiiinenenn 730,989 [ i e e 00n2.6.340 | 6.340 ....03/31/2011 ...|....12/31/2031 ...
125523-BF-6 ..... CIGNA CORP ... |- 2.AFE ... ...99.1420 |... .2,000,000 |.. e 1,988,215 [ e 388 [ e 22250875 | 5.920 ...03/02/2011 ...|....03/15/2041 ...
125523-CD-0 CIGNA CORP ... L2.AFE .. . 103.7760 |. . 500,000 .553,775 |.. .5.220 ....03/24/2016 .. 11/15/2041 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC L2.AFE .. .. 80.8710 |. .1,000,000 994,815 |.. . 4.430 ....05/02/2017 .. 05/09/2047
126408-HL-0 ..... [ Q00 R L2.AFE .. ...84.2530 |. .1,000,000 .989,371 |.. .4.700 ....02/21/2018 .. 03/01/2068
13034V-AA-2 ..... CALIFORNIA INSTITUTE OF .1.DFE .. ...83.5010 |. . 500,000 618,560 |.. .3.770 ....12/18/2019 .. 11/01/2111
13034V-AC-8 ..... CALIFORNIA INSTITUTE OF .1.DFE .. ...73.5%0 |. .1,500,000 .1,471,648 |.. ......4.360 ....03/05/2018 .. 09/01/2116 ...
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L. . ...92.8920 |... ... 500,000 |.. 500,000 |oeeevrnuneeeremnnn foeeeeeeemnniiees foeeeemiiieiees Jeeieieeeeeeeees [o0....5.268 ...l 5.260 ...06/05/2022 ...|....05/10/2033 ...
141781-BR-4 ..... CARGILL INC .. 1.F FE ..|... .. 494,325 |...68.8730 |... ... 500,000 |.. 94511 |ovvnnniiiiins oo 118 e e 30125 3.180 ....06/21/2021 ...|....05/25/2051 ...
14310F-AA-O ..... CARLYLE HOLDINGS 11 FIN .. 1.G FE ..|... 1,168,210 |...89.0380 |... .1,000,000 |.. e 7,007 [ e (37 [ oo [enn.5.625 | 4.510 ....08/23/2017 ...|....03/30/2043 ...
149123-CE-9 ..... CATERPILLAR INC .. 1.F FE ..|... ..519,215]...94.8830 |... ... 500,000 |.. D18,675 | e (1958) | e [ 4750 4.540 ....01/24/2019 ...|....05/15/2064 ...
14916R-AD-6 ..... COMMONSPIRIT HEALTH .. 1.G FE ..|... .. 952,350 |...84.3700 |... .1,000,000 |.. 1000959,036 |-eveeieeeeiies feeeeeeen 1,869 | e [l 40350 4.680 ....08/23/2017 ...|....11/01/2042 ...
14918A-AD-1 ..... CATHOLIC HEALTH SERVICES .. 1.G FE ..|... .. 1,000,000 |...68.2430 |... .1,000,000 |.. ....1,000,000 PR MR MR J(o1: I RN 3.360 ....08/26/2020 ...|....07/01/2050 ...
15189Y-AD-8 ..... CENTERPOINT ENERGY RESOU .. 2.AFE ..|... .. 1,469,888 |. 102.0330 |... .1,250,000 |.. .... 1,406,616 co e (T512) [ oo 006250 | 5.000 ...06/05/2012 ...|....02/01/2037 ...
166756-AT-3 ..... CHEVRON USA INC ..... |- 1.DFE ... . . 109.1210 |... .1,000,000 |.. ....994,727 O e 156 [ e [e006.000 ... 6.040 ....02/15/2011 ...|....03/01/2041 ...
166756-AV-8 ..... CHEVRON USA INC .. .1.DFE .. 510,060 |...93.0980 |. . 500,000 508,600 |.. (224) | ......4.910 ....05/05/2015 .. 11/15/2044 ...
166756-Al-6 ..... CHEVRON USA INC ..... ... 1.DFE ..|... ,043,500 )...92.2330 |... ,000,000 |. .... 1,039,598 L (B73) [ e 004,950 4.670 ...11/29/2017 ...|....08/15/2047 ...
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171232-A0-4 ..... CHUBB CORP ....vvvieiiiniiieeceiiieee e e cvnni o een | s T LFFE L 499,790 . 105.8100 |[.....ceevvvennnns 529,051 500,000 |oeeevuenneeeennnnd99,855 [oiiiiiiiiiinnnns fovvviiiiiininn® e s 4002226.000 |l 6.000 |MN ...... ....05/08/2007 ...|....05/11/2037 ...
172062-AF-8 ..... CINCINNATI FINL CORP . - 1.GFE ... . 106.7200 |....ccevnnnn.. 1,067,209 |.... 21,000,000 |-evveneeeeennnn995,375 [ e 887 [ e 0022262920 | 7.020 |IN ...... ...05/09/2005 ...|[....05/15/2028 ...
17327C-AB-9 ..... CITIGROUP INC | TG FE L ...69.1700 |... 1,500,000 |oevveneennnn 1,718,973 [ |t 67,885 [ Jeiiiieeieenn 4022220.000 ...l 4.060 |N/A ..... ....08/06/2019 ...|....08/13/2049 ...
18600T-AA-O ..... CLEVELAND CLINIC FOUND |- 1.CFE ... ...84.9790 |... 1,000,000 |-evvuueeeennn 1,262,098 [oeeeeeeiiiiies oo (821) [ e [0 40858 | 3.820(J ....... ....12/18/2019 ...|....01/01/2114 ...
191216-DL-1 ..... COCA-COLA CO/THE | LEFE L ...72.7120 |... 1,500,000 |oevvennennnnnn 1,436,221 [ e 1,368 [ i 4022223.000 | 3.230 MS ...... . 45,000 |....06/12/2021 ...|....03/05/2051 ...
195869-AL-6 ..... COLONIAL PIPELINE CO . .. 1.G FE ..|... . 101.7350 |... .3,000,000 |-evvuueeeennn 3,066,253 [ooeeeiiiiiiiiies e (2,780) [ eeeeieiieeeeeeeen [ 82375 | 6.140 |FA ...... .. 191,250 |....01/23/2008 ...|....08/01/2037 ...
20268J-AD-5 ..... COMMONSPIRIT HEALTH ... .. 1.EFE ..|... ... 74.4300 |... 1,000,000 |oevvenniennnnnnn968,034 [ e 857 [ [ 200030817 | 4.010 |AO ...... ... 38,170 [....11/08/2019 ...|....10/01/2049 ...
20369E-AB-8 ..... COMMUNITY HOSPITALS OF | .. .. 1.F FE ..|... ...92.0870 |... 10 628,000 |-eevuneieeennn 628,000 [oiiiiiiiiiiiis e e e [0 5,433 | 5.430 [MN ...... . 34,119 |....06/04/2015 ...|....05/01/2045 ...
20369E-AE-2 ..... COMMUNITY HEALTH NETWORK 1FFE .. ...62.8050 |. .1,000,000 .3.09 ...08/18/2020 ..
20449E-EE-2 ..... [PNC BANK NA .... .. 1.G FE .. . 100.5530 |. . 119,000 .5.920 ....03/14/2006 ..
205887-AF-9 ..... CONAGRA BRANDS INC . . .. 2.CFE .. . 105.2150 |. . ..274,000 ......6.110 ....11/15/2006 .. .
205887-AR-3 ..... CONAGRA BRANDS INC .... 1 e 2.0 FE Ll . 106.6140 |... . 750,000 |.. e 761,800 |-eveeeeeeeniins feeeeeeee s (1,836) | e [1222227.000 . 6.660 ...08/07/2007 ...|....10/01/2028 ...
205887-CE-0 ..... CONAGRA BRANDS INC A1 [ 2.0 FE L ...92.4020 |... .1,000,000 |.. 995,314 | e 82 e e 000.5.400 . 5.430 ....10/15/2018 ...|....11/01/2048 ...
209111-FK-4 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... e [ 2.AFE L .. 80.1010 |... .1,000,000 |.. 994,166 | feeeeee e 75 e e 0022242300 . 4.330 ....07/19/2018 ...|....12/01/2056 ...
209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... A1 [ 2AFE L . ...75.5860 |... .1,000,000 |.. 950,218 e e BT e [ 00040000 . 4.270 ....06/31/2018 ...|....11/15/2057 ...
21036P-AT-5 ..... CONSTELLATION BRANDS INC 1 e 2.0 FE Ll .. 995,590 |...84.1550 |... .1,000,000 |.. 1002996,038 |-eeeiieeeeiies feeeeeeie 88 s e [ 40500 . 4.520 ....05/02/2017 ...|....05/09/2047 ...
219023-AC-2 ... INGREDION INC .. A1 [ 2B FE L ,054,950 |. 101.5260 |... .1,000,000 |.. 1,089,894 [ e (1,897) [ o 0006625 |l 6.200 ....09/14/2010 ...|....04/15/2037 ...
219350-AV-7 ..... CORNING INC ... e [ 2.AFE L ,993,920 1...99.2410 |..ceevvnennnns 1,984,836 |.... .2,000,000 |.. e 1,995,398 [ e 148 [ e 050750 | 5.770 ...02/25/2011 ...|....08/15/2040 ...
224044-BY-2 ... COX COMMUNICATIONS INC .. B L .. 2.BFE ..|... .. 499,905 |...82.7600 |... 413,803 |.... ... 500,000 |.. 499,934 | o2 e e [ 40700 4.700 ....11/26/2012 ...|....12/15/2042 ...
22822V-AF-8 ..... [CROWN CASTLE INC . 1 .2.BFE .. ...84.8140 |. ..848,142 |. .1,000,000 .992,866 |.. .4.800 ....04/26/2017 .. 05/15/2047
231021-AJ-5 . CUMMINS INC ... 1 .1EFE .. . 109.3740 |. ..2,187,480 |. .2,000,000 .2,077,846 |.. .. (12,424) |. .6.230 ....12/09/2010 .. 03/01/2028
23311R-AA-4 ..... [DCP MIDSTREAM OPERATING 1. .2.CFE .. . 100.7980 |. .1,000,000 .1,066,432 |.. .. (2,739) | .6.060 ....03/24/2011 .. 09/15/2037
24703T-AK-2 ..... DELL INT LLC / EMC CORP 1 .2.BFE .. . 113.9260 |. .1,000,000 .1,468,084 |.. ..(10,746) |. .4.920 ....12/02/2020 .. 07/15/2046 ...
24715@-AB-0 ..... DELOITTE LLP SER B .... ... 1.F .. . 108.3850 |. . 500,000 499,791 |.. ieeenn 7.320 ...07/18/2008 .. 08/20/2033 ...
254687-CT-1 ..... WALT DISNEY COMPANY/THE .. 2.AFE ..|... . 103.1390 |... ei251,9% |ovveininiiiiins foee (1,769) | e [l 72750 6.940 ....02/21/2003 ...|....01/20/2024 ...
25470D-AJ-8 ..... DISCOVERY COMMUNICATIONS .. 2.CFE ..|... ... 74.7290 |... 1,058,258 |oeevvveneeeeeennn e (L747) [ e [ 4875 [ 4.430 ....11/13/2019 ...|....04/01/2043 ...
25470D-BG-3 ..... DISCOVERY COMMUNICATIONS .. 2.CFE ..|... s ...75.6080 |.................756,088 |.............. 1,000,000 |[............eeen994,240 |oveeenniiiinnnnns fooviiiiiiiin s 8 | e 10002252300 ..l 5.340 ....05/16/2019 ...|....05/15/2049 ...
26078J-AF-7 ..... DUPONT DE NEMOURS INC ... .. 2.AFE ..|... 1,111,570 |...95.1800 |.................951,800 |[.............. 1,000,000 |.......cceuee. 1,105,912 [oooeimeeiniiiiiins Jorneaee e (2,187) oo s [ 52419 [ 4.700 ....03/12/2020 ...|....11/15/2048 ...
26186R-AA-9 ..... DREXEL UNIVERSITY ..ovvvviiiiiiiiiiiinieeceeiieeecennns foeeeee [ e [T .. 1.G FE ..|... 1,500,000 |...69.7400 |... . .. 1,500,000 |eeennevvivvnninns fooviiiiniiiis s e 082215 3.210 ....07/15/2020 ...|....05/01/2050 ...
26441C-AY-1 ..... DUKE ENERGY CORP |--2.BFE ... ...75.5030 |... .1,000,000 |.. 909,064 |....ceeevnniieeee oeeennnee 1,968 [ e [2002223.950 | 4.560 ...05/17/2018 ...|....08/15/2047 ...
266228-C@-2 . DUQUESNE LIGHT COMPANY . .. 1LF L ...80.6640 |. .1,000,000 .1,000,000 |.. .4.760 ....02/01/2012 .. 02/03/2042 ...
26882P-AR-3 ..... [ERAC USA FINANCE LLC . 1. L2.AFE .. . 104.9920 |. .1,000,000 1,052,103 |.. .6.060 ....08/17/2010 .. 06/01/2034
26884A-BH-5 ..... [ERP OPERATING LP ...... 1, .1.GFE .. .. 77.0670 |. .1,000,000 .995,038 |.. .4.030 ....03/26/2019 .. 08/01/2047
269246-8S-2 . MORGAN STANLEY DOM HOLD 1. . 1.GFE .. ...97.2390 |. .1,000,000 .1,005,498 |.. .4.380 ....07/18/2018 .. 06/20/2028
28932M-AD-7 ..... [ELM RD GENERATING STAT . 1 1FFE .. ...99.3430 |. .1,000,000 .1,066,966 |.. ......5.350 ....07/13/2011 .. 02/11/2040 ...
28932M-Ad-4 ... ELM RD GENERATING STAT .... e | LFFE L ,500,000 . 101.4180 |... .1,500,000 |.. e 1,500,000 [.enneeeeeniiiiiees Jeeeeeniieeeeeinee e e 0n22.5.848 |l 5.840 ...01/12/2011 ...{....01/19/2041 ...
202480-AJ-9 ... ENERGY TRANSFER LP .... N |- 2.CFE ... .. 891,484 ]...81.5170 |... .1,000,000 |.. 20n905,4% |oveeeiiiiiiiins oo 2,201 i e 122225.000 |l 5.770 ....06/07/2015 ...|....05/15/2044 ...
29273R-AP-4 ... ENERGY TRANSFER LP .... 1 e 2.0 FE Ll ...93.9010 |... ..450,000 |.. 849,108 e e 26 e e +1122.6.050 ... 6.060 ....05/09/2011 ...|....06/01/2041 ...
29364G-AK-9 ..... ENTERGY CORP 12 .. 2.BFE ..|... ...73.6260 |... .1,000,000 |.. e 1,095,013 [ e (2187 [ e 000030750 | 3.220 ....01/11/2021 ...|....06/15/2050 ...
29365T-AD-6 ..... ENTERGY TEXAS INC ..eeeeeeeieeeeeeeeeeeeeeeeeeeeeeees foevee [ [T .. 1.G FE ..|... ...87.4660 |... 1. 650,000 |-eeeuneieeennn 648,971 [ e 28 e e 50150 | 5.160 ....05/18/2015 ...|....06/01/2045 ...
293791-AT-6 ..... ENTERPRISE PRODUCTS OPER veo |- 2.AFE ). ...97.4840 |... ... 500,000 |eeveniinennnn. 480,978 [ s 1,028 [ e 000250750 |l 6.200 ....12/12/2006 ...|....03/01/2035 ...
20379V-BJ-1 ..... ENTERPRISE PRODUCTS OPER vee |- 2.AFE )., ...86.9540 |... 869,545 |.... .1,000,000 |.. e 1,088,083 [oeeeeeiiieeeee feeeeenieeee e (954) [ e 0en042900 . 4.620 ...11/29/2017 ...|....05/15/2046 ...
20717P-AS-6 ..... ESSEX PORTFOLIO LP ... |- 2.AFE L ...78.8590 |... 788,59 |.... .1,000,000 |.. 980,492 |..eveniviiiiiiins fooriiiinnn 402 | e 040500 L 4.630 ....04/30/2018 ...|....03/15/2048 ...
31428X-BD-7 ..... FEDEX CORP .......cevnnnn .2.BFE .. ...73.5090 |[. .. 1,102,635 |. .1,500,000 1,460,783 |.. ......4.630 ....04/03/2018 .. 02/01/2065 ...
31620M-AU-0 ..... FIDELITY NATL INFO SERV ... ... 2.BFE ... L T7.5120 [ 387,562 |.... . 500,000 |. 493,056 | foeninnnnn 160 i oo |0 4.500 L 4.590 ...08/11/2016 ...|....08/15/2046 ...
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31620M-AZ-9 ..... FIDELITY NATIONAL INFORM ..oovvenniiiiiiniineciiiiines foen ven | s T ..2.BFE .. L. 79.5210 | 795,214 |..ooovnnnnnnns 1,000,000 |.eveennirrennnnnd 981,196 [.ooevvivviiiiiies fovviiiinns FCLCI N R AR R 4.750 |...... 4.880 |WN ..o Jovnnniiiiinnnnnd 6,069 ....05/14/2018 ...|....05/15/2048 ...
320209-AA-T7 ..... FIRST FINANCIAL BANCORP ... v |- 2.BFE ... ...96.6540 |... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 5125 |...... 5.120 [FA ...... ... 17,938 |... ....08/20/2015 ...|....08/25/2025 ...
33616C-AC-4 ..... FIRST REPUBLIC BANK |- 2.AFE L .. 77.6000 |... .1,500,000 |.. e 1,885,816 [oenniiiiiiiiiins v (1,33 s o e 4.625 |...... 4.370 [FA ...... ... 26,594 |... ... 11/29/2017 ...|....02/13/2047 ...
345397-C2-7 ... FORD MOTOR CREDIT CO LLC .. .. 3.AFE ..|... ...93.2900 |... ... 500,000 |.. 10500,000 |-eeeeieeeeennies feeereeiiee e 85 e e e 4.950 |...... 4.950 [MN ...... e 2,269 |... ....08/23/2022 ...|....05/28/2027 ...
349631-AG-6 ..... BEAM SUNTORY INC ...evevevviieiceniineeeceeiineeeeeens o wee [ e [T .. 2.BFE ..|... . 101.7360 |... . .1,000,000 |.. 00993,938 |eeeiiiiiiiis o876 e e s 6.625 |...... 6.750 |JJ ....... ... 30,549 ... . 66,250 |....11/13/2001 ...|....07/15/2028 ...
35137L-AK-1 ..... FOX CORP .. 2.BFE ..|... ...89.2190 |... 1,784,382 |.... .2,000,000 |.. e 2,282,022 [ e (4,780) [ e e 5.576 |...... 4.750 (W ....... ... 48,325 |... .. 111,520 |....04/16/2019 ...|....01/25/2049 ...
358885-AA-9 ..... FROEDTERT & CMNTY HLTH ...oovveiiiiiiiiiiiieencvcinins o e [ [T .. 1.CFE ..|... ...85.5330 |... 1,710,660 |.... .2,000,000 |.. 002,000,000 [eeniiiiiiiniees v e o e 4.686 |...... 4.680 | AO ...... een 23,430 ... ... 93,720 |....03/11/2015 ...|....04/01/2045 ...
361448-AU-7 ..... GATX CORP ... N A |--2.BFE ... ...86.6360 |... .1,000,000 |.. e 1,054,419 [ e (LB13) [ e e 5.200 |...... 4.780 |MS ...... .. 15,311 |... . 52,000 |....09/21/2016 ...|....03/15/2044 ...
361448-AX-1 ..... GATX CORP .... 1 .2.BFE .. ...77.2310 |. .1,000,000 .997,766 |.. .4.500 |......4.510 . 45,000 |....02/03/2015 .. 03/30/2045
369604-BF-9 ..... GENERAL ELECTRIC CO 1. .2.BFE .. ...79.2120 |. .1,000,000 .923,325 |.. 4125 |......4.720 . 41,250 |....08/12/2020 .. 10/09/2042
37310P-AC-5 ..... [GEORGETOWN UNIVERSITY 1, .1.GFE .. ...83.4150 |. .1,000,000 .1,009,963 |.. .4.315 |...... 4.250 . 43,150 |....01/14/2019 .. 04/01/2049 ...
375558-AS-2 ... GILEAD SCIENCES INC NP .. 2.AFE ..|... . 102.0180 |... .2,000,000 |.. e 1,996,316 [oeneeeiiiieees e 107 [ e e 5.650 |...... 5.660 | D ....... ..113,000 |....12/06/2011 ... |....12/01/2041 ...
38141G-VS-0 ..... GOLDMAN SACHS GROUP INC ... 2. |- 2.AFE L ...87.6740 |... .1,000,000 |.. 1,012,288 [ i (308) [ e e 4.750 |...... 4.660 . 47,500 |....01/24/2019 ...|....10/21/2045 ...
38141G-VX-9 ..... GOLDMAN SACHS GROUP INC ... N2 e [ 2.AFE L . 101.7460 |... .1,000,000 |.. eee 1,085,570 [oeeieeiiiiiiieee oeeeeeenn 35,570 [ o e 6.123 |...... 3.990 . 29,051 |....05/31/2018 ...|....10/28/2027 ...
38141G-XA-7 ..... GOLDMAN SACHS GROUP INC ... A1 [ LR FE L ...86.4020 |... . 500,000 |oeevrueniirnennn 488,087 [oeeniiiiiiiinnns v 881 e [ e 4.411 ... 4.620 . 22,055 |....04/30/2018 ...|....04/23/2039 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC ... . |--2.BFE ..|... ...89.8210 |... 1,000,000 |-eeveneeeeen.. 1,044,478 [ e (1,086) [ s e 5.150 |...... 4.820 . 51,500 |....11/17/2016 ...|....05/22/2045 ...
39121J-AE-0 ..... GREAT RIVER ENERGY .. 1.G FE ..|... . . 102.7180 |... ..981,058 |.. 881,058 | e i e e 6.254 |...... 6.250 . 61,355 |....06/21/2007 ...|....07/01/2038 ...
391382-AB-4 ..... GREAT-WEST LIFECO FINANCE (DELAWARE) LP .. .. 1.F FE ..|... .. 499,155 |...77.1200 |... 385,602 |.... . 500,000 |.. 899,236 oo e 18 e e s 4.150 |...... 4.160 . 20,750 |....04/17/2019 ...|....06/03/2047 ...
391380-AC-9 ..... GREAT-WEST LIFECO FIN 18 .. .. 1.F FE ..|... .. 1,000,000 |...82.1500 |... 821,503 |.... .1,000,000 |.. e 1,000,000 [oenniiiiiiiinnnes oevviiiiiiiiin e o e 4.581 |...... 4.580 ... 45,810 [....05/14/2018 ...|....05/17/2048 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS . .2.BFE .. . 100.1690 |. ..2,008,384 |. .2,000,000 .2,001,181 |.. .6.190 |......6.160 123,800 |....06/28/2010 .. 11/01/2025
404119-BS-7 ..... HCA INC . .2.CFE .. . 100.6310 |. . 500,000 .504,619 |.. .5.875 |......5.490 . 29,375 |....08/09/2016 .. 02/15/2026
404119-CB-3 ..... HCA INC . . .2.CFE .. ...64.1560 |. .1,000,000 .995,168 |.. .3.500 |......3.520 . 36,458 |....06/21/2021 .. 07/15/2051
412822-AE-8 ..... HARLEY-DAVIDSON INC ...evvviiiiiiiiniiiiinnieeecenninns foan o .2.CFE .. ...78.2020 |. 000,000 .969,069 |.. .4.625 |......4.850 . 46,250 |....05/17/2018 .. 07/28/2045 ...
413875-AN-5 ..... [L3HARRIS TECH INC ....ceieeeeieiieeeeiniieeeeeeeneeeeeeee [oe e .2.BFE .. . 102.0230 |. ..450,000 467,120 |.. .6.150 |......5.800 . 27,675 |....01/24/2011 .. 12/15/2040 ...
41652P-AB-5 ... HARTFORD HEALTHCARE CORP .. | LR FE L ...97.8490 |... .2,500,000 |.. .... 2,506,958 . (2,517) | 5.746 |...... 5.420 .. 143,650 |....12/15/2016 ...|....04/01/2044 ...
42217K-BB-1 ... WELLTOWER INC B .. 2.AFE ..|... ...84.1110 |... .1,000,000 |.. ....992,662 2202 | 5125 |...... 5.180 . 51,250 |....11/27/2012 ...|....03/15/2043 ...
423074-AF-0 ..... KRAFT HEINZ FOODS CO .... [ SR .. 2.CFE ..|... . 104.3120 |... ... 500,000 |.. ....494 374 G817 6.375 |...... 6.620 . 31,875 |....07/17/2009 ...|....07/15/2028 ...
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . N A |- 2.CFE ..|... . 108.4930 |... ... 500,000 |.. ... (3,032) | 6.750 |...... 5.690 ... 33,750 |....09/15/2005 ... |....03/15/2032 ...
42824C-AY-5 ... HP ENTERPRISE CO A1 [ 2B FE L ...99.7370 |... .2,000,000 |.. ... (1,849) | 6.350 |...... 5.990 (A0 ...... .. 127,000 |....12/05/2017 ...|....10/15/2045 ...
431116-AC-6 ..... HIGHVARK  INC N L .. 1.G FE ..|... ...97.3710 |... .3,000,000 |.. .... 3,079,164 .. (2,387) |. 6.125 |...... 5.880 .. 183,750 |....01/20/2012 ...|....05/15/2041 ...
444859-AZ-5 HUMANA INC ... 1 .2.CFE .. . 116.2160 |. ..581,082 |. . 500,000 ....547,699 |.. .8.150 [......7.120 . 40,750 |....08/18/2010 .. 06/15/2038 ...
454889-AN-8 ..... [ INDIANA MICHIGAN POWER .. 1 . 1.GFE .. . 103.0750 |. ..1,803,820 |. .1,750,000 .1,688,880 |.. .6.050 |......6.420 105,875 |....02/11/2008 .. 03/15/2037
455434-BL-3 ..... [ INDIANAPOLIS PWR & LIGHT 1. .1.GFE .. . 105.0660 |. 1,575,993 |. .1,500,000 .1,499,865 |.. .6.600 |......6.600 . 99,000 |....06/12/2007 .. 06/01/2037
455434-BU-3 INDIANAPOLIS PR & LIGHT .. 1, 1FFE .. ...89.0000 |. ..890,000 |. .1,000,000 999,414 |.. .4.875 |......4.870 . 48,750 |....11/06/2018 .. 11/01/2048
45685E-AJ-5 ..... [VOYA FINANCIAL INC ....... 1 .2.BFE .. ...92.6830 |. ..926,834 |. .1,000,000 .1,098,608 |.. .5.700 |......4.930 . 57,000 |....01/13/2017 .. 07/15/2043 ...
456866-AL-6 ..... TRANE TECHNOLOGIES CO LL .. .. 2.BFE ..|... .. 177,063 |. 102.8810 |... 157,434 |eeeeeeiiieeee o (3,376) [ oo e 7.200 |...... 5.150 . 11,088 |....09/28/2005 ...|....06/01/2025 ...
458140-BM-1 ..... INTEL CORP .. 1.EFE ..|... ...1,254,280 |...87.5920 |... . .. 1244343 o e (5574 | e e 4.750 |...... 3.350 . 47,500 |....03/08/2021 ...|....03/25/2050 ...
458340-AB-5 ... INTEGRIS BAPTIST MEDICAL .. .. 1.F FE ..|... ...69.4030 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiieee fereeeriiieeeeenee e e e 3.675 |...... 3.670 . 36,750 |....10/08/2020 ...|[....08/15/2050 ...
459506-AL-5 ..... INTL FLAVOR & FRAGRANCES .. |- 2.CFE ... ...84.9100 |... 1,000,000 |.evvenniieennnnnn897,269 [ o 51 [ e s 5.000 |...... 5.010 .50,000 |....10/11/2018 ...|....09/26/2048 ...
465685-AH-8 ..... ITC HOLDINGS CORP |--2.BFE ... ...89.3780 |... 1,500,000 |-eevenieeeenn 1,496,654 [oooeeeeeniiiiiis i 89 e s et 5.300 |...... 5.310 . 79,500 |....06/26/2013 ...|....07/01/2043 ...
46625H-HV-5 ... JPMORGAN CHASE & CO ... |- LFFE ... . ...98.5350 |... 1,500,000 |eeveneeennn 1,498,481 [ i 49 [ e e 5.500 |...... 5.500 . 82,500 |....06/21/2011 ...|....10/15/2040 ...
46625H-dM-3 ... JPMORGAN CHASE & CO ... .. 1.G FE ..|... .. 1,716,958 |...97.0950 |....eennnneenn 1,456,427 |.... .1,500,000 |.. .... 1,693,599 e (5,51) | e s 5.625 |...... 4.640 . 84,375 |....02/27/2019 ...|....08/16/2043 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC 1. .. 2.BFE ..|... .. 1,088,490 |...93.1310 |... 931,311 |.... .1,000,000 |.. ....1,076,048 e (2,837) [ e e 5.950 |...... 5.290 . 59,500 |....03/21/2017 ...|....03/15/2041 ...
48250A-AA-1 ... KKR GROUP FINANCE CO I11 1FFE .. 1,031,880 |...86.7820 |. ..867,826 |. .1,000,000 1,028,572 |.. ... (770) . .5.125 |...... 4.900 . 51,250 |....08/07/2018 .. 06/01/2044 ...
483050-AG-8 ..... KAISER FOUNDATION HOSPIT .. 1.DFE ..|.. 1,508,505 |...68.1040 |.............. 1,021,571 |.... .1,500,000 |. ....1,508,209 |..... A e (I87) [ e i, 3.002 |...... 2.970 . 45,030 |....06/14/2021 ...|....06/01/2051 ...
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50075N-AC-8 ..... MONDELEZ INTERNATIONAL ....cevvvvnnievinnnnnnnnennnnnnns foee ven | eeeeeen | s L 2AFE L 273,460 . 102.7250 |......ccvvvennnns 256,813 |oevvenniiiinnnn 250,000 [....oevvvrnnnnnns P72 B I [QIC15) N R FOPTRR R 6.500 |...... 5.780 |MN Looes e 2,708 ....12/18/2006 ...|....11/01/2031 ...
50075N-AT-1 ..... MONDELEZ INTERNATIONAL .. v |- 2.AFE ... . 107.1190 |ooeeeennnnnnns 2,945,773 |.... .2,750,000 |.. .... 2,855,693 e (4,188) [ e e 6.875 |...... 6.460 |FA ...... ... 18,776 |... ....08/20/2009 ...|....02/01/2038 ...
501044-CN-9 ... KROGER CO/THE |- 2.AFE L ...95.6140 |... .2,500,000 |.. 2,387,893 [ 30888 [ e e 5.400 |...... 5.800 |JJ ....... ... 62,250 ... ....02/16/2011 ...|....07/15/2040 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP .. .. 2.BFE ..|... ...63.9680 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiieee fereeeriiieeeeenee e e e 3.797 |...... 3.790 (D ....... ... 19,090 |... ....12/08/2021 ...|....12/31/2057 ...
50540R-AS-1 ..... LABORATORY CORP OF AMER ........ccvvvevvvvrernnnnnnnncnnns fooe vee | e [T .. 2.BFE ..|... ...85.6830 |... .2,000,000 |.. e 1,994,365 [ e 82 e i e 4.700 |...... 4710 |FA ...... ... 39,167 |... ....09/02/2015 ...|....02/01/2045 ...
512807-AX-6 ..... LAM RESEARCH CORP .. .. 1.G FE ..|... ...65.5860 |... .1,000,000 |.. 976,643 [.oeeeeeeiieeeee oeereeeeee 317 e e e 3125 |...... 3.280 [ D coeeees e 1,389 |... ...03/11/2021 ...|....06/15/2060 ...
521865-AZ-8 ..... LEAR CORPORATION ... .. 2.BFE ..|... ...81.8740 |... .1,500,000 |.. .... 1,556,997 e (1,084) | e s 5.250 |...... 4.980 ....12/17/2019 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC .. 1.F FE ..|... ...97.4060 |... ... 500,000 |.. e (1,807) oo e oo 5.625 |...... 4.870 ....11/29/2017 ...|....01/15/2044 ...
53154*-AP-8 . LIBERTY UTILITIES FINANCE GP1 . L2.AFE .. ...81.9150 |. .1,000,000 .4.890 |......4.89 ....01/27/2017 .. 04/30/2047
532457-BU-1 . ELI LILLY & CO ... 1FFE .. ...87.0500 |. .1,000,000 .4.150 |......4.180 ....02/20/2019 .. 03/15/2059
534187-AR-0 ..... LINCOLN NATIONAL CORP L2.AFE .. ...94.5370 |. . 500,000 .6.150 |......5.690 ... 12/12/2006 .. 04/07/2036 ...
534187-BL-2 ..... LINCOLN NATIONAL CORP ...evveeeeeeeeeeneeeeemeneeeees foen oo .. 2.AFE ..|... ,498,680 |...75.9530 |... .1,500,000 |.. e 1,498,804 [ e 22 [ e e 4.375 |...... 4.380 ...05/08/2020 ...|....06/15/2050 ...
539830-BN-8 ... LOCKHEED MARTIN CORP . | 1.GFE L .. 988,800 |...83.7460 |... .1,000,000 |.. 989473 s e T L e e 4.090 |...... 4.150 ....02/14/2019 ...|....09/15/2052 ...
55336V-AP-5 ... |--2.BFE ... .. 992,890 |...78.3220 |... .1,000,000 |.. 1 0r998,347 oo e B9 e e s 4.900 |...... 4.940 ....02/05/2018 ...|....04/15/2058 ...
559080-AC-0 ..... MAGELLAN MIDSTREAM PARTN .. |- 2.AFE L .. 246,591 |. 100.0210 |... ..250,000 |.. 287,623 s e B e e 6.400 |...... 6.500 ...06/01/2007 ...|....05/01/2037 ...
559080-AJ-5 ..... MAGELLAN MIDSTREAM PARTN .. |- 2.AFE ... .. 203,456 |...71.4560 |... ..225,000 |.. 100205,507 |eeeeieeieeeiis e 88T s e e 4.200 |...... 4.840 ....05/21/2018 ...|....03/15/2045 ...
570535-AP-9 ..... MARKEL CORPORATION ... |- 2.BFE ... ..490,070 |...85.1600 |... ... 500,000 |eeveniireennnn 491,874 [ e 224 [ e [ 5.000 |...... 5.130 ....03/08/2013 ...|....03/30/2043 ...
570535-AQ-7 ..... MARKEL CORPORATION ... .. 2.BFE ..|... ,021,750 |...86.3410 |... 863,416 |.... .1,000,000 |.. e 1,020,228 [ e (462) [ e e 5.000 |...... 4.850 ...05/09/2019 ...|....04/05/2046 ...
571676-AG-0 ..... MARS INC A 1.F FE ..|... ...80.4790 |... 402,3% |.... ... 500,000 |.. 804,535 |eeeiiiiiiiiins e (73) e e e 4125 |...... 4.070 ....04/09/2019 ...|....04/01/2054 ...
571903-BH-5 . MARRIOTT INTERNAT |ONAL .2.BFE .. ...76.2900 |. ..762,908 |. .1,000,000 786,793 |.. . ......5.380 ....06/15/2022 .. 10/15/2033
573284-AU-0 . MARTIN MARIETTA MATERIAL .2.BFE .. ...80.5550 |. ..805,585 |. .1,000,000 .951,789 |.. .4.250 |......4.570 ....02/06/2018 .. 12/15/2047
581550-AE-3 . MCKESSON CORP .. L2.AFE .. . 101.0270 |. ..1,010,273 |. .1,000,000 1,002,944 |.. .6.000 |......5.970 ....02/23/2011 .. 03/01/2041
59156R-AY-4 . METLIFE INC . .1.GFE .. . 102.7100 |. . 1,650,000 . 1,652,427 |.. .5.875 |[......5.860 ....03/21/2011 .. 02/06/2041 ...
597861-AA-1 ..... MYMICHIGAN HEALTH .. 1EFE .. ...67.8020 |. .1,000,000 .1,000,000 |.. .3.409 |...... 3.400 ...10/22/2020 .. 06/01/2050 ...
60040#-AB-8 ..... MILLENNIUM PIPELINE COMPANY, LLC ...oevvvennvvvivnnnn oo e e | s .. 1.GPL ..|.. . 101.9080 |... RN [V 1V ) I R R A R RN 6.000 |...... 6.000 ....08/26/2010 ...|....06/30/2032 ...
60871R-AD-2 ..... MOLSON COORS BEVERAGE ... |- 2.CFE ..|... ...88.6970 |.................886,977 |.............. 1,000,000 |....c00ueeeeenn909,578 |eeeoieiinniiinns foreeeennn 1,408 | e e 5.000 |...... 5.780 ....06/16/2022 ...|....05/01/2042 ...
61744Y-AG-3 ..... MORGAN STANLEY | TG FE L . 100.1800 |.............. 1,001,807 |..............1,000,000 |.............. 1,005,580 |......cccevvecrees forrreenneen 5,880 |ovrenniiiiiininns oo e 5.770 |...... 2.790 ....06/07/2017 ...|....05/08/2024 ...
62854A-AP-9 ..... UTAH ACQUISITION SUB . .. 2.CFE ..|... ...75.6120 |.............. 1,512,244 |..............2,000,000 |...cevvueeeen 2,255,317 |oeeereeiinniinns foreeeennen (6,369) |veeeeecceeiees oo e 5.250 |...... 4.360 ....03/11/2020 ...|....06/15/2046 ...
628778-AB-8 ..... NBT BANCORP INC. ....... .. 2.BFE ..|... ...93.9120 |... . e 900,000 [oaeniiiiiiiiinns i e [ e 5.000 |...... 5.000 ....06/16/2020 ...|....07/01/2030 ...
62954R-AA-4 NYU LANGONE HOSPITALS .. 1.F FE ..|... ...69.8360 |... .1,000,000 |.. BT e o299 | e s 3.380 |...... 3.470 ...03/16/2021 ...|....07/01/2055 ...
63615#-AD-3 ..... [THE NATL FOOTBALL LEAGUE .. 1.EFE .. ...99.7140 |. ... 77,651 .. 77,651 |.. .5.600 |......5.600 ....02/25/2008 .. 03/31/2024 ...
637432-NK-7 . NATIONAL RURAL UTIL COOP .. L2.AFE .. ...90.0040 |. .1,500,000 .1,500,000 |.. .5.250 |......5.250 ....04/13/2016 .. 04/20/2046
638612-AL-5 ..... NATIONWIDE FINANCIAL SER .. L2.AFE .. ...86.7560 |. . 500,000 .538,659 |.. .5.300 |......4.720 ....01/29/2015 .. 11/18/2044
64128X-AE-0 ..... NEUBERGER BERMAN GRP/FIN .. .2.BFE .. .. 80.6810 |. .1,000,000 881,020 |.. .4.875 |......5.830 ....03/09/2017 .. 04/15/2045
643188-AA-9 ..... NEW CARDINALS STADIUM LLC . ..2.BPL .. ...96.6660 |. ..291,401 .291,401 |.. .6.180 |......6.180 ....06/14/2007 .. 06/30/2032 ...
649322-AE-4 ... NY & PRESBYTERIAN HOSPIT |- 1.CFE ... ...82.2120 |... .1,500,000 |.. e 1,542,673 [ e (B0) [ o e 4.763 |...... 4.620 ...12/18/2019 ...|....08/01/2116 ...
651229-AX-4 ..... NEWELL BRANDS INC ....vvvvivviiniiiiiniieiecciiiieeeees feen e .. 3.AFE ..|... ...85.8610 |... .1,270,000 |.. el 1L877,051 [ e (6,288) [ e e 5.625 |...... 4.720 ....02/19/2020 ...|....04/01/2036 ...
6533%K-AV-2 ..... NEXTERA ENERGY CAPITAL . .. 2.BFE ..|... ...82.1020 |... .1,000,000 |.. e 1,000,000 [.eeneeeeeniiieee Joreeereiieeeeenee e e e 4.800 |...... 4.800 ....10/30/2017 ...|....12/01/2077 ...
6533%K-BK-5 ..... NEXTERA ENERGY CAPITAL HLDGS INC ... oo |- 2.BFE ..|... ...90.8200 |... ... 500,000 |..eeeniiiiennn...540,806 [ooooiiiininiiiiii Joineenn (5,524) [ e e 5.650 |...... 4170 ....12/16/2019 ...|....05/01/2079 ...
654730-BB-8 ..... NISOURCE INC oo |--2.BFE ... ...94.5820 |... .2,000,000 |-eeeenieeeenn. 1,998,081 [ooreiiiiiiiiiiis e 54 [ e et 5.250 |...... 5.250 ....06/11/2012 ...|....02/15/2043 ...
655664-AR-1 ..... NORDSTROM INC veo |- LA FE ). ...60.7500 |... ... 500,000 |eeveniiiiennnnnd90,749 [ e 240 [ e e 5.000 |...... 5.140 ....08/16/2017 ...|....01/15/2044 ...
665228-B@-0 ..... NORTHERN ILL GAS CO J SO ) Y . 103.1340 |... .1,000,000 |.. eee 1,000,000 ..eneeeenniiieee foreereniieeeeene e e e 6.250 |...... 6.250 ...03/07/2008 ...|....08/15/2038 ...
667274-AC-8 ..... NORTHWELL HEALTHCARE INC .. | 1.GFE L ...79.4250 |... 794,250 |.... .1,000,000 |.. 971,320 [ooviieiiiiiiiiiins v 828 [ o e 4.260 |...... 4.450 ....07/17/2018 ...|....11/01/2047 ...
667748-AF-4 ..... NORTHWEST PIPELINE LLC .. 2.BFE .. . 103.2950 |. ..1,291,189 |. . 1,250,000 1,248,942 |.. 7125 |......7.150 ....11/30/1995 .. 12/01/2025 ...
66988A-AJ-3 ..... NOVANT HEALTH INC ..... .. 1.DFE ..|.. ...66.0250 |......ccooeennns 990,377 |.... .1,500,000 |. ... 1,488,650 |..ooiiiiivinnnns v 41 o e e 3.318 [...... 3.350 ...05/12/2021 ... |....11/01/2061 ...




8013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
67021C-AQ-0 ..... NSTAR ELECTRIC €O ..evvvvvviviiiieiiiiieeeccviiie e LLEFE L 990,910 |...68.6620 |................ 686,626 |.............. 1,000,000 |.eeenverennnnnnn 991,212 oo e 189 [ s [00003.100 ol IR LIV (V) E N 2,583 ...06/24/2021 ...|....06/01/2051 ...
67021C-AT-4 ..... NSTAR ELECTRIC CO .. .. 1.EFE ..|... ...97.5460 |... 1,000,000 |-evvenneeeeennnn 988,181 [ et B e e [ 4.950 | 5.020 [MS ...... ... 14,575 |... ....09/13/2022 ...|....09/15/2052 ...
670346-AN-5 ..... NUCOR CORP .. 1.G FE ..|... ...94.2790 |... .2,500,000 |.. 0 (2,084) [euniiiiiiiiiiiis e [0002225.200 .l 4.970 [FA ...... ... 54,167 |... ....06/15/2015 ...|....08/01/2043 ...
67066G-AH-7 ..... NVIDIA CORP .. 1.F FE ..|... ...75.4750 |... .1,500,000 |.. e (1,381) | e 12222232500 .. 3.270 (A0 ...... . 13,125 |... ....05/12/2021 ...|....04/01/2050 ...
675553-AA-9 ..... OCHSNER CLINIC FOUNDATIO ...ovvvvvveneeveinnnneeevvnnnns oo wen e [T [ 1.6 FE ..|... . . 101.0020 |... ... 500,000 |.. e (1B17) [ e 00005897 |l 4.920 ....03/28/2016 ...|....05/15/2045 ...
680033-AC-1 ..... OLD NATL BANCORP - 1.GFE ... .. 983,900 |...97.6550 |... .1,000,000 |.. 987,652 [.oeeeeeeeeiiieeen Jeenieees 3,752 |eveeeeeeeeees oo 4125 4.920 ...06/23/2022 ...|....08/15/2024 ...
68233D-AP-2 ... ONCOR ELECTRIC DELIVERY ... .. 1.F FE ..|... 1,668,510 |. 116.1010 |... .1,500,000 |.. .... 1,504,738 2 (6,562) [euveniiiiiiiiiiii e [0l 72250 | 6.380 ....07/28/2004 ...|....01/15/2033 ...
68233D-AT-4 ..... ONCOR ELECTRIC DELIVERY ... .. 492,788 |. 113.0340 |... ... 500,000 |eevuniieeennnnn496,062 [oeiiiiiiiiiiiiis e 289 [ e 1222227000 |- 7.110 ....03/05/2003 ...|....05/01/2032 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS ,034,960 |...71.1530 |. .1,000,000 .4.040 ....09/15/2020 .. 10/15/2050
68268N-AG-8 ..... ONEOK PARTNERS LP .. 1,038,890 |...94.3100 |. .1,000,000 .5.840 ....05/10/2011 .. 02/01/2041
686515-AA-5 ..... ORLANDO HEALTH OBL GRP 1,500,000 |...84.0170 |. .1,500,000 ......4.410 ...04/13/2016 .. 10/01/2044 ...
693304-BE-6 ..... PECO ENERGY CO .. 995,870 |...87.9600 |... .1,000,000 |.. 995,887 |.oeeeeeeiiiiieee eeeemeiieeeeen A7 e e [ 42375 | 4.400 ....08/16/2022 ...|....08/15/2052 ...
693506-BE-6 ..... PPG INDUSTRIES INC ...oevvnniiivinniininiiiniieeevinnnes foeevee [ e [Tl 2.AFE .. 2,016,656 |...94.8710 |... .2,055,000 |.. 002,025,090 [oeniiiiiiiiiniees foeveeiennnn 938 e s 002205.500 |l 5.620 [MN ...... .. 113,025 |....02/16/2011 ... |....11/15/2040 ...
694308-H.-4 ..... PACIFIC GAS & ELECTRIC . .. 1,063,670 |...70.8980 |... .1,000,000 |.. 1,080,181 [ eeeeeeeee (1,740 [ oo 0ne042300 |- 3.880 |MS ...... ... 43,000 |[....12/02/2020 ...|....03/15/2045 ...
695114-CV-8 ..... PACIF | CORP .. 995,350 |...82.0000 |... 1,000,000 |oevvenniiennnnnn995,642 [ i 85 e e e 40150 | 4170 |FA ...... . 41,500 |....02/25/2019 ...|....02/15/2050 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. ,012,420 |...66.4500 |... 1,000,000 |-evvenneeeeenn 1,012,158 [ e c (167) [ oo [0 32342 | 3.280 (0 ....... . 33,420 |....03/11/2021 ...|....07/01/2060 ...
70450Y-AM-5 ..... PAYPAL HOLDINGS INC ... 1,030,380 |...90.5480 |... 1,000,000 |.eevennenennnn 1,030,292 [oiiiiiiiiiiis Jvviniiiee i (88) [ v [0002225.050 |l 4.850 (D ....... . 26,372 |....08/16/2022 ...|....06/01/2052 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC ... .. 996,500 |...90.8310 |... .1,000,000 |.. 996,531 |-evveeeeeeenniins foeeeeeeieee 31 s e 002250250 . 5.270 ...05/16/2022 ...|....06/01/2062 ...
TATA0T-AF-5 ... PG&E RECOVERY FND LLC s . 101.3010 |... .2,000,000 |.. e 1,999,802 [onniiiiiiinins Jeviiiin 32 e e 000005536 | 5.530 ....11/18/2022 ...|....07/15/2047 ...
718547-AL-6 ..... PHILLIPS 66 PARTNERS LP 976,890 |.. 86.6660 |. .1,000,000 .980,007 |.. .4.820 ....08/23/2017 .. 02/15/2045
72650R-BA-9 ..... PLAINS ALL AMER PIPELINE 997,550 |...81.0510 |. .1,000,000 .998,175 |.. .5.160 ....03/13/2012 .. 06/01/2042
736508-H*-6 ..... PORTLAND GENL ELEC CO 500,000 |...94.2560 |. . 500,000 500,000 |.. .5.800 ....12/07/2006 .. 06/01/2039
T4166N-AA-2 ..... ADT SEC CORP ...vvvieiiviiieeeeciiie e e ceeni e e e eannas fnn e 254,580 |...84.9820 |. ..245,000 .250,820 |.. . 4.560 ....06/03/2013 .. 07/15/2032 ...
74251V-AA-0 ..... PRINCIPAL FINANCIAL GRP .....oeeeeeneeeeeeenneeeeeees foen o 1,277,633 |. 101.9600 |. . 1,250,000 .1,268,358 |.. ......5.890 ...11/28/2006 .. 10/15/2036 ...
744320-BF-8 ..... PRUDENTIAL FINANCIAL INC ..eevvivviiniinniiiiiniineeees foen e 1,000,000 |...95.5000 |... .1,000,000 |.. R 00V N RN AR R RN T (1[4 I AN 5.700 ....09/13/2018 ...|....09/15/2048 ...
T44320-AH-8 ... PRUDENTIAL FINANCIAL INC .eeeieeeiiiieeeeceeieeeees foen e .. 1,313,760 |...94.9620 |... .1,500,000 |.. e 1877798 e e 6,285 [ e [-2e225.400 ... 6.350 ....09/04/2007 ...|....06/13/2035 ...
T44320-BN4 ... PRUDENTIAL FINANCIAL INC ..eevviiviiniiiniiiiiniineeees foen e .. 1,108,090 |. 108.3570 |... .1,000,000 |.. R 1K 7 R RO 28 (1<) N AR RPN RN o 37 T AN 5.850 ....11/01/2010 ...|....06/21/2040 ...
744560-BM-7 ..... PUBLIC SERVICE ELECTRIC .. 989,750 |...79.2410 |... .1,000,000 |.. 00990, 712 e o250 e e [l 40050 . 4.110 ....02/14/2019 ...|....05/01/2045 ...
747262-AN-3 ..... QVC INC. weveiiviiiniins .. 254,310 |...52.2500 |... ..250,000 |.. 253,666 |ueniiiiiiiins oo (287) | e 0050450 L 5.270 ....02/19/2020 ...|....08/15/2034 ...
747525-AK-9 ..... QUALCOMM INCORPORATED ... .. 544,005 |...93.7140 |... 468,571 |.... ... 500,000 |.. 540,269 |oeeeeieeieeeiies [ (101) e e 22240800 .. 4.230 ...04/18/2019 ...|....05/20/2045 ...
747525-AV-5 . QUALCOMM  INCORPORATED 999,640 |...85.9860 |. ..859,867 |. .1,000,000 .999,698 |.. .4.300 ....04/16/2019 .. 05/20/2047 ...
748250-AA-8 ..... QUEENS HEALTH SYSTEMS 500,000 |...86.4590 |. ..432,299 |. . 500,000 500,000 |.. . 4.460 ....01/22/2015 .. 07/01/2045
749685-AU-7 ..... RPM INTERNATIONAL INC ... 994,010 |...86.0750 |. ..860,756 |. .1,000,000 994,782 |.. .5.290 ....06/26/2015 .. 06/01/2045
754730-AF-6 ..... RAYMOND JAMES FINANCIAL ...88.9020 |. .. 1,489,114 |. .1,675,000 01,742,032 |.. .4.660 ....04/27/2018 .. 07/15/2046
75513E-BT-7 ..... RAYTHEON TECH CORP .... . 106.5350 |. .. 1,085,356 |. .1,000,000 1,077,458 |.. ......5.950 ....01/23/2008 .. 07/01/2036 ...
75513E-BU-4 ..... RAYTHEON TECH CORP .... . 110.1250 |..ceeennnnnnns 1,101,251 |.... .1,000,000 |.. veee 1,067,560 |.eeeeeeenniiiieee feeeeennnn (2,569) [ oeeeeeieieeeeeeenn 222227000 .. 6.300 ...09/20/2007 ...|....04/15/2038 ...
T5913M-AA-7 ... REGIONS BANK OF ALABAMA ... . 103.9800 |.......oennnn. 2,079,608 |.... .2,000,000 |.. i 2,416,567 [oeiiiiiiiiininns e (20,061) [ e 0nnn 6,450 |l 4.480 (D ....... .. 129,000 |....05/31/2019 ...|....06/26/2037 ...
760759-AK-6 ..... REPUBLIC SERVICES INC . 105.7140 |..ccovnnnnnnns 1,321,425 |.... .1,250,000 |.. e 1,827,816 [ e (2,639) [ e 0222262200 .. 5.620 ... 77,500 |....03/22/2011 ...|....03/01/2040 ...
76131V-AA-1 ... KITE REALTY GROUP TRUST ... ...95.1210 |... 1,000,000 |eevennirennnnn. 984,478 [ i 6,530 [ [ 0022242000 ..l 4.750 .40,000 |....12/16/2016 ...|....03/15/2025 ...
773903-AE-9 ..... ROCKIELL AUTOMAT ION . 106.1810 |... 1,000,000 |-eeveneeeennn 1,012,010 foeeeeiiiiii e (482) [ e 000262250 | 6.120 . 62,500 |....01/14/2008 ...|....12/01/2037 ...
78409V-AN-4 ..... S&P GLOBAL INC ...86.2200 |... 1,000,000 |oevvennieennnnnn989,252 [ e 221 e e e 42500 |l 4.570 . 45,000 |....05/16/2018 ...|....05/15/2048 ...
78516F-AC-3 ..... SABAL TRAIL TRANS .. ...83.1520 |... 831,525 |.... .1,000,000 |.. ....1,000,000 UUUTRURTUUPRR FUPRPRRRRRP IPPPY’ 9% : <7 INUUN 4.830 . 48,320 |....04/26/2018 ...|....05/01/2048 ...
797440-BL-7 ..... SAN DIEGO G & E ...94.9730 |... 949,732 |.... .1,000,000 |.. .... 1,089,217 e (2,135) [ e 00000052350 |l 4.840 . 53,500 |....03/01/2019 ...|....05/15/2040 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP ...79.9910 |. ..799,911 | .1,000,000 .984,597 |.. 303 | ......4.900 . 48,000 |....04/25/2018 .. 04/15/2048 ...
816300-AH-0 ..... SELECTIVE INSURANCE GROU ...85.2610 |... 852,610 |.... ,000,000 |. ....1,028,807 o (830) fovveiiiiiiiiiiie e 005,375 | 5.170 . 53,750 |....04/23/2019 ...|....03/01/2049 ...
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81675%-AC-8 ..... SEMINOLE ELEC INC SER B ...cevvvennieeviinneeeeevnnnns foee e e | s L 1GFE L 500,000 |. 102.5170 |.................512,585 |oeeennniinnnnn 500,000 |.eevvrnnnennnns FST0 L0000 Y R R AR R 6.030 |...... 6.030 ....12/08/2005 ...|....12/28/2033 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... vee |--2.BFE ... ...83.9180 |... . 500,000 |.. 896,921 e e B8 e e s 4.500 |...... 4.540 ....05/02/2017 ...|....06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILLIAMS CO ... |- 2.BFE ... ...77.3810 |... . 500,000 |.. 75,219 i e B28 | [ 4.400 |...... 4.760 ....04/08/2016 ...|....02/01/2045 ...
828730-AB-7 ..... SINMONS FIRST NTL CORP .. .. 2.BFE ..|... ...98.2140 |... .1,000,000 |.. e 1,000,000 .eeneeeeniiiiees Joeeerniiieeeeenee e e e 5.000 |...... 5.000 ....03/21/2018 ...|....04/01/2028 ...
828738-AA-2 ..... SIMMONS UNIVERSITY .. 1.EFE ..|... ...84.1030 |... .1,500,000 |.. 1,428,934 Lo el B34 e e e 5.000 |...... 5.360 ....08/22/2022 ...|....10/01/2052 ...
83416I-AA-1 ... SOLAR STAR FUNDING LLC .. oo |--2.BFE ... ...97.1990 |... ... 786,664 |.. 786,664 |eeevneeeeeeennn e e e e 5.375 |...... 5.370 . ...06/20/2013 ...|....06/30/2035 ...
835495-AJ-1 ..... SONOCO PRODUCTS CO |- 2.BFE ... ...95.8230 |... .2,500,000 |.. i 2,507,080 [o.eniiiiiiinnens v (268) e e e 5.750 |...... 5.720 .. 143,750 |....07/29/2011 ...|....11/01/2040 ...
837004-BZ-2 ..... DOMINION ENERGY SOUTH ...eveeeeeeeeeeieeeeeeeeeeeeees foevee [ [T s .. 1.F FE ..|... ...93.1320 |... 1,000,000 |-eveenieeeennnnn 957,347 [ 2,389 [ e et 5.250 |...... 5.740 . 52,500 |....07/09/2009 ...|[....03/01/2035 ...
842320-AA-2 ... SOUTHERN BAPTIST HOSPITAL OF FLORIDA IN .1.CFE .. ...88.2500 |. .1,000,000 .4.857 |......4.310 . 48,570 |....01/10/2019 .. 07/15/2045
84314P-AA-7 ..... SOUTHERN |L HEALTHCARE 1FFE .. .. 76.0110 |. .1,000,000 .3.970 |......3.970 . 39,700 |....10/21/2020 .. 05/15/2050
845011-AB-1 ..... SOUTHWEST GAS CORP ....... L2.AFE .. ...72.2970 |. .1,000,000 .4.150 |......4.150 . 41,500 |....05/28/2019 .. 06/01/2049 ...
845743-8S-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. .. 1.G FE ..|... ...83.7600 |... .1,000,000 |.. e 1,021,895 [ e (A72) [ e e 4.400 |...... 4.250 . 44,000 |....01/24/2019 ...|....11/15/2048 ...
84611#-AE-1 ..... SOVRAN SELF STORAGE, INC. . JUU IO O ...97.7180 |... .1,000,000 |.. 999,847 e e 115 e e e 4.533 |...... 4.540 . 45,330 |....04/08/2014 ...|....04/08/2024 ...
84756N-AG-4 ..... SPECTRA ENERGY PARTNERS ... |- 2.AFE ... ...82.5460 |... .1,000,000 |.. L OB151 s [ 10852 | e s 4.500 |...... 5.010 . 45,000 |....05/20/2015 ...|....03/15/2045 ...
8485D-AA-5 ... SPIRE MISSOURI INC .... .. 1.F FE ..|... ...71.6400 |... .1,500,000 |.. e 1,495,876 [ i 86 e e e 3.300 |...... 3.310 . 49,500 |....05/13/2021 ...|....06/01/2051 ...
85207U-AH-8 ..... SPRINT LLC +eeeeeeeeeee e eeeeee e eeeen e eeeemme e eeee fo wee | e [T .. 3.AFE ..|... . 101.9540 |... 12 500,000 |-eenunieieennnnnd97,945 [ e 1201 [ e [t 7125 |...... 7.420 . 35,625 |....03/31/2015 ...|....06/15/2024 ...
854502-AA-9 ..... STANLEY BLACK & DECKER | eevvvnvvviininniiniinnnnnns foen vee [ e [T .. 1.G FE ..|... . ...94.3180 |... .2,100,000 |..eveninennnn 2,064,901 [ooeiiiiiiiniiiins Jovvnnenn 1,168 [ s e 5.200 |...... 5.340 ..109,200 |....05/13/2011 ...|....09/01/2040 ...
85984X-AA-6 ..... STETSON UNIVERSITY INC .. 1.G FE ..|... .. 2,000,000 |...74.2700 |...eeunnnnennn 1,485,400 |.... .2,000,000 |.. 002,000,000 |..eeeeeenniiieee foeeereniieeeeene e e e 4.094 |...... 4.090 ...11/14/2019 ...|....12/01/2059 ...
86207#-AA-4 ..... STONEHENGE CAP ... | TAFE L ...7,900 |...99.8590 |... ... 7,888 |.... e 7,900 | AR V[0 R AR ) R R, 7411 |...... 7.410 ....11/15/2018 ...|....03/01/2023 ...
867914-AH-6 ..... TRUIST FIN CORP .. 1.G FE .. 519,960 . 102.3060 |. ..511,534 |. . 500,000 .504,759 |.. .6.000 |......5.660 ....03/02/2006 .. 02/15/2026
86944B-AE-3 ..... SUTTER HEALTH 1FFE .. 1,004,870 |...80.8540 |. ..808,542 |. .1,000,000 . 1,004,540 |.. .4.091 |......4.060 ....03/21/2019 .. 08/15/2048
86944B-AJ-2 ..... SUTTER HEALTH .. 1FFE .. ..500,000 |.. 67.7760 |. ..338,883 |. . 500,000 ... 500,000 |.. .3.361 [......3.360 ....10/22/2020 .. 08/15/2050
871829-BD-8 ..... SYSCO CORPORATION ...evevviineieiiiniieeeecvniieeeeeeas fean o .2.BFE .. ...83.7870 |. ..837,876 |. .1,000,000 .1,013,565 |.. .4.500 |......4.400 ....04/28/2017 .. 04/01/2046 ...
87264A-AZ-8 ..... T-MOBILE USA INC .eeeeeeeeeeeeeie e [ e .2.CFE .. ...82.2130 |. .. 1,644,276 |. .2,000,000 1,991,888 |.. .4.500 |......4.520 ...04/02/2020 .. 04/15/2050 ...
873050-CB-5 ..... TTX CO .. 1.F FE ..|... . 100.9660 |.............. 2,524,155 |.... .2,500,000 |.. i 2,492,556 [oiiiiiiiiiniens foeviinnn 226 e i e 5.875 |...... 5.900 .. 146,875 |....06/27/2011 ...|....12/01/2040 ...
875127-AV-4 ..... TAMPA ELECTRIC CO |- 1.GFE ... . 105.0320 |... .1,000,000 |.. e 1,083,179 [ e (4,073) [ oo e 6.550 |...... 5.650 . 65,500 |....01/07/2011 ...|....05/15/2036 ...
878055-AE-2 ..... HUNTINGTON NATIONAL BANK .. - 2.AFE L. ...96.7520 |... 0o 750,000 |oevveniiiinnnn. 748,800 [ooniiiiiiiininiins Jovnienn 518 [ e e 4.600 |...... 4.670 . 34,500 |....02/24/2015 ...|....02/27/2025 ...
889175-BD-6 ..... TOLEDO EDISON COMPANY ... .. 1.G FE ..|... B . 103.4340 |... 250,000 |eeeernneeeeeennn 289,741 | e 1 e [ e 6.150 |...... 6.160 . 15,375 |....11/13/2006 ...|[....05/15/2037 ...
889184-AH-0 ..... TOLEDO HOSPITAL/THE .. 1.EFE ..|... 1,190,871 |...84.1760 |... 1,000,000 |eevenreeeennn 1,177,054 [ e (4,950) [ s e 4.982 |...... 3.800 . 49,820 |....02/04/2020 ...|....11/15/2045 ...
88948A-BN-6 ..... TOLL ROAD INV PART I1 ... ..3.BFE ..|... ...38.7090 |... 387,096 |.... .1,000,000 |.. 856,230 |oeeeiiieeiis feeee 26,884 | e e 0.000 |...... 6.070 ....03/13/2018 ...|....02/15/2036 ...
88948A-DL-8 ..... TOLL ROAD INV PART 11 .. 1.EFE .. ...23.0950 |. ..461,906 |. .2,000,000 739,421 |.. .0.000 |...... 4.350 ....08/06/2019 .. 02/15/2046 ...
891092-AE-8 ..... TORO CO ... .2.BFE .. . 102.1860 |. ..510,933 |. . 500,000 494,723 |.. .6.625 |......6.740 ....04/23/2007 .. 05/01/2037
891906-AF-6 ..... GLOBAL PAYMENTS INC .2.CFE .. ...93.0440 |. .1,000,000 .995,107 |.. .4.450 |......4.550 ....05/16/2018 .. 06/01/2028
896442-AG-5 ..... [TRINITY CAPITAL INC/MD . L2.BPL .. ...81.7480 |. .1,000,000 .1,000,000 |.. .4.375 |......4.370 ....08/19/2021 .. 08/24/2026
89838L-AH-7 ..... [ TRUSTEES OF BOSTON COLL .1.DFE .. ...62.2870 |. .1,000,000 .1,000,000 |.. o) .3.042 |......3.040 ....06/15/2021 .. 07/01/2057 ...
902494-AY-9 ... TYSON FOODS INC |--2.BFE ... ,523,940 |...92.5470 |... .1,500,000 |.. ,520,895 e (889) [ e [ 5.150 |...... 5.030 ...12/14/2016 ...|....08/15/2044 ...
907818-CU-0 ..... UNION PACIFIC CORP .... | 1.GFE L ,079,010 . 107.2570 |... .1,000,000 |.. ,050,910 BT [ e e 6.250 |...... 5.630 ....01/06/2011 ...|....05/01/2034 ...
907818-CX-4 ..... UNION PACIFIC CORP .... |- 1.GFE ... .. 497,810 |. 107.4800 |... ... 500,000 |.. 498,493 |.eeeeiieieiies oo B8 | e s 6.150 |...... 6.180 ....04/13/2007 ...|....05/01/2037 ...
907818-FC-7 ..... UNION PACIFIC CORP .. 1.G FE ..|... .. 504,065 |...85.2560 |... ... 500,000 |.. 503,804 e e (BT) e e 4.300 |...... 4.250 ....03/21/2019 ...|....03/01/2049 ...
91324P-AX-0 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... . 111.4120 |... .1,000,000 |.. 992,281 e e B i e s 6.500 |...... 6.580 ....02/22/2008 ...|....06/15/2037 ...
91324P-EA-6 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... ...67.7830 |... .1,000,000 |.. 935,628 |eeeiiiiiiis o839 i e 3125 |...... 3.430 ....03/08/2021 ...|....05/15/2060 ...
91913Y-AL-4 ..... VALERO ENERGY CORP .. 2.BFE ..|... . 106.4130 |... .1,000,000 |.. 997,974 s e B2 | e s 6.625 |...... 6.640 ...06/05/2007 ...|....06/15/2037 ...
920253-AE-1 ..... VALMONT INDUSTRIES INC .. |- 2.CFE ... ...84.7060 |... 423,534 |.... ... 500,000 |.. 493,908 |.eevveiiiiiiiins foeriiiiin 72 | e e 5.250 |...... 5.330 ....09/08/2014 ...|....10/01/2054 ...
920253-AF-8 . VALMONT INDUSTRIES INC .2.CFE .. ...86.1620 |. ..2,584,860 |. .3,000,000 .3,027,104 |.. .5.000 |......4.920 ....11/29/2017 .. 10/01/2044 ...
92343V-Cii-4 ... VERIZON COMMUNICATIONS .. L 2.AFE L .. 1,098,810 )...90.6410 |.........cceennn 906,415 |.... .1,000,000 |. ...1,094,189 | v (1,340) v o o 5.012 |...... 4.450 ...04/16/2019 ...|....08/21/2054 ...
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92343V-CZ-5 ... VERIZON COMMUNICATIONS ....ouvnvvirnnnnineieninineenens foee ven | s T L 2AFE L 1,448,540 |...86.0920 |.............. 1,291,388 [ooeeiiennnnn 1,500,000 [...overennnnn 1,451,482 [ooooiiiiiiiininns v 813 e i e 4.672 |...... 4.870 ....12/05/2017 ...|....03/15/2055 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC . vee |--2.BFE ... ...93.8790 |... . 500,000 |oeeerrunneeeennnnd90,835 [oeiiiiiiiiiiees e 199 | e e 5.500 |...... 5.640 ....07/16/2015 ...|....06/15/2045 ...
925524-AH-3 ...... PARAMOUNT GLOBAL |- 2.BFE ... . 106.6940 |... 1,000,000 |veveniinnennn 1,027,763 [ooniiiiniiiiiiiins i (2,850) o s e 7.875 |...... 7.390 ....07/02/2001 ...|....07/30/2030 ...
92553P-AP-7 ..... PARAMOUNT GLOBAL .. 2.BFE ..|... s .. 68.8600 |... ... 500,000 |-eeeuniieeennnnn506,380 [ooiiiiiiiiiiiiiii e (196) e e et 4.375 |...... 4.280 ....11/13/2019 ...|....03/15/2043 ...
927804-GA-6 ..... VIRGINIA ELEC & POWER CO .. .. 1.F FE ..|... 1,286,000 |...86.6120 |... 1,000,000 |.eevennenennnn 1,275,331 [ e (7,900) o i e 4.600 |...... 3.030 ....06/23/2021 ...|....12/01/2048 ...
929089-AC-4 ... VOYA FINANCIAL INC .... oo |--2.BFE ... ...79.5550 |... .1,000,000 |.. 100962,007 |eeeeneeeeenies feeeiiee 829 | e e 4.800 |...... 5.070 ...11/15/2016 ...|....06/15/2046 ...
929089-AF-7 ..... VOYA FINANCIAL INC .... e |- 2.CFE ... ... 77.5050 |... .1,000,000 |.. 999,847 e o3 e e 4.700 |...... 4.700 ....12/19/2019 ...|....01/23/2048 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... |--2.BFE ... ...83.0630 |... .1,000,000 |.. ,006,294 |..eeneeeeiiiieee foeeeeeeeee e (145) | oo e 4.500 |...... 4.450 ....10/24/2017 ...|....06/15/2047 ...
92929Q-AQ-0 WASTE MNGMT HOLDINGS . . .. 2.AFE .. . 107.1510 |. ..250,000 .253,851 |.. .7.100 |......6.610 ...02/20/2003 .. 08/01/2026
92933B-AT-1 ..... [WMG ACQUISITION CORP . 1,2 .3.CFE .. 86.0000 |. ..250,000 .217,383 |.. .3.750 |......6.080 ....07/12/2022 .. 12/01/2029
92966*-AG-4 ..... [WABASH VALLEY PWR ASSOC 1.F .. . 100.6900 |. .. 194,341 194,341 .. .6.140 |......6.140 ....06/21/2007 .. 01/31/2028 ...
931427-AC-2 ... WALGREENS BOOTS ALLIANCE .. 2.BFE ...83.6910 |... .1,000,000 |.. 82,366 | [ 1,882 | e s 4.800 |...... 5.240 ...08/28/2015 ...|....11/18/2044 ...
94973V-AL-1 ..... ELEVANCE HEALTH INC 2.BFE . 102.0280 |... .1,000,000 |.. 964,257 e e 1733 e e e 5.850 |...... 6.250 ....09/18/2006 ...|....01/15/2036 ...
94974B-GU-8 ..... WELLS FARGO & COMPANY ... 2.BFE ...83.7440 |... .1,000,000 |.. 992,001 |oeeeeieeeeieis e 178 e e s 4.750 |...... 4.800 ....09/11/2018 ...|....12/07/2046 ...
958254-AJ-3 ..... WESTERN MIDSTREAM OPERAT .. 3.AFE ...82.2220 |... . 500,000 |.. L7 VC° I R RS 7 AR RN RN 5.300 |...... 5.340 ....03/07/2018 ...|....03/01/2048 ...
963320-AV-8 ..... WHIRLPOOL CORP 2.BFE ...77.0690 |... .2,000,000 |.. ,990,256 |oevvvniiieeeennn ernnieeeeenn 230 oo e et 4.500 |...... 4.530 ....05/18/2016 ...|....06/01/2046 ...
96949L-AC-9 ..... WILLTAMS COMPANIES INC ...ovvvvvenniiviinninenneinnnnes oo wen e [T fen 2.BFE. . ...87.4370 |... ... 500,000 |.. 554,263 |oevveneviiiinins foeeiees (1831) | e e 5.100 |...... 4.330 ....12/17/2019 ...|....09/15/2045 ...
97068L-AB-4 ..... WILLIS-KNIGHTON MED CTR ... 1.F FE . 1,000,000 |...62.8560 |... 628,561 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeeeies oo e et 3.065 |...... 3.060 ...02/03/2021 ...|....03/01/2051 ...
97650W-AF-5 ..... WINTRUST FINANCIAL CORP ... ...98.6700 |... 493,354 |.... . 500,000 |.. +0500,000 |eveeiiiiiiiiins oo i e e 5.000 |...... 5.000 ....06/10/2014 ...|....06/13/2024 ...
98978V-AH-6 ..... Z0ETIS INC e ...89.6690 |. .. 448,346 |. . 500,000 (476,196 |.. .4.700 |......5.080 ....03/24/2016 .. 02/01/2043
11271L-AB-8 ..... BROOKFIELD FINANCE INC ...80.3680 |. ..602,763 |. . 750,000 .767,89% |.. .4.700 |......4.530 ... 11/29/2017 .. 09/20/2047
125491-AN-0 . Cl FINANCIAL CORP ..... ...76.0630 |. .. 1,521,260 |. .2,000,000 01,997,914 |.. .3.200 |......3.210 ....12/10/2020 .. 12/17/2030
13607H-R5-3 . CANADIAN IMPERIAL BANK ...88.1260 |. .1,000,000 .893,133 |.. .3.600 |......5.050 ....06/16/2022 .. 04/07/2032 ...
136375-CV-2 . CANADIAN NATL RAILWAY ...89.6900 |. .1,000,000 ,229,606 |.. .4.450 |......3.130 ...06/23/2021 .. 01/20/2049 ...
290876-AD-3 ..... EMERA INC ...96.0220 |... ... 500,000 |.. FST0 L0000 Y R R AR R 6.750 |...... 6.750 ...06/09/2016 ...|....06/15/2076 ...
31429K-AH-6 ..... FED CAISSES DESJARDINS .. ...95.9560 |... .2,000,000 |.. 1992,886 |.vuuneeeeenniinee forreeeneneee 886 | e e 4.550 |...... 4.630 ....08/17/2022 ...|....08/23/2027 ...
349553-A@-6 ..... FORTIS INC . 107.4240 |... ... 500,000 |.. LE1e1v 8 (G U R AN R R RN 6.600 |...... 6.600 ....08/08/2007 ...|....09/01/2037 ...
716442-AH-1 ..... SUNCOR ENERGY INC ...93.7300 |... .1,250,000 |.. ,168,401 [ooooeeieniii 5851 [ e [t 5.350 |...... 6.200 ....11/08/2006 ...|....07/15/2033 ...
775109-AZ-4 ..... ROGERS COMMUNICATIONS IN .. ...90.1040 |... .1,500,000 |.. ,530,669 |..eeniiiiiiiiinns forriiiiieen (831) | [ e 5.450 |...... 5.280 ....12/18/2013 ...|....10/01/2043 ...
867229-AE-6 ..... SUNCOR ENERGY INC . 102.5470 |... .1,000,000 |.. ,002,229 |.eeviiiieeeein e (82) [ e [ 6.500 |...... 6.470 ...09/19/2007 ...|....06/15/2038 ...
89115A-26-1 ..... TORONTO-DOMINION BANK ...95.3170 |. .1,000,000 .960,49%4 |.. 4,456 |......4.980 ....06/16/2022 .. 06/08/2032 ...
89352H-AB-5 . TRANSCANADA PIPELINES ... ...98.2500 |. .1,000,000 .998,183 |.. .5.850 |......5.870 ....03/15/2006 .. 03/15/2036
98417E-AC-4 ..... GLENCORE FINANCE CANADA . 105.2270 |. .1,000,000 .1,066,359 |.. .6.900 |......6.210 ....08/12/2010 .. 11/15/2037 ...
00185A-AB-0 ..... AON GLOBAL LTD ... ...77.3660 |. ..359,000 .351,298 |.. 4.250 |......4.410 ....05/16/2013 .. 12/12/2042 ...
00185A-AH-7 ..... AON GLOBAL LTD ... ...86.6220 |. .1,600,000 .1,603,107 |.. 4.750 |......4.730 ....01/24/2019 .. 05/15/2045 ...
00787C-AD-4 ..... AEROPUERTO INTL TOCUMEN ...82.4060 |... .1,000,000 |.. e 1,000,000 [..eeeeenniiiieee foreernniieeeeenee e e e 4.000 |...... 4.000 ...08/05/2021 ...|....08/11/2041 ...
0236411-AP-0 ..... AMERICA MOVIL SAB DE CV ... . 103.7560 |... .1,250,000 |.. e 1281579 Lo e 837 e e e 6.125 |...... 6.190 ....10/24/2007 ...|....11/15/2037 ...
04363U-AD-8 ..... PACIFIC NATIONAL FINANCE .. ...99.9460 |... 1,000,000 |-eevenieeeennnnn999,842 [ B4 [ e [ 6.000 |...... 6.060 ....03/31/2011 ...|....04/07/2023 ...
05523R-AC-1 ..... BAE SYSTEMS PLC .. . 100.5670 |... 1,500,000 |eevvennennnnnn 1,529,447 [ e (359) o e e 5.800 |...... 5.620 ....06/15/2022 ...|....10/11/2041 ...
067316-AH-2 ..... BACARDI LTD ...89.0630 |... 1,765,000 |-eeveniieeenn 2,015,652 [ooeeeeieniiiiein e (5,502) [ s et 5.300 |...... 4.350 ....08/12/2020 ...|....05/15/2048 ...
06738E-AJ-4 ..... BARCLAYS PLC ...89.3520 |... 01,500,000 |eevvenieeeenn 1,519,975 [ o (459) o s e 5.250 |...... 5.140 ....03/24/2016 ...|....08/17/2045 ...
11778B-AB-8 ..... SKY GROUP FINANCE PLC . 108.7920 |... 543,960 |.... ... 500,000 |.. 570,587 [coeeeeeeeniiiieeee oeeennnnn (3,865) [oeeeeeciiiiees oo e 6.500 |...... 4.990 ...03/28/2016 ...|....10/15/2035 ...
12661P-AE-9 ..... CSL FINANCE PLC .. ...89.5740 |... ..2,001,997 |.... .2,235,000 |.. 2,157,049 [ i 708 L e e 4.750 |...... 4.970 ....08/16/2022 ...|....04/27/2052 ...
143658-AH-5 ..... CARNIVAL CORP ..... ...66.3750 |. ..663,750 |. .1,000,000 .1,011,649 |.. (1,905) | .6.650 |......6.370 ....06/23/2010 .. 01/15/2028 ...
2027A0-0N-0 ..... COMMONWEALTH BANK AUST . ...81.7540 |... 817,541 |.... .1,000,000 |. ....959,671 a9 [ i e 3.900 |...... 4.160 ...02/14/2019 ... |....07/12/2047 ...
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225433-AF-8 ..... CREDIT SUISSE GROUP AG ...evvvnvviiinninneeiiiniineeeees foan o [ (U ..2.BFE .. ...68.3860 |.......ooeiinns 683,866 |.......ccennnn 1,000,000 |.eveennirrennnnd 997,286 [.oeeveviniiiiee foevrnniinneen 86 [ [ e 4.875 |...... 4.890 [MN ..o |oovinniniienns 6,229 ....06/19/2015 ...|....05/15/2045 ...
268317-AR-5 ..... ELECTRICITE DE FRANCE SA .. [V 1,2 e .. 2.AFE ..|... ...79.0170 |... .1,000,000 |.. 1,116,384 [ e (1,562) [ e e 5.250 |...... 4.550 [AO ...... L 11,375 | ....08/24/2017 ...|....10/13/2055 ...
268317-AT-1 ..... ELECTRICITE DE FRANCE SA .. [CR—. T .. 2.AFE ..|... ...80.7370 |... .1,000,000 |.. 1,046,932 [ i (989) L e e 5.000 |...... 4.680 |MS ...... ... 13,889 |[... ....04/15/2019 ...|....09/21/2048 ...
29359U-AC-3 ...... ENSTAR GROUP LTD ... [V 1,2 e .. 2.CFE ..|... ...73.0230 |... 1,000,000 |-eveenieeeennnnn998,495 [ e 151 [ e [t 3.100 |...... 3110 |MS ...... .... 10,333 |[... ....08/18/2021 ...|....09/01/2031 ...
40049J-AV-9 ..... GRUPO TELEVISA SAB . [CR—. T .. 2.AFE ..|... . 101.5840 |... .2,000,000 |eevenreenennn 1,997,691 [ foniienn 939 [ i e 6.625 |...... 6.680 |MS ...... .. 37,910 |... ....02/21/2008 ...|....03/18/2025 ...
404280-BT-5 ..... HSBC HOLDINGS PLC .. [V 2 vee |- 1.GFE ... ...92.0620 |... 920,626 |.... .1,000,000 |.. 997,091 e o878 e e s 4.583 |...... 4.630 ...01/08/2019 ...|....06/19/2029 ...
404280-BII-8 ..... HSBC HOLDINGS PLC .. [CR—. 2 woo |- 1.GFE ... ...98.4410 |... 492,210 |.... ... 500,000 |.. +0500,000 |eeeeiiiiiiiiins [ i e e 6.115 |...... 6.110 ....09/05/2018 ...|....09/12/2026 ...
448415-AC-3 ... HUTCHISON WHAM INT 03/33 .. [V |- 1L.FFE ... . 116.4560 |... .. 3,202,565 |.... .2,750,000 |.. 002,963,722 o e (13,197) [ o e 7.450 |...... 6.440 ....01/16/2008 ...|....11/24/2033 ...
456837-BD-4 . ING GROEP NV .......ccee .1.GFE .. ...99.5490 |. ..995,490 |. .1,000,000 .1,000,527 |.. .5.962 |......5.750 ....08/23/2022 .. 03/28/2026
478375-AH-1 ..... JOHNSON CONTROLS INTL PL .. .2.BFE .. . 103.7930 |. ..2,075,870 |. .2,000,000 .2,022,216 |.. .6.000 |......5.870 ....12/09/2010 .. 01/15/2036
478375-AJ-T7 ..... JOHNSON CONTROLS INTL PL .|C. .2.BFE .. ...90.9410 |. . 500,000 .498,085 |.. .5.700 |......5.730 ....03/08/2011 .. 03/01/2041 ...
500472-AE-5 ..... KONINKLIJKE PHILIPS NV ... [V T [ 2.AFE ... ...87.1570 |... .2,500,000 |.. 2,851,024 [ e 1,460 [ e e 5.000 |...... 5.160 ..125,000 |....01/14/2016 ...|....03/15/2042 ...
552081-AN-3 ..... LYONDELLBASELL IND NV [CR—. T [ 2B FE ... 1,005,840 |...77.8470 |... .1,000,000 |.. B IR [0S Y R R (-1 FRRRUU AP N 4.625 |...... 4.590 . 46,250 |....08/23/2017 ...|....02/26/2055 ...
55608J-AP-3 ..... MACQUARIE GROUP LTD ... [V 2 vee |- 1.GFE ... ,602,255 |...94.0460 |... .1,500,000 |.. e 1,568,482 i e (9,783) [ e e 5.083 |...... 4.160 . 75,495 |....05/02/2019 ...|....01/15/2030 ...
606822-CJ-1 ..... MITSUBISHI UFJ FIN GRP .. [CRR—. 2 woo |- 1.GFE ... ,005,399 |. 100.3700 |... .1,000,000 |.. e 1,005,399 [ i e i e 5.367 |...... 4.970 ...08/23/2022 ...|....07/18/2025 ...
606822-CK-8 ..... MITSUBISHI UFJ FIN GRP .. [V 2 vee |- 1.GFE ... ,008,640 |...95.4820 |... .1,000,000 |.. en1,008,338 |..eeeeeeiiiiieee feeeeeneeeee (302) fe s e e 5.133 |...... 5.020 ....07/12/2022 ...|....07/20/2033 ...
60687Y-BA-1 ..... MIZUHO FINANCIAL GROUP .. [CR—. 2 woo |- 1.GFE ... ,507,460 |...76.0230 |... .1,900,000 |.. 1,522,089 [ e 14629 [ e e 2172 |...... 4.830 ....07/13/2022 ...|....06/22/2032 ...
67078A-AD-5 ..... NVENT FINANCE SARL [V 1 vee |- 2.CFE ... .. 998,210 |...91.8140 |... 918,142 |.... .1,000,000 |.. 998,954 |.eeveeeeeennies oo A7 s e s 4.550 |...... 4.570 ...03/12/2018 ...|....04/15/2028 ...
685218-AB-5 ..... ORANGE SA [CR—. 1 |- 2.AFE L .. 996,210 |...98.5010 |... 985,010 |.... .1,000,000 |.. feie s T U R £ N AR RN RN 5.500 |...... 5.520 ....01/30/2014 ...|....02/06/2044 ...
T14264-AK-4 ..... PERNOD RICARD SA . L2.AFE .. ,128,114 {...99.3330 |. ..2,011,493 |. .2,025,000 2,112,816 |.. (2,741)|. .5.500 |......5.130 ....12/14/2016 .. 01/15/2042 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD .. .3.BFE .. ,056,000 |...67.6440 |. .. 1,352,886 |. .2,000,000 .2,052,324 |.. (1,389) |. .4.900 |......4.700 ....02/19/2020 .. 12/15/2044 ...
80281L-AB-1 ..... SANTANDER UK GROUP HLDGS .. 2.AFE .. ,154,500 |...75.8360 |. ..758,360 |. .1,000,000 .1,138,121 |.. (3,380) |- .5.625 |......4.630 ....08/22/2017 .. 09/15/2045 ...
83367T-BT-5 ..... SOCIETE GENERALE ... . |..2.CFE .. ,822,635 |...82.5090 |. .. 1,237,647 |. .1,500,000 1,801,994 |.. (7,689) . .5.625 |......4.240 ....03/11/2020 .. 11/24/2045 ...
853254-AN-0 ... STANDARD CHARTERED PLC o |- 2.BFE .. ,040,180 |...91.6230 |. 1,832,472 |. .2,000,000 .2,034,392 |.. ... (832) | .5.700 |......5.560 ...04/24/2014 .. 03/26/2044 ...
87089IN-AA-8 ..... SWISS RE FINANCE LUX .... oo |- 1.F FE )., ,027,500 |...92.0740 |... .1,000,000 |.. ....1,018,720 1 (2,526) [eunniiiiiiiiiies e e 5.000 |...... 4.650 ....04/16/2019 ...|....04/02/2049 ...
87938I-AU-7 ..... TELEFONICA EMISIONES SAU .. vee |- 2.CFE ... ,224,420 |...80.2990 |... .1,000,000 |.. ....1,209,878 e (5,169) | e s 5.213 |...... 3.860 ....01/24/2020 ...|....03/08/2047 ...
89641U-AB-7 ..... TRINITY ACQUISITION PLC ... voo |- 2.BFE ... .. 559,810 |...95.4090 |... ... 500,000 |.. e (1,383) [ e e 6.125 |...... 5.300 ....05/01/2015 ...|....08/15/2043 ...
92931D-AE-2 ..... NATIONAL GRID PLC ...eeeeeeeeieeeeemneie e e eeeeeneeeees feen o [V 1 vee |--2.BFE ... .. 524,005 |. 108.1680 |... ... 500,000 |.. . e (1,898) oo Jeeeeeeeeeeeieeee oo 7.375 |...... 6.930 ....02/29/2008 ...|....12/15/2028 ...
98420E-AB-1 ..... XLIT LTD [CRR—. 1 vee |- 1.F FE L) .. 997,700 |...97.4790 |... .1,000,000 |.. 998,112 | e 49 e e e 5.250 |...... 5.260 ....11/18/2013 ...|....12/15/2043 ...
FOBOIN-BB-3 ..... AXA SA [V 2 |- 1.GFE L. .. 998,750 |...95.3860 |... 953,860 |.... .1,000,000 |.. 02998,900 |-eeeiiieeeeniies feeeeieee e 28 e e e 5125 |...... 5.130 ...08/28/2018 ...|....01/17/2047 ...
07787G-AE-0 ..... OBE INSURANCE GROUP LTD C...... 2 iiiiinnns e .. 536,250 |...92.8470 |... 464,238 |.... ... 500,000 |.. .. 516,777 o (4,356) [ e s 5.875 |...... 4.810 ...02/02/2018 ...|....06/17/2046 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 400,343,847 | XXX 351,386, 165 395, 206,606 399,312,071 (54,070) XXX XXX XXX
000750-AS-1 ..... ABFC 2006-0PT1 A3C1 .. L TAFRM ... ...98.1920 |... ..325,986 |.. 1 00e825,986 |eevnneeeeeiiis feeeeen 15,202 | e e 4.688 ....05/04/2016 ...|....09/25/2036 ...
02149C-AD-3 ... CWALT 2006-41CB 1A4 C1ARN L ...57.4340 |. .. 142,347 .5.750 |.. ....01/04/2012 .. 01/25/2037 ...
026930-AA-5 ..... AHVA 2007-2 A1 C1LARN L ...86.3110 |. .4.513 |.. ....11/29/2016 .. 03/25/2047
026936-AA-2 ..... AHVA 2007-5 A1 CARN L ...85.0430 |. 4.768 |.. ....11/04/2016 .. 06/25/2047 ...
030728-10-4 . AMSI 2004-R11 M1 . C1LARN L ...99.2520 |. .5.378 |.. ....10/27/2015 .. 11/25/2034 ...
030728-WR-2 . AMSI 2004-R11 M2 . C1ARN L ...96.5320 |. . A .5.453 |.. ...08/23/2018 .. 11/25/2034 ...
04544Q-AD-9 ..... ABSHE 2006-HE7 A4 .. L TAFRM ... ...67.3%0 |... 291,582 [.oeeiinniee e 432,565 |oeeiieeeennn285,208 [ e 13,439 [ e [t 4.528 ....03/22/2016 ...|....11/25/2036 ...
05946X-WF-6 ..... BAFC 2005-3 1A23 . e AN L ...98.2790 |... 032,690 i 33,262 [ 32,865 | [ 130 e e 5.500 ....01/14/2010 ...|....06/25/2035 ...
059490-AY-1 ..... BAFC 2006-2 2A17 . oo |- LAEM L) L..83.4330 |eeeeiiieeeee 8847 | 4,012 el 20721 s e T e e e 5.750 ....10/18/2010 ...|....03/25/2036 ...
05950F-AE-5 ..... BAFC 2006-4 A5 ... v |- 3.CFM ..., ... 78.7400 |......oeeerennn 102,386 [ovnnnniinnnnnn 130,020 [oiiiiin 115,185 | e (1,588) [ e 6.000 ....08/02/2012 ...|....07/25/2036 ...
06051G-BU-2 ..... BAFC 2004-2 3A1 .. e AN L . ...95.8330 |..eeeruiiiieeennnn 38,502 [oniiiiiiiinn 40,176 039,939 | e B2 [ e | 5.500 ....08/18/2004 ...|....09/20/2034 ...
12544A-AS-4 ..... CWHL 2006-20 1A17 AR 115,278 )...49.0820 |.....ovvvvewnnn 71,116 [ 144,890 e 52,240 [ e 1314 [ i e 5.750 ...01/10/2012 ... |....02/25/2037 ...
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12544D-AX-T7 ..... CWHL 2007-14 A22 .....ccevveiiiiiniieeicienie e oo e | s 4 s AR L 106,747 |...56.5000 |......ovveeennnnnn 85,772 fooeiiiinnnnnns 116,410 |ooennnninnnnnnn. 56,894 [ e (866) [ v 206,250 [0 11,960 |MON Leee [ 606 e 7,520 |....02/14/2011 ...|....09/25/2037 ...
12559U-AG-8 ..... CIM 2020-R5 M2 N 1.A .. 1,464,375 |...86.9470 |... . 37,969 |....08/15/2022 ...|....12/25/2059 ...
12594X-A-6 ..... CSMC 2017-HL1 A12 .. i L 1.A ... .. 374,734 |...87.1470 |... ...06/26/2017 ...|....06/25/2047 ...
126670-L0-9 ..... CHL 2005-14 M2 N 1.AFM. ... 28,996 |...99.8820 |... ....01/05/2016 ...|....04/25/2036 ...
126676-T5-2 ..... CWALT 2005-26CB A6 . i L 1T.AFM. .. 126,317 |...73.2370 |... ....10/12/2010 ...|....07/25/2035 ...
16163Y-AE-4 ..... CHASE 2016-SH1 M4 .. N 1A .. 348,587 |...83.0710 |... ...08/02/2016 ...|....04/25/2045 ...
170255-AN-3 ..... CWHL 2007-1 A4 i L . 1TAFM . .. 135,479 ]...50.1360 |... ....06/05/2012 ...|....03/25/2037 ...
173103-AD-4 ..... CMSI 2007-6 1A4 .. N L 1AFM . . 87,220 |...86.9540 |... ....09/12/2008 ...|....07/25/2037 ...
225458-5R-5 .| CSFB 2005-9 2A1 .. 4 CARM . 29,267 |...53.8890 |. ....02/15/2011 .. 10/25/2035 ...
232434-AE-0 . CWALT 2006-0C8 2A3 . 4 C1AFRM . ...81.5760 |. ....08/02/2016 .. 11/25/2036
23243A-AB-2 ..... [CWALT 2006-0A12 A1B 4 CARM ...94.5350 |. . A ....07/27/2016 .. 09/20/2046 ...
251500-AA-5 ... DBALT 2006-0A1 A1 N L 1AFM . ...87.3560 |... 433,390 |.... ....376,269 ....05/31/2016 ...|....02/25/2047 ...
3137G0-0G-7 ..... STACR 2017-H0A2 M2B ... 146 .l 1.A ... ...98.9860 |... 494,931 |.... ....511,250 ...08/26/2021 ...|....12/25/2029 ...
32027N-VE-8 ..... FFML 2005-FFH3 M3 . 1.AFM. ...98.1160 |... 202,702 |.... ....206,593 ....01/04/2017 ...|....09/25/2035 ...
33852H-BG-6 ..... FSMT 2021-8INV B3 .. 4. 1.F ... ...69.5210 |... 643,501 |.... ....968,705 ...08/19/2021 ...|....09/25/2051 ...
362334-WH-4 ... GSAA 2006-6 AF6 N 1.AFM. . ...36.4270 |... 129,090 |.... ...132,081 ....04/21/2016 ...|....03/25/2036 ...
362341-8T-7 ..... GSAA 2005-12 AF5 ... i L 1T.AFM. .. 158,549 |...68.6750 |... 121,574 |.... 121,361 ....02/27/2013 ...}|....09/25/2035 ...
36262J-BJ-3 ... GSMBS 2021-GR2 B3 .....eeeeeeeneieeemniieeeeecnnneeeees foen e N 1.E .. ,012,588 |...75.9550 |... 739,342 |.... ,009,475 ...08/17/2021 ...|....02/25/2052 ...
39539L-AH-4 GPMF 2007-AR2 2A1 .. i L ...86.7500 |... ... 170,813 ....06/16/2016 ...|....05/25/2037 ...
40430H-EQ-7 ..... [HASC 2006-NC1 1A . 4 ...98.4340 |. ..57,965 |.. ....05/17/2017 .. 11/25/2035 ...
41165A-AB-8 ..... HVMLT 2007-5 A1A 4 ...85.4130 |. .295,611 |.. ....02/02/2017 .. 09/19/2037
43789%K-AB-8 ..... [HOF 2022-1 A2 .. 4 ...96.0680 |. .468,204 |.. ....08/05/2022 .. 07/25/2067 ...
45254N-JiI-8 INM 2004-6 2A |4 . 105.2380 |. 425,364 |.. ...07/30/2013 .. 10/25/2034 ...
45254N-KR-7 .| IMM 2004-8 2A1 |4 ...98.2750 |. 324,644 |.. ....03/01/2019 .. 10/25/2034 ...
46652F-CA-6 ..... JPMMT 2020-4 B3 .. i L ...79.7700 |... ....932,646 . ...06/19/2020 ...|....11/25/2050 ...
525221-EE-3 ... LXS 2005-8 2A4A .. N . 269.1390 |..eevvuiiiieeeennn 20,605 [ouenieiiiiieee e 7,856 | 1,927 ... 1,855 | ....10/12/2010 ...|....12/25/2035 ...
542514-DB-7 ... LBMLT 2002-5 M1 .. i L ...98.1750 |... ....637,035 ... 39,759 |. ...12/02/2015 ... |....11/25/2032 ...
57643A-AA-8 ..... MASD 2006-2 A N ...94.6700 |... ...228,233 ... 12,650 | ....01/27/2017 ...|....02/25/2036 ...
61746W-A7-5 ..... MSDIWC 2003-NC2 M1 .. i L ...97.7910 |... ....6,788 | ....11/05/2015 ...|....02/25/2033 ...
61746W-YU-8 ..... MSDWC 2003-NC1 M1 .. N ...99.6300 |... ... 1,010 | ....10/01/2015 ...|....11/25/2032 ...
61748H-KA-8 ..... MSM 2005-4 3A1 ... 4 ...90.6020 |. . 3,167 |. ... 1172172011 .. 08/25/2035 ...
64352V-NZ-0 ..... [NCHET 2005-C M1 .. 4 ...89.9220 |. 68,703 |. ....08/10/2016 .. 12/25/2035 ...
64828\1-BK-2 ..... [NRZT 2017-3A B3 4 L1 ...95.0840 |. (6,268) |. ....06/29/2020 .. 04/25/2057
65246P-AC-5 ..... [NEWZ 2021-1C .. 4 1. ...97.8290 |. ...04/29/2021 .. 05/25/2055
65537K-AB-6 ..... NHELI 2007-1 2A1A 4 1. . ...87.6690 |. . A 182,113 |.. ....03/22/2016 .. 02/25/2037 ...
669884-AA-6 ..... NHEL 2006-1 A1A N L TAFRM ... .. 162,463 |...97.2510 |... 165,768 |.... ...170,453 ....08/02/2017 ...|....05/25/2036 ...
69337B-AH-7 ..... PHHAM 2007-1 21A . i L L TAFRM L. ... 54,621 ...80.6990 |... ...58,390 |.... ....10/26/2010 ...|....02/25/2037 ...
73316P-DS-6 ..... POPLR 2005-3 M1 .. N L TAFRM ... .. 420,975 |...95.5190 |... ..405,152 |.... ....03/18/2015 ...|....07/25/2035 ...
73316P-KJ-8 ..... POPLR 2006-B M1 i L L TAFRN L. .. 586,378 |...87.4420 |... 537,610 |.... ....07/25/2019 ...|....05/25/2036 ...
74929C-C6-9 ..... RBSSP 2010-2 13A2 .. N L TAFRM ... .. 196,591 |...84.3910 |... 286,353 |.... . ...01/27/2012 ...|....04/26/2036 ...
75115Y-AA-T ..... RALI 2007-Q01 A1 . i L L TAFRM L. .. 173,143 |...85.4470 |... 171,532 |.... . ....197,056 ....07/20/2016 ...|....02/25/2047 ...
75156W-AE-3 ..... RAMP 2006-RS4 M1 . 4 .. L TAFRM ... .. 725,000 |...91.8120 |... 918,123 |.... A, ....945,861 ...10/25/2016 ...|....07/25/2036 ...
75157D-AC-8 ..... RAMP 2007-RS2 A3 ... 4 .. L TAFRM L. .. 274,398 |...86.6900 |... 375,991 |.... s ....323,713 ...05/12/2016 ...|....05/25/2037 ...
76112B-25-8 ..... RAMP 2006-RS2 A3B 4 C1LARN L 112,761 |...95.9380 |. ..116,795 |. 121,739 121,739 |.. ....01/03/2017 .. 03/25/2036 ...
762009-AR-9 ..... RFMSI 2007-S6 1A16 ....vunniiiiiininiiiiiiiiiiiiiiinnnnns 4. L LAFRM L. .. 115,965 |...76.5520 |... 113,192 |.... .. 147,863 |. ... 102,968 ...01/11/2012 ... |....06/25/2037 ...
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83611M-JL-3 ..... SVHE 2005-0PT4 M1 ...ooiviiiiiiiiiiii e AR L 695,000 |...85.5400 |........oeennnnn 855,403 |.......oennnnn 1,000,000 |.eveennirrennnnnd (77 (V1 I RO I 154,439 v oo e 5.078 |...... 6.810 [MON ... |oeeveeniiiiiinnnnns 988 [oiiiiiinnnnns 20,236 |....08/18/2016 ...|....12/25/2035 ...
836120-AC-2 ..... SVHE 2007-NS1 A3 . e AN L L..98.7280 |.eeevveniiieeeennn 59,596 |niiiiiiiinnn 60,363 | 58,449 | e BT e e e 4.588 ...05/05/2016 ...|....01/25/2037 ...
86358E-RB-4 ..... SAIL 2005-2 M2 ... e AN L 1..99.2120 |.ooiiiiieeen 28179 [ 23,363 [0 280363 [ el BTA e [ | 5.123 ....10/13/2015 ...|....03/25/2035 ...
86358E-RC-2 ..... SAIL 2005-2 M3 ... e AN L ...93.1860 |.................931,865 |.............. 1,000,000 |...ccevueeeeennn969,092 |eeeneeiinniinns foeeeeennn 128,833 | oo e 5.168 ....11/15/2016 ...|....03/25/2035 ...
86358E-UNl-4 ..... SAIL 2005-HE1 M2 . e AN L ...94.4960 |.................979,904 |....oeeeennnnn 1,086,977 |ooeiinnnnnn 1,086,977 |oveeiiiiiiiiiinns oo 28,246 | e e 5.108 ...07/01/2020 ...|....07/25/2035 ...
86359D-UL-9 ..... LXS 2005-5N 1A1 L TAFRM ... 1..99.6730 |oeeeeeniieeeeenn 11,888 | 11,922 110859 | e 1,096 [ e e 4.688 ....05/27/2016 ...|....11/25/2035 ...
86359D-\D-6 ..... SASC 2005-0PT1 A3 .. ...84.0060 |... e 1LA79,375 [ [ 32,368 [ o e 5.108 ...05/18/2016 ...|....11/25/2035 ...
88156Y-AA-O ..... TMTS 2006-11 A1 .. ...98.0950 |... 175,051 | oo 8,815 s e s 4.688 ....05/11/2017 ...|....10/25/2037 ...
89170V-AA-6 ..... TPMT 2022-1 A1 ...91.5920 |. .897,463 |.. .3.750 |.. ....07/15/2022 .. 07/25/2062
89173F-AF-7 ..... TPMT 2017-1 B2 ... ...83.3450 |. 1,044,833 |.. .3.607 |.. ....10/07/2020 .. 10/25/2056 ...
89177X-AB-3 ..... [TPMT 2019-HY3 A1B ...94.9110 |. . A .1,000,000 |.. .5.388 |.. ....06/13/2020 .. 10/25/2089 ...
92538U-AC-5 ..... VERUS 2022-3 A3 ...89.1220 |... 815,269 |.... 900,449 |-evveneeeeeinies foeeeeeee s 1,270 | e s 4.130 ...08/30/2022 ...|....02/25/2067 ...
92539A-AA-2 ..... VERUS 2022-6 A1 ...95.3160 |... ..897,379 |.... 932,905 |oeveiiiiiiiiiis o895 | e 4.910 ...06/21/2022 ...|....06/25/2067 ...
94985F-AA-6 ..... WFALT 2007-PA2 1A1 . RTTI .. 88.0680 |... L A1597 e 7,288 [ 81972 e e 10519 s e s 6.000 ...10/13/2010 ...|....06/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Un
Residential Mortgage-Backed Securities 25,879,090 | XXX 25,893,825 29,642,045 26,602,282 953,904 XXX XXX
03881B-AN-3 ..... AMMST 2020-MF1 C ... i L .. 958,908 |...81.0030 |... .1,000,000 |.. ....967,821 .oen 4,051 ...05/19/2020 ... |....05/15/2053 ...
03881B-AQ-6 ..... AMMST 2020-MF1 D ... N .. 441,230 |...61.3530 |... ... 500,000 |.. ....451,964 ....02/03/2021 ...|....05/15/2053 ...
05492V-AN-7 ..... BBCMS 2020-C7 D i L .. 993,125 |...63.3450 |... .1,000,000 |.. ....994,002 ....02/05/2021 ...|....04/15/2053 ...
055260-AN-6 ..... BAMLL 2015-200P F .. N AL .. 904,727 |...83.2580 |... .1,000,000 |.. ....965,038 ....06/04/2015 ...|....04/14/2033 ...
055308-AG-1 ..... BAMLL 2022-DKLX B i L 1.DFE. 1,000,000 |...95.3000 |... .1,000,000 |.. ,000,000 ....01/31/2022 ...|....01/15/2039 ...
055631-BQ-7 ..... BMD2 2019-FRR1 5A1 .... N 2.C FE .. 862,969 |...83.7200 |... 837,200 |.... .1,000,000 |.. 895,549 ...05/29/2020 ...|....05/25/2052 ...
056054-AH-2 ...... BX 2019-XL E i L LA ...96.5300 |... 820,508 |.... ... 850,000 |.. 850,000 ....10/09/2019 ...|....10/15/2036 ...
05609B-AH-2 ..... BX 2021-LBA CJV 4 1.A .. ...92.1980 |. ..921,986 | .1,000,000 .1,000,000 |.. ....08/29/2021 .. 02/15/2036
05610F-AB-3 ..... BX 2022-AHP AS 4 1.4 .. ...95.3520 |. ..476,765 |. . 500,000 500,000 |.. ....02/01/2022 .. 01/17/2039
05610F-AC-1 ..... [BX 2022-AHP B .. 4 1.A .. ...94.6900 |. ..473,452 |. . 500,000 500,000 |.. ....02/01/2022 .. 01/17/2039
12433U-Ad-4 ..... |BX 2018-GW C |4 1.4 .. ...96.2270 |. ..481,135 |. . 500,000 500,000 |.. ....05/01/2018 .. 05/15/2035 ...
12434E-AC-4 . BX 2021-RISE B |4 1.A .. ,443,750 |...96.0790 |. ,441,199 |. .1,500,000 . 1,456,481 |.. ...07/19/2022 .. 11/15/2036 ...
12434E-AE-0 ..... BX 2021-RISE C ... i L LA 1,000,000 |...94.5630 |... 945,639 |.... .1,000,000 |.. ,000,000 ....11/18/2021 ...|....11/15/2036 ...
12434F-AG-2 ..... BX 2021-CIP C N LA .. 998,593 |...95.1570 |... 951,579 |.... .1,000,000 |.. ,000,000 ....12/02/2021 ...|....12/15/2038 ...
12528Y-BD-4 ..... CF 2019-CF2 SIWA .. i L LA ...63.2290 |... 316,149 |.... ... 500,000 |.. 483,605 ....06/27/2020 ...|....11/15/2052 ...
125408-AA-8 ..... CISTERRA SEHQ, LLC (SEMPRA ENERGY) ... .. 2.A ...78.3240 |... 692,253 |.... ..883,827 |.. ....883,827 ....10/15/2013 ...|....07/10/2040 ...
12659D-AA-8 ..... COMM 2022-HC A A ...85.7860 |... 857,863 |.... .1,000,000 |.. ....921,384 ...07/12/2022 ... |....01/10/2039 ...
12659D-AG-5 ..... COMM 2022-HC C A ...82.6440 |... 413,225 |.... . 500,000 |.. ...467,029 ....07/06/2022 ...|....01/10/2039 ...
17186#-AA-4 ..... CIMARRON CTR LLC (WALMART) ... . 103.5340 |. ..498,750 |. ..481,723 481,723 |.. ....08/08/2002 .. 08/01/2027 ...
193051-AL-3 ..... COLD 2020-1CE5 C ... AL ...96.7350 |. .. 713,179 |. ..737,243 737,243 |.. ....10/22/2020 .. 11/15/2037
220640-AA-4 ..... EBR MEDICAL FACILITIES (OCHSNER CLINIC) G .. ...93.1610 |. ..339,999 .339,999 |.. ....07/31/2014 .. 08/15/2034
26210Y-AG-1 ..... DROP 2021-FILE B . AL ...91.8430 |. .1,000,000 .1,000,000 |.. ....04/21/2021 .. 10/15/2043
268318-AA-6 ..... EDF DANVERS |1 (KOHLS) . ... . 103.5720 |. ..743,002 743,012 |.. ....04/29/2002 .. 10/01/2027 ...
20425A-AG-8 ..... CGCMT 2015-GC33 B .. CF.. A ...92.2810 |... .3,000,000 |.. ... 3,025,095 .. 139,134 |....09/14/2015 ... |....09/10/2058 ...
302947-AE-6 ..... FREMF 2016-KB0 B .....oovvvveieiiiiiiiieeeecciiieeeees feen e A ...91.4980 |... .1,500,000 |.. .... 1,417,694 . 53,868 |....12/15/2016 ...|....12/25/2049 ...
30294D-AN-3 ... FREMF 2016-K52 B ... A ...94.4350 |... .1,000,000 |.. . 39,841 |....05/13/2016 ...|....01/25/2049 ...
30294D-A0-6 ..... FREMF 2016-K52 C ... A ...93.2110 |... .2,000,000 |.. . 79,683 |....04/24/2018 ...|....01/25/2049 ...
30295X-AS-7 ..... FREMF 2017-K724 B .. A ...97.7420 |... B .1,000,000 |.. . 35,649 |....01/13/2017 ...|....12/25/2049 ...
30300Y-AU-3 ..... FREMF 2017-KB7 € .ovvvniiiiiiiiniiiiiiiinineciiiineeecefnn e A ...90.2490 [...oiiiinnns 902,492 [....covvnnnnns 1,000,000 ...03/20/2018 ...][....09/25/2049 ...
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30305E-AG-3 ..... FREMF 2017-KB8 C ..eevvvevvvviiieiecciiineeccvvineeeens foeeen | s e LA e 937,773 |...89.8540 ,000,000 f..ocevvvnnnnnnens 964,609 [....ocevvvniiiinr foevennnnnnn 8,187 e [ e 3.842 |...... 4.620 ....04/11/2018 ...|....10/25/2049 ...
30310X-AG-4 ..... FREMF 2019-K94 C .... 1.A .. 1,000, 156 |...86.1640 |... .1,000,000 |.. e 1,000,000 .eeneeeeeniieee foeeernnieeee e (156) fneeecceiieees o e 3.965 |...... 3.920 ....08/14/2022 ...|....07/25/2052 ...
35690A-AS-7 ..... FREMF 2016-K58 B ... 1.A ... ..915,781]...92.8410 |... 1,000,000 |evveniiieennnnnn962,057 [ooiiiiiiiiiiiiiins o 8577 [ i e 3.737 |...... 4.780 ....12/01/2016 ...|....09/25/2049 ...
36228C-\C-4 ... GSMS 2005-ROCK E . 1.AFM. .. 989,375 |...94.8510 |... 1,000,000 |-eevenieeeennnnn997,400 [ooeeionnniiiiiii o895 [ s [t 5.465 |...... 5.570 ....01/21/2011 ...|....05/03/2032 ...
36261P-AA-0 ..... GSMS 2019-GSA1 D . .2.0. .. 996,191 |...65.2860 |... 1,065,000 |..oveninnennn 1,005,509 [ooiiiviiniiiins 8,429 [ e e 2.800 |...... 3.610 ....07/13/2021 ...|....11/10/2052 ...
46593E-AC-9 ... JPNCC 2022-ACB B ... ...95.9870 |... ... 500,000 |.. 500,000 |oeeernmneeeeemnnnn fernnereeens 1,250 |ooiiiiiiiiiiiis e e 5.607 |...... 5.350 ...08/09/2022 ...|....08/15/2039 ...
46654E-AG6 ..... JPNMCC 2021-NYAH D .. ...95.2310 |... .1,000,000 |.. ,000,000 [ovevieeeiiiiiinn Joveneeennnn 2,378 [ i e 5.857 |...... 5.200 ....10/21/2021 ...|....06/15/2038 ...
50085P-AG-2 ..... KREST 2021-CHIP C .. ...66.3590 |... .1,000,000 |.. 826,283 oo oo BT e e e 2.9 |...... 5.450 ...07/07/2022 ...|....11/05/2044 ...
563136-AG-5 ..... OMW 2020-1MW C ... ...81.8560 |. .1,000,000 .886,957 |.. .2.334 |......5.030 ....07/13/2022 ..
62475l1-AC-9 . MTN 2022-LPFL B .. ...95.2090 |. . 500,000 500,000 |.. .6.231 |......6.030 ....03/08/2022 ..
62475W-AE-5 ..... [MTN 2022-LPFL C ...95.6080 |. . 500,000 500,000 |.. .6.729 |......6.530 ...03/08/2022 ..

68275C-AC-2 ..... FB 2005-1 A3 ...97.9940 |... ...04/28/2010 ... [....08/10/2035 ...

...... 5.278 |......5.690

o
]
kS
<
>

311,211 .. ,297,659

74969C-AL-1 ..... RLGH 2021-TROT C . ...94.2380 |... .1,000,000 |.. ,000,000 [ooveeeveeniiniinn Jovvneeennn 1,483 [ e e 5.631 [...... 4.570 ....04/28/2021 ...|....04/15/2036 ...
75575T-AC-7 ..... RCMT 2021-FL6 AS . ...94.6840 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeenees oo e e 5.588 |...... 4.090 ....08/05/2021 ...|....07/25/2036 ...
78458\1-AA-2 ..... SWR 2022-IND A ... ...94.4830 |... ..964,590 |.. 964,590 v e i e 5.985 |...... 5.570 ....01/28/2022 ...|....02/15/2039 ...
78458\1-AE-4 ..... SR 2022-IND C ... . . ...93.5820 |... ..964,590 |.. 964,590 |eeeniiieiiiis e e e e 7.285 |...... 6.870 ....01/28/2022 ...|....02/15/2039 ...
T8486E-AJ-7 ..... STWD 2021-LIH B 1.4 .. .. 995,469 |...95.0780 |... 950,785 |.... .1,000,000 |.. ,000,000 [oveeeeeeiiiiiins fovvneeennnn 428 e i e 5.973 |...... 5.460 ....11/06/2021 ...|....11/15/2036 ...
90276V-AJ-8 ..... UBSCM 2018-C8 B ,761,348 |.. 88.1700 |... ,542,978 |.... .1,750,000 |.. 755,802 |.eeeeeeeeiiiiees foeeeeeeee (1479 | oo e 4.567 |...... 4.450 ...10/26/2018 ...|....02/15/2051 ...
91831U-AG-2 ..... VNDO 2016-350P E . ...82.4150 |... 824,160 |.... .1,000,000 |.. 956,448 s e 9,300 | e e 3.902 |...... 5.070 ....04/06/2018 ...|....01/10/2035 ...
95003L-AG-5 ..... WFCM 2021-SAVE B . ...90.8220 |. ..454,511 454,511 |.. .5.767 |......4.810 ....01/29/2021 .. 02/15/2040
96928*-FG-7 ..... SEG US 95, LLC (WALGREENS) ...93.2430 |. . 1,320,526 .1,320,52 |.. .4.760 |......4.760 ....02/05/2013 .. 09/15/2034
03880K-AA-2 ..... ARCLO 2021-FL3 A . .|C. ...95.7290 |. .2,000,000 1,956,911 |.. .5.387 |......6.950 ...06/14/2022 .. 08/15/2034 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A .....ccvvvenniiiiiiniiinniiiiininiininnns fonn e C...... ...97.0000 |[. .1,000,000 .970,446 |.. .5.711......6.930 ... 12/15/2022 .. 11/15/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneou -

Commercial Mortgage-Backed Securities 49,716,862 [ XXX 51,366,222 50,269,463 199,294 XXX XXX XXX 153,859 1,743,731 XXX XXX
00868P-AA-3 ..... AHOLD LEASE SERIES 2001- .. 2.BFE .. 183,588 |. 102.4530 |... ..157,925 |.. ....157,379 e (5,875) |oeeeeieeeceins e s 8.620 |...... 8.040 . 15,407 |....04/28/2010 ...|....01/02/2025 ...
05377R-FM-1 ..... AESOP 2022-3A C ...96.7160 |. .1,000,000 .999,899 |.. .6.480 |......6.480 . 27,180 |....07/12/2022 .. 02/20/2027 ...
14318M-AG-4 ... CARMX 2022-3 C ...96.9550 |. .1,000,000 .999,750 |.. .4.980 |......4.980 ...07/12/2022 .. 02/15/2028 ...
14855J-AB-1 ..... CLAST 2016-1 A ... ...87.0530 |... 22,730 |eeiiiiienn 22,729 e v (88) [ e e 4.450 |...... 4.450 ....08/01/2016 ...|....08/15/2041 ...
19421U-AA-2 ..... CASL 2019-A A1 ... ...96.8400 |....oeeunieeennn. 765,243 |ooiniiiiennnn 790,210 [oeiiiiiie 790,210 | e 30864 | e e 5.788 |...... 3.970 ...06/26/2019 ...|....12/28/2048 ...
20267T-AB-8 ..... CBSLT 2016-A A2 .. . 100.3530 |...oevvnnnennnnnn 125,769 |ounnniiinnnnn 125,327 oo 125,327 s i e [ e 6.588 |...... 3.630 ....04/15/2016 ...|....05/25/2040 ...
20267T-AC-6 ..... CBSLT 2016-A B ... 91,1820 |ooeeiiiie 58,984 | 84,688 | 83,101 | e B2 s e e 4.000 |...... 5.210 ....04/15/2016 ...|....05/25/2040 ...
24702C-AL-8 ..... DEFT 2022-2 D ...98.0420 |... . 2000999,850 |oeviiiiiiiiiiins o 29 e e e 5.720 |...... 5.720 ....07/12/2022 ...|....01/24/2028 ...
25654#-AB-8 ..... DODGER TICKETS LLC . ...96.9450 |... 594,191 |.... . LB12,914 s e e e e 6.070 |...... 6.070 ...11/15/2007 ...|....03/31/2032 ...
26208L-AC-2 ..... HONK 2018-1A A2 .. ...92.8730 |. ..886,943 |. ..955,000 .9665,000 |.. 4.739 |......4.730 ....04/17/2018 .. 04/20/2048 ...
33830J-AA-3 . GUYS 2017-1A A2 ...93.6060 |. ..924,360 |. ..987,500 .987,500 |.. .4.600 |......4.590 ....05/24/2017 .. 07/25/2047
33845P-AG-9 . FCAT 2022-3 C .. ...97.1440 |. ..971,448 |. .1,000,000 .999,868 |.. .4.990 |......4.990 ...08/11/2022 .. 07/17/2028
380130-AG-9 ..... GMALT 2022-3 C ...98.5440 |. ..492,720 |. . 500,000 499,922 |.. .5.130 |......5.130 ....08/09/2022 .. 08/20/2026
38237T-AA-9 ..... GOOD 2022-3CS A .. ...92.5500 |. ..903,155 |. .975,450 |.. .4.950 |......4.950 ....07/12/2022 .. 07/20/2049 ...
46617F-AC-8 ..... HENDR 2013-1A B ...90.4180 |... . . 808,052 oo e (184) | e s 4.940 |...... 5.020 ...03/13/2013 ...|....04/15/2069 ...
477600-AB-9 ..... JIMMY 2017-1A A211 . ...91.7940 |... ... 607,500 |.. 0 807,500 |oeveiiiiiiiis e i e e 4.846 |...... 4.840 ....06/27/2017 ...|....07/30/2047 ...
52608J-AA-3 ..... LFT 2022-1A A oo [ e ...96.6270 |... .1,000,000 |.. 0999,740 |eeeeniiiiiieis e B0 | e s 5.120 |...... 5.120 ...06/22/2022 ...|....07/20/2032 ...
78443C-BH-6 ..... SLMA 2004-A A3 ... ...96.3630 |... ..288,658 |.. 288,658 |......ccevniiiiiee foeeennnnnn 20,648 [ o e 5.169 |...... 3.770 ....12/10/2015 ...|....06/15/2033 ...
80286F-AE-3 ..... SDART 2022-4 C ... [N I S s ...96.3700 |... .1,500,000 |.. 499,840 |oeeeeeiieeeein e 19 [ e [t 5.000 |...... 5.000 ....07/12/2022 ...|....11/15/2029 ...
82650T-AC-1 ..... SRFC 2022-2A C ..vvvvnniiiiinnnniiiiiiinniniiiinninnnnnees foee ven | onnns 4. L2BFE e 1,137,065 |...96.4010 |.............. 1,096,276 |.............. 1,137,192 [ooovvnnnnnnns 1,138,214 | foveeiiieeen B s i oo 6.360 |...... 6.350 ...07/08/2022 ...|....06/20/2040 ...
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85234#-AB-1 ..... STADIUM FUNDING TRUST .eevnvivirininieeiniiineeecnnnns foen ven | s 1,2 e L2.C0PL e 850,884 1...86.4390 |........coeeennns 735,504 |...covvvnninnns 850,884 |........ceunnnnns RTINS R R N 1[40 I AN 4.990 ....06/19/2013 ...|....04/01/2039 ...
87342R-AC-8 ..... BELL 2016-1A A23 ... 4 2B FE L ...95.9160 |... 945,000 |-eeeiieieeiiies foeeeees e e [0 40970 4.960 ....05/04/2016 ...|....05/25/2046 ...
89174U-AB-2 ..... TPAT 2018-SL1 B i L 1.EFE. ...95.5240 |......oeeeeenn 477,625 |oniennninnnnl 500,000 [..iiiiinnnnnn 500,000 |oveeeniiiiiiiins foeninnnnn 16,412 | e 0050438 4.260 ...04/23/2019 ...|....01/25/2046 ...
94978#-DY-0 ..... WELLS FARGO BK EQUIP SER A-5J TDCC 06-A ... 2 ... . 101.4530 |.oeeeennieeeee 17,167 | 16,921 16,921 | e s e |22 BUB70 | 5.660 ...06/29/2006 ...|....06/29/2030 ...
94978#-EA-1 ..... WELLS FARGO BK EQUIP SER A-5 TDCC 06-A .... I VAN AL . 102.3000 |... QAT L e fe e [25.780 o 5.780 ....04/27/2007 ...|....01/27/2029 ...
95058X-AP-3 ..... WEN 2022-1A A211 e [ e | s 4 .. 2.BFE. ...87.2590 |... . . 995,000 [..eeeeeeniinieeee eeeemmnneeeeennns fereeeeeeeeieeeee foeeeeeeiieeeeeenn [ennn.4.535 |l 4.530 ...08/23/2022 ...|....08/15/2052 ...
00085U-AL-5 ..... ABPCI 2017-2A A1R .. [CR—. 4 .. 1.AFE. ...96.2420 |... .1,500,000 |.. o 1,500,000 [enneiiiiiiinnnes oevienens 1,875 [ s 10020.5.888 | 5.540 ....02/16/2022 ...|....10/27/2033 ...
00120J-AE-3 ..... AGL 2021-13A B [V 4 .. 1.CFE . ...94.4680 |... . 500,000 |.. 500,000 |-eeeeieeeeeennes feeeeeeeeiiis e e 222250892 | 5.440 ....09/24/2021 ...|....10/20/2034 ...
00176A-BB-0 ..... AMMC 2012-11A BR2 1.CFE. ...95.0860 |. . 500,000 500,000 |.. .4.620 ....08/15/2019 .. 04/30/2031
037540-AG-9 . JFIN 2015-2A CR .. 1.A FE . ...98.2110 |. .1,000,000 .1,000,000 |.. . 4.450 ...01/12/2021 .. 10/17/2026
03756A-AU-1 ..... APEXC 2020-1A BR . 1.CFE. ...96.0480 |. . A ..625,000 .603,408 |.. oo 1,270 ... 12/14/2022 .. 10/20/2031 ...
05553E-AA-T7 ..... BFNS 2022-1A A ... 1.DFE. ...93.5000 |... 701,250 |.... . 750,000 |.. e P31,057 e foeeeee 1,682 | e 12222250000 . 5.630 ....07/06/2022 ...|....07/10/2035 ...
08179M-AC-3 ..... BSP 2018-15A A2A . 1.CFE. ...96.7400 |... 483,700 |.... ... 500,000 |.. +..500,000 |oeeeeiiiiiiiiiens foeniiinn 1,250 | e 000050893 | 4.530 ...03/05/2020 ... |....07/18/2031 ...
14317P-AE-3 ..... CGMS 2018-2A B ... 1.F FE . ...93.5420 |... 935,422 |.... .1,000,000 |.. 040,766 |eeeeeeeeiins feeeiiiei 986 e e [ 8773 8.180 ....12/01/2022 ...|....10/15/2031 ...
14889D-AN-8 ..... CRUN 2014-1A AR . 1.CFE. ...95.9940 |... 239,987 |.... 200250,000 |veieiiiiiiiiens oo i e | 6144 4.460 ....10/16/2017 ...|....04/22/2030 ...
14987V-AE-9 ..... CBAM 2019-9A B2 .. 1.B FE . ...97.6380 |... 488,195 |.... . 488,393 | feee 1,398 | e [ BLOT9 6.820 ....09/15/2022 ...|....02/12/2030 ...
26251N-AD-2 ... DRSLF 2018-60A C . 1.F FE . . ...95.0140 |... 950,141 |.... A, ,000,000 [.oevievieiiiiiee Joeeennnnnn 25,000 founniiiiiiiinnnes oovvvniiinieiiiinn [e0nnn6.129 5.220 ...08/29/2019 ...|....07/15/2031 ...
37952U-AE-3 ... SEACO 2014-1A A2 . 1.G FE . .. 142,084 |...97.1130 |... 152,682 |.... . . 154,987 [oeeeeeieiiieeee e 8,029 [eeeiiciiiiees o 2222232090 | 4.800 ....04/05/2016 ...|....07/17/2029 ...
38138B-AG-5 ..... GLM 2018-3A B1 1.CFE. ..710,700 |...97.2550 |... 729,418 |.... ... 750,000 |.. 712,355 |ovvveveeiiiinins foeniiiinnn 1,685 | e 50792 | 7.400 ....10/17/2022 ...|....04/20/2030 ...
43133F-AC-0 . HCOMF 2015-1A CRR 3.AFE. ,000,000 |...82.0000 |. ..820,000 |. .1,000,000 .1,000,000 |.. .5.050 ...11/16/2021 .. 11/01/2035
46593C-AA-T7 . JFIN 2017-2A AR .. 1.AFE. 402,529 |...98.3100 |. ..404,463 |. 411,416 .403,838 |.. .7.110 ...10/19/2022 .. 09/20/2029
482550-AC-8 . KKR 2022-43A B1 1.CFE . ,000,000 |. 100.0000 |. 000,000 .1,000,000 .1,000,000 |.. .7.650 ... 11/14/2022 .. 07/15/2034
4825B-AL-6 ..... KKR 38A C .... 1.F FE . ,000,000 |...95.4690 |. 954,695 .1,000,000 .1,000,000 |.. .6.180 ....03/07/2022 .. 04/15/2033 ...
50200F-AG-4 ..... LCM 26A C . 1.F FE . .. 475,500 |...92.7500 |. ..463,750 . 500,000 ... 500,000 |.. ......5.380 ...08/15/2019 .. 01/20/2031 ...
50204H-AC-5 ... LCM 38A A1B .... 1.AFE. 1,000,000 |...98.0460 |... 980,466 |.... .1,000,000 |.. B[OV [V[V IR ) R R R NN 1< N AN 5.240 ....07/13/2022 ...|....07/15/2034 ...
62432P-AL-6 ..... MVEW 2019-2A B1 [V 4 .cooo. |- 1.CFE ..|... .. 975,900 |...97.4480 |... 974,489 |.... .1,000,000 |.. e 978,818 e feeeen 2,918 e e 6229 | 6.770 ....08/17/2022 ...|....01/15/2033 ...
64120U-Bli-4 ..... NEUB 2014-17A CR2 ....vvvvvriiiiiiiniie e [een e [CR—. 4 .. | 1R FE L ..961,700 |...95.2180 |... 952,190 |.... .1,000,000 |.. 20966,543 | e 843 | e 62324 ] 7.310 ....08/23/2022 ...|....04/22/2029 ...
66860M-AQ-4 ..... WOODS 2019-18A BR ....ceeeeeeeeeeeeemneieeeeeeenieeeees foen oee [V 4 .. |- 1.BFE ... ...96.6100 |... 966,100 |.... .1,000,000 |.. 102968,859 |eeeiiiiiieiies feeen 5,959 | e [l 6525 | 7.350 ...08/23/2022 ...|....05/20/2032 ...
66860P-AA-2 ..... WOODS 2018-17A A ... [CRR—. 4 .. | TAFE L ...97.7430 |... 488,719 |.... ... 500,000 |.. 493,925 | 3,925 | e 00052384 6.120 ....06/29/2022 ...|....04/22/2031 ...
67107K-BF-2 ..... 0CP 2014-7A CRR [V 4 .. .. 2.CFE ..|... ...92.6720 |... 926,721 |.... .1,000,000 |.. ,000,428 .o foreeeni2,928 | e [ 70342 7.430 ...02/22/2022 ...|....07/20/2029 ...
67572Y-BS-0 ..... 0CT22 2014-1A BRR .1.CFE .. ...97.5500 |. .. 487,754 |. . 500,000 500,000 |.. . 4.430 ...06/07/2019 .. 01/22/2030 ...
67590R-BE-4 ..... OCTLF 2014-1A CRR .. . 1.GFE .. ...93.1470 |. ..232,869 | ..250,000 .250,000 |.. .5.700 ....08/14/2019 .. 11/18/2031
69688X-AU-5 ..... PLMRS 2014-1A A2R2 . .1.CFE .. ...96.9850 |. ..484,927 |. . 500,000 500,000 |.. .4.290 ....08/15/2019 .. 01/17/2031
TT587A-AJ-5 ..... RMRK 2018-1A C ... 1FFE .. ...92.3000 |. ..461,500 |. . 500,000 500,000 |.. .4.79 ....03/29/2018 .. 04/20/2031
89640Y-AW-4 ..... TRNTS 2017-6A BR1 .1.CFE .. ...95.4560 |. 477,284 | . 500,000 500,000 |.. ......5.170 ...02/09/2021 .. 01/25/2034 ...
92891L-AB-8 ..... VOYA 2022-3A B |- 1.CFE ... 1,000,000 |...99.1110 |... 991,120 |.... .1,000,000 |.. ,000,000 [eeeeiiiiiiieees Jeeeeiieeeeeenes e e [eeen26.056 | 6.130 ....09/13/2022 ...|....10/20/2034 ...
92917N-AL-2 ..... VOYA 2019-1A BR .. |- 1.CFE ... ..500,000 |...96.2970 |... 481,488 |.... . 500,000 |.. +0800,000 |eeeeiiiiiiiiiens oo i e 000050629 |l 4.290 ....02/07/2020 ...|....04/15/2031 ...
94949G-AE-1 ..... WELF 2020-1A A2 .. . |- 1.CFE ... ..500,000 |...95.5000 |... . 500,000 |.. 10500,000 |-eeeieeeeeenies feeeeeeees e e 22050829 | 4.730 ....02/13/2020 ...|....04/15/2033 ...
98625U-Al-2 ..... GNRT 3A BR ...oiiviveeeiiiiiininiiiiiiiinniecciniinnnees foen e C...... 4. LLAFE L 1,000,000 |...97.7300 ,000,000 f....ccevnnnnns 1,000,000 J.oeennivieiinnnns fooviiiiiiinnns Jovviiinniniiiiins oo |00 5.992 | 4.190 ...07/21/2017 ...|....10/20/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 40,946,512 | XXX 39,388,210 41,344,859 41,091,482 155,735 XXX XXX XXX 370,394 1,031,165 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 516,886,311 | XXX 462,914,833 517,559,732 517,275,298 1,254,863 XXX XXX XXX 5,569,291 22,697,487 XXX XXX
064058-AF-7 ..... BANK OF NY MELLON CORP .. e v |- 2.AFE L)L .. 1,704,688 |...85.2740 |... .1,750,000 |.. e 1707,900 [ i 739 [ s e 40625 | 4.780 |MS ...... e 22,707 ... . 80,938 |....05/29/2018 ...|....12/29/2049 ...
5526 1F-AH-7 ..... M&T BANK CORPORATION ... |- 2.CFE ..|... .. 1,000,000 |...85.9420 |... .1,000,000 |.. 1eee 1,000,000 [.eeeeeeenniiieee Jeeeemniieeeeeenee e e 52125 |l 5120 [MN .ooeen oo 8,542 |... . 51,250 |....04/04/2018 ...|....12/29/2049 ...
665859-A0-7 ..... NORTHERN TRUST CORP ......ccevvuniiiiiinnnniiiiiininnnns L2AFE L 2,460,000 |.. 87.7000 |.............. 2,192,500 |.....counnnnns 2,500,000 [.....ccoennnns 2,463,279 |ooeevviiininns fooviiiinnnn 868 s oo |..4.600 .l 4.690 [AO ..ooee foiiiiininnnns 28,750 [oooiiiiinnnnns 115,000 |....09/07/2018 ... |[....12/29/2049 ...
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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
693475-AN-7 ..... PNC FINANCIAL SERVICES .....vivvivvnnniiiiinninneneinns oo vee | s 2 i ..2.BFE .. 968,750 |...94.2500 |........coeeenenn 942,500 |.....cevnnnnns 1,000,000 |.... 970,750 [oveveviviiiinnee fovvvnnnenennn 521 e i [o0nnn 40850 | STV (V) E N 4,082 |oeeeiiiine 48,500 |....11/19/2018 ...|....05/29/2049 ...
89117F-8Z-5 ..... TORONTO-DOMINION BANK evvveeeieemnnnneeeeenennnnneeens foo vee | nnnees 2 teeeennns L 2AFE L 1,000,000 |. 104.0000 |.....c........ 1,040,000 [...ccvvnnnnnns 1,000,000 |....ooeeennnn 1,000,000 ..eeeeeeeennnnns forreremiiiiiiniis o feeieiiiiiiieeee | 80125 | 8.120 | JAJO ... 16,927 | ....10/06/2022 ...|....10/31/2082 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 7,133,438 | XXX 6,526,718 7,250,000 7,141,929 XXX XXX 80,968 295,688 XXX XXX
1309999999. Total - Hybrid Securities 7,133,438 | XXX 6,526,718 7,250,000 7,141,929 XXX XXX 80,968 295,688 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 593,349,873 [ XXX 516,610,854 590,068,293 592, 188,200 (67,139) XXX XXX XXX 7,480,751 26,189,035 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 31,375,361 [ XXX 31,441,963 35,169,335 32,098,870 953,389 XXX XXX XXX 94,565 852,657 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 49,716,862 [ XXX 46,246,633 51,366,222 50,269,463 199,294 XXX XXX XXX 153,859 1,743,731 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 40,946,512 | XXX 39,388,210 41,344,859 41,091,482 155,735 XXX XXX XXX 370,394 1,031,165 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 715,388,608 [ XXX 633,687,660 717,948,709 715,648,015 1,241,279 XXX XXX XXX 8,099,569 29,816,588 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 105,206,086 1B ..$............. 25,058,519 1C..$........... 54,374,134 1D .$............ 47,620,802 1E..$............ 54,115,491 1F ..$ ............ 78,288,484 1G..$............. 95,012,540
1B  2A..$....... 80,420,944 2B ..$ ... 106,295,522 2C..$ ... ...47,846,083
1C 3A..$.. .7,312,164 3B ..$.. 3,493,209 3C..$ ....583,388
1D 4A.$ .. 4B .S e 4C ..$ .1,011,649
1E 5A...$ ... 5B..%.. 5C..$
1F 6.... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
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 ..........cccceeeeeiiiiiiiiicen | evnnnnnnnns | vnnnns founnnnnnnnnnnnnnns 40,000.000 |........... 25.00)....... 0.000|............. 1,000,000 |...... 22.020 |.oeeiiiiiiinnns 880,79 |.............. 1,000,000]................ 2,500 .. 56,250 [.ooeeeeeeieieieieeieens | o e e [ .. 2.C FE ..|.. 03/05/2018 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 1,000,000 XXX 880,796 1,000,000 2,500 56,250 XXX XXX
XXX XXX

4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated)

1,000,000

880,79

1,000,000

2,500

4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates

4509999999 - Total Preferred Stocks

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN 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- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31338@-11-4 ... [FED HOME LOAN BANK OF PITTSBURGH ......evuuneeeeemnnnn |RFeceiis || eeeeiie 022 706,000 oo 70,600 . 100.000 . .. 04/05/2022 ..
31338@-12-2 ....[FED HOME LOAN BANK OF PITTSBURGH . ...100.000 |.. . 2,000,000 |. .. 12/09/2015 ..
(7876*-10-3 ... [RISKGRID TECHNOLOGIES INC .. 01/23/2015 ..
5029999999. Subtotal - Common Stock -

Other 2,070,600 XXX 2,070,600 2,070,600 121,476 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 2,070,600 XXX 2,070,600 2,070,600 121,476 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
12621#-10-0 ... |C P REAL ESTATE SERVICES CORP ........ccevviiiiiinnnnns | ........... | ........ | ............... 9,432,596.000 |....uiiiiiiniiiiiiiiiiinens |eviiinnnns 0.000 Jiieeveeiiiiiiniiniiiiins oo L O O P T AP PPN .. 04/28/1997 .. .ceees wennns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other XXX 4,559 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX 4,559 XXX XXX

5989999999 - Total Common Stocks 2,070, 601 XXX 2,070,600 2,075,159 121,476 XXX XXX
5999999999 - Total Preferred and Common Stocks 3,070,600 XXX 2,951,396 3,075,159 2,500 177,726 XXX XXX

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

1D..$ ... 1F ...

w
o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
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
912828-27-8 ......... US TREASURY N/B .. .|-...02/15/2022 ... |BOFA SECURITIES INC . ... 2,620,664 |.. ... 2,675,000 |..
912820-EC-1 ......... US TREASURY N/B . . |--..03/08/2022 ... |BOFA SECURITIES INC . 185,000 |-
91282C-EF-4 ......... US TREASURY N/B .. +|-...04/28/2022 ... | DEUTSCHE BANK ..80,000 |
91282C-FM-8 ......... US TREASURY N/B . ...10/14/2022 ... [ JP MORGAN SECURITIES .. .. .. ..35,000 |
91282C-FU-0 ......... US TREASURY N/B 10 11/16/2022 ... | WELLS FARGO SECURITY .. .tutststsetsttsetset st set st sit st st st st ettt st sttt et st st st s st snrsensnesnnssnnnes |oonessensesnensensensennesnensenes |oorensensensensensennas 1,112,633 [ooviiiiiiiiiiis 1,100,000
0109999999. Subtotal - Bonds - U.S. Governments 4,032,413 4,075,000
419792-14-6 ......... eI 10/20/2022 ... [MORGAN STAMLEY & 00 ..vovooveoseesseseessseseesssonsssnsesessnsessssnsessssnessnssnesnssnesessnssnssnsssessnennens | P 1,016,130 |-veverieriiniiiiinns 1,000,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,016,130 1,000,000
649660-L6-5 ......... [ new vork Ny 10/05/2022 ... [CITIGROUP GLOBAL ..vvovvoeeoserseessesseesssssssmssssesnssnessnssnessnssnessnsensssnesnsssnsensssnesnesensssessneneeanes | P 1,000,000 [veveiiniiniiniinins 1,000,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 1,000,000 1,000,000
130320-D9-6 ......... CALIFORNIA ST HLTH FACS FING A +|-...03/30/2022 ... | RAYMOND JANES ... 1,000,000 |.. 1,000,000 |.
155498-WR-6 ......... CENTRL TX REGL MOBILITY AUTH R +|--.-08/22/2022 ... | UBS SECURITIES . .r. 1,555,280 |.. 2,000,000 |.
191872-B6-4 ......... COCONINO ONTY AZ PLEDGED REVEN ... .|-...09/20/2022 ... | STIFEL NICOLAUS ....998,210 |.. 1,000,000 |.
25483V-XN-9 ......... DIST OF COLUMBIA REVENUE +|--..08/09/2022 ... |HILLTOP SECURITIES .. ....549,101 |.. 700,000 |.
345105-JG-6 ......... FOOTHILL ESTRN TRANSPRTN CORRI ... ...08/17/2022 ... | TRUIST SECURITIES INC .... 1,661,760 |.. 2,000,000 |.
36005F-J$-5 ......... FULTON CNTY GA DEV AUTH REVENU .. .| KEYBANC CAPITAL MKTS 1,190,625 |.. 1,500,000 |-
57419T-ZH-7 e MARYLAND ST CMNTY DEV ADMIN DE ..... .| SAMUEL A RAMIREZ & CO INC
57419T-ZJ-3 ......... | MARYLAND ST CMNTY DEV ADMIN DE .. .| VARIOUS ..
57587G-TH-7 .........|MASSACHUSETTS ST HSG FIN AGY H 12/13/2022 ... | VARIOUS .. . 3,000,000
678908-4E-1 .........| OKLAHOMA ST DEV FIN AUTH .... 08/19/2022 ... | JP MORGAN SECLRITIES . 1,500,000 . 1,500,000
678908-4H-4 ......... OKLAHOMA ST DEV FIN AUTH ... |- 10713/2022 .. 1,500,000 |.. ... 1,500,000 |..
72205R-GE-6 ......... PINAL CNTY AZ REVENUE OBLGS ... +|-...08/25/2022 ... 1,508,045 |.. ... 1,500,000 |..
890099-GB4 ......... TOMPKINS CNTY NY INDL DEV AGY . .|-...08/25/2022 ... |HILLTOP SECURITIES .. ....1,000,000 |..
914302-LF-9 ......... UNIV OF HOUSTON TX UNIV REVENU ... +|----00/12/2022 ... | TRUIST SECURITIES INC .... ....2,000,000 |
963210-AN-9 ......... WHEELING WV MUNI BLDG COMVN PE .. .|-...07/29/2022 ... |PIPER SANDLER & CO .. ..
3136BP-LH-2 ......... FNR 2022-76 D ... +|-+--10721/2022 ... | FHN FINANCIAL SECURITIES CORP .. 987,500 |.. ....1,000,000 |..
3136BP-PF-2 ......... FNR 2022-87 BD ... +|--..11/15/2022 ... |BOFA SECURITIES INC wen 1,498,125 |.. ... 1,500,000 |..
3137THO-F6-1 ......... FHR 5274 JA +|----10/19/2022 ... |PIPER SANDLER & CO .. ... 1,489,219 |.. ... 1,500,000 |
BOCXQO-UY-2 ......... STRU BC-7378 KA .. ...11/18/2022 ... | BARCLAYS CAPITAL ... ... 1,495,547 |.. ... 1,500,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 26,191,267 27,700,000
03027X-BI-9 ......... AVERICAN TONER CORP ...vvtevteeeseneesenestenessesessenessesessesessesenseseseseeeseneasenesseneesenessenessenessasens | oessesenseennen 100871472022 ... [GOLDMAN SACHS & €O +.vuveveeeetesteeie et ettt ete ettt ettt et be bt sttt b et beeteeseebeebensessesnennns [ernessennessessessessesnessennennes [rresnensensenseneennenas 965,440 [ 1,000,000 [vnvervenrereieeeieens 2,025
106230-AC-9 ......... BRAZOS SECURITIZATN LLC ... ...12/12/2022 ... | JP MORGAN SECURITIES .. 12,744,593 |.. 1. 2,750,000 |
14040H-CT0 ......... | CAPITAL ONE FINANCIAL CO . .| MORGAN STANLEY & CO . .500,000 .500,000
345397-C2-7 ......... | FORD MOTOR CREDIT €O LLC .| BARCLAYS CAPITAL .. . 499,935 .500,000
571903-BH-5 . .| MARRIOTT INTERNATIONAL . .| MORGAN STANLEY & CO . 778,950 . 1,000,000

60871R-AD-2 .........
67021C-AT-4 .........
680033-AC-1 .........
693304-BE-6 .........
70450Y-AM-5 .........
70450Y-AN-3 .........
T1T10T-AF-5 .........
828738-AA-2

92933B-AT-1 .
13607H-R5-3 .
31420K-AH-6 .
89115A-26-1 .
05523R-AC-1 .
12661P-AE-9 .
456837-BD-4 . .
606822-CJ-1 .........
606822-CK-8

60687Y-B0-1 .
05949Q-AY-1
12544D-AX-7 .........

..| NG ACQUISITION CORP .
..| CANADIAN INPERIAL BANK .
.| FED CAISSES DESJARDINS .

.| TORONTO-DOMINION BANK
.. | BAE SYSTEMS PLC ..
.| CSL FINANCE PLC

.| MIZUHO FINANCIAL GROUP .

MOLSON COORS BEVERAGE ...
NSTAR ELECTRIC CO ..
OLD NATL BANCORP ...
PECO ENERGY CO
PAYPAL HOLDINGS INC ..
PAYPAL HOLDINGS INC
PG&E RECOVERY FND LLC ..
SIMMONS UNIVERSITY ...

ING GROEP NV .....
MITSUBISHI UFJ FIN GRP ....
MITSUBISHI UFJ FIN GRP ....

BAFC 2006-2 2A17
CliHL 2007-14 A22

Sooooo

.|---.06/16/2022 ...
-|-...00/13/2022 ...
.|---.06/23/2022 ...
-|-...08/16/2022 ...
.|---.08/16/2022 ...
-|-...06/16/2022 ...
coen |- 1171872022 ..

-|-...08/22/2022 ...
.| WELLS FARGO SECURITY
.| CITIGROUP GLOBAL ..
08/17/2022 ...
06/16/2022 ...
....06/15/2022 ...
....08/16/2022 ...
....08/23/2022 ...
....08/23/2022 ...
....07/12/2022 ...
....07/13/2022 ...
.|----06/09/2022 ...

... 11/25/2022 ...

HSBC SECURITIES INC ...
CITIGROUP GLOBAL. ...
PIPER SANDLER & CO ..
BOFA SECLRITIES INC .
BARCLAYS CAPITAL ....
MORGAN STANLEY & CO ...
GOLDMAN SACHS & CO
WELLS FARGO SECURITY

MORGAN STANLEY & CO .
MORGAN STANLEY & CO .
CITIGROUP GLOBAL
JEFFERIES LLC .....
MIZUHO SECURITIES USA .
MIZUHO SECURITIES USA ....
DAIWA CAITAL MARKETS
DAIWA CAITAL MARKETS ..
CAPITALIZED INTEREST
CAPITALIZED INTEREST

.215,625
.888,340
. 1,992,400
.958,760
. 1,032,190
. 2,156,341
. 1,000,527

. 1,507,460

....908,170 |..
....988,130 |..
....983,900 |..

.... 1,999,770 |..
... 1,428,300 |..

.. 1,005,399 |..
1,008,640 |..

.250,000
. 1,000,000
. 2,000,000
. 1,000,000
. 1,000,000
. 2,235,000
. 1,000,000

. 1,900,000

,000,000 |..
,000,000 |..
,000,000 |..
,000,000 |..
,000,000 |..
,000,000 |..
....2,000,000 [..
.... 1,500,000 [..

1,000,000 |..
1,000,000 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
12559U-AG-8 ......... CIM 2020-R5 M2 .|....03/15/2022 ... |ROBERT W BAIRD ... 1,464,375 |.. .... 1,500,000 |..
12667G-TS-2 ......... CWALT 2005-26CB A6 . |--..08/05/2022 ... |CAPITALIZED INTEREST ..
170265-AN-3 ......... CWHL 2007-1 A4 ... ...10/05/2022 ... [CAPITALIZED INTEREST .. ..
4378%K-AB-8 ......... HOF 2022-1 A2 ... .| CREDIT SUISSE ... 484,915 |..
89170V-AA-6 .........[ TPMT 2022-1 A1 ... .| BOFA SECURITIES INC . .... 957,700 |..
92538U-AC-5 .. .. | VERUS 2022-3 A3 . | BARCLAYS CAPITAL . 965,007
92539A-AA-2 . .. | VERUS 2022-6 A1 . .| CREDIT SUISSE ... .990, 764
05530S-AG-1 . ..| BAMLL 2022-DKLX B 01/31/2022 ... |BOFA SECURITIES INC . . 1,000,000
05610F-AB-3 ......... BX 2022-AHP AS .|-...02/01/2022 ... [WELLS FARGO SECURITY .. 498,563 |..
05610F-AC-1 ......... BX 2022-AHP B ... veer|-...02/01/2022 ... [WELLS FARGO SECURITY .. 498,576 |..
12434E-AC-4 ......... BX 2021-RISE B ... ..|....07/19/2022 ... | PERFORMANCE TRUST ... 1,443,750 |..
12650D-AA-8 ......... COMM 2022-HC A ... . |--..07/12/2022 ... | DEUTSCHE BANK ... ....913,359 |.. ..
12659D-AG-5 ......... COMM 2022-HC C ... .|...07/06/2022 ... |CITIGROUP GLOBAL ... 463,574 |.. 500,000 ..
30310X-AG-4 ......... FREMF 2019-K94 C ... . |--..08/14/2022 ... | PERFORMANCE TRUST ,000,156 |.. ,000,000 |..
46593E-AC-9 ......... JPMCC 2022-ACB B ... .|-...03/09/2022 ... [ JP MORGAN SECURITIES .. 498,750 |.. 500,000 ..
50085P-AG-2 ......... KREST 2021-CHIP C .. ...07/07/2022 ...|CITIGROUP GLOBAL .. ....818,906 |.. ,000,000 |..
563136-AG-5 . ..| OMIV 2020-1MW C ... .| CITIGROUP GLOBAL .877,266 . 1,000,000
62475l1-AC-9 . .. |MTN 2022-LPFL B .| CITIGROUP GLOBAL . 497,499 .500,000
62475I-AE-5 . .| MTN 2022-LPFL C .|CITIGROUP GLOBAL .. . 497,500 .500,000
78458\1-AA-2 SR 2022-IND A ... .|--..01/28/2022 ... |BMO CAPITAL MARKETS ,000,000 |.. 1,000,000 |..
78458\I-AE-4 SR 2022-IND C .|-...01/28/2022 ... [BMO CAPITAL MARKETS ... ,000,000 |.. 1,000,000 |..
03880K-AA-2 . ..| ARCLO 2021-FL3 A ....06/14/2022 ... |BOFA SECURITIES INC . ,926,250 . 2,000,000
03880R-AA-7 ......... ARCLO 2021-FL4 A ... C... ....12/15/2022 ... |CITIGROUP GLOBAL .... 970,000 .. 1,000,000 |..
05377R-FM-1 ......... AESOP 2022-3A C .. . |--..07/12/2022 ... [ P MORGAN SECURITIES .. ....999,886 |.. 1,000,000 |..
14318M-AG4 ......... CARMX 2022-3 C ... .|....07/12/2022 ... |RBC CAPITAL MARKETS ... ....999,722 |.. 1,000,000 |..
24702C-AL-8 ......... DEFT 2022-2 D ... . |--..07/12/2022 ... | BARCLAYS CAPITAL ....999,821 |.. 1,000,000 |..
33845P-AG-9 ......... FCAT 2022-3 C ... .|....08/11/2022 ... | DEUTSCHE BANK ... ....999,854 |.. ,000,000 |..
380130-AG-9 GMALT 2022-3 C ... ...08/09/2022 ... |WELLS FARGO SECURITY .. ...499,908 |.. 500,000 ..
38237T-AA-9 . ..| GOOD 2022-3CS A 07/12/2022 ... | CREDIT SUISSE ... . 999,578 . 1,000,000
52608J-AA-3 . .| LFT 2022-1A A . 06/22/2022 ... |CITIGROUP GLOBAL .. .999,700 . 1,000,000
80286F-AE-3 . ..| SDART 2022-4 C 07/12/2022 ... | WELLS FARGO SECURITY . 1,499,822 . 1,500,000
82650T-AC-1 . .| SRFC 2022-2A C 07/08/2022 ... |BOFA SECURITIES INC . . 1,499,831 . 1,500,000
95058X-AP-3 . .. | WEN 2022-1A A2I1 03/23/2022 ... |BARCLAYS CAPITAL .... . 1,000,000 . 1,000,000
00085U-AL-5 . .| ABPCI 2017-2A A1R ....02/16/2022 ... |NATIXIS SECURITIES AMERICAS LLC . 1,498,125 . 1,500,000
03756A-AU-1 APEXC 2020-1A BR ... C... ....12/14/2022 ... |BNP PARIBAS 603,125 |.. 625,000 |..
05553E-AA-7 BFNS 2022-1A A ... C... ....07/06/2022 ... |PIPER SANDLER & CO .. ....972,500 |.. ,000,000 |..
14317P-AE-3 . ..| CGMS 2018-2A B C ....12/01/2022 ... |BOFA SECURITIES INC . . 939,800 . 1,000,000
14987V-AE-9 . .| CBAM 2019-9A B2 .. C ....09/15/2022 ... |JP MORGAN SECURITIES . 487,000 .500,000
38138B-AG-5 GLM 2018-34 B1 .. C... ....10/17/2022 .| JP MORGAN SECURITIES ...710,700 |.. ...750,000 |..
46593C-AA-7 JFIN 2017-2A AR .. C... ....10/19/2022 ... [CITIGROUP GLOBAL 430,240 |.. 439,738 |..
48255U-AC-8 . .. | KKR 2022-43A B1 C ....11/14/2022 ... | DEUTSCHE BANK . 1,000,000 . 1,000,000
48259B-AL-6 . ..|KKR 38A C .... C ....03/07/2022 ... |BNP PARIBAS .. . 1,000,000 . 1,000,000
50204H-AC-5 . .. [LCM 38A A1B . C ....07/13/2022 ... | DEUTSCHE BANK ... . 1,000,000 . 1,000,000
62432P-AL-6 . .. |MVEW 2019-2A B1 . C ....08/17/2022 ...|BOFA SECURITIES INC . .975,900 . 1,000,000
64129U-Bli-4 . .. |NEUB 2014-17A CR2 C ....08/23/2022 ... |CITIGROUP GLOBAL .. .961,700 . 1,000,000
66860M-AQ-4 . ..| looDS 2019-18A BR .. C ....08/23/2022 ... |CITIGROUP GLOBAL .. . 962,900 . 1,000,000
66860P-AA-2 . ..| WiooDs 2018-17A A C ....06/29/2022 ... |RBC CAPITAL MARKETS . .490,000 .500,000
67107K-BF-2 . .| 0CP 2014-7A CRR C ....02/22/2022 ... |MIZUHO SECURITIES USA . .997,500 . 1,000,000
92891L-AB-8 .........[VOYA 2022-8A B ..ieuuuiiiiiiiuunniiiiiiiii ittt e e ettt e et e e e e e er e e s e e b e e e e e b e e e rr e e e eeraas C... ...09/13/2022 ... [BOFA SECURITIES INC .... ,000,000 |.. ,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 69,880,232 71,930,660
89117F-8Z-5 ......... |TOHONTO—DOMINION PP PPPPPN ETTUTUUUyreRTRpr Ry 10/06/2022 ... | TD SECURITIES USA LLC ..iuuuuniiiiiunnniiiiiuuinii i ittt s e s s teuii s e s s eesuis e e s sesssasesseennnnsesssennnnsessresnns [oonsessessnnnnseereesnnnseesernnnns fonseeseesnnnneeerennnns 1,000,000 [..cevveeniiiiiinnnnnns 1,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 1,000,000 1,000,000
2509999997. Total - Bonds - Part 3 103,120,042 106, 705, 660 302,174
2509999998. Total - Bonds - Part 5 6,906,786 6,971,288 12,350
2509999999. Total - Bonds 110,026,828 113,676,948 314,524
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
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4509999999. Total - Preferred Stocks XXX
313380-11-4 ......... |FED HOME LOAN BANK OF PITTSBURGH ....eeeruuunsseemnnnunasaernnnnnaseernnnnnasaernnnnnseeennnnnsssennnnnnnsseennnnnnnsees | ................ |....04/05/2022 |FEDERAL HOME LOAN BANK e eeeieeeeeiinseeseeeensesseeemes s s e eemen e s s e enensasseennnnseeennnnsaaseeennnnnssaennes | ........................... 12.000 [oeiiiiiniiene e 1,200 [ o
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,200 XXX
5989999997. Total - Common Stocks - Part 3 1,200 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 1,200 XXX
5999999999. Total - Preferred and Common Stocks 1,200 XXX
6009999999 - Totals 110,028,028 XXX 314,524
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912828-N3-0 .. |US TREASURY ..12/31/2022 . |MATURITY ... ..1,100,000 |.......... 1,100,000 |......... 1,087,453 2,644 |... ... 23,375 |..12/31/2022 .
912828-SF-8 .. | US TREASURY N/B ..02/15/2022 . | MATURITY 1,300,000 . 1,300,000 |.. . 1,299,898 |.. N . 13,000 |..02/15/2022 .
912828-V7-2 .. |US TREASURY .. ..01/31/2022 . | MATURITY 1,100,000 . 1,100,000 |.. . 1,007,298 |.. ..1,100,000 |. ..01/31/2022 .
912828-X4-7 .. |US TREASURY N/B ..04/30/2022 .| VARIOUS . 175,000 . 175,000 |.. 175,421 |.. . 175,000 |. ..04/30/2022 .
912828-YF-1 .. |US TREASURY N/B ....eevvniiiiiinnnnniiiiinnnniinnes | eeeens .09/15/2022 . | MATURITY ... ...500,000 |... .... 500,000 .... 498,125 .... 500,000 |.... ..09/15/2022 .
0109999999 Subtotal - Bonds - U.S. Governments 4,175,000 4,175,000 4,158,190 4 171,874 3,126 4,175,000 XXX
010869-KG-9 .. | ALAMEDA CA CORRIDOR TRANSPRTNA ........cccvvvves]vnnnnns ..06/27/2022 .| TENDERED ... ..1,170,840 |.......... 2,000,000 ... 933,060 |......... 1,088,317 |.. ..10/01/2034 .
SECURITY CALI
052451-AQ-4 ...| AUSTIN TX RENTAL CAR SPL FACR ... ..11/15/2022 .| 100.000 ...1,395,000 |... 1,395,000 [......... 1,388,025 |......... 1,389,366 |.. .. 11/15/2042 .
345105-J6-6 .. | FOOTHILL ESTRN TRANSPRTN CORRI ... ..03/02/2022 . |HILLTOP SECURITIES .. ..1,510,085 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. ..01/15/2053 .
594654-0C-2 ...|MICHIGAN ST HSG DEV AUTH SF MT ..10/31/2022 .| VARIOUS ... .. 85,000 .. 85,000 .. ..06/01/2052 .
607120-EZ-1 .. |MOBILE AL ARPT AUTH ARPT REVENLE ... ..11/09/2022 .| VARIOUS ... ...49,268 ..11/09/2032 .
74442P-DK-8 ...|PUBLIC FIN AUTH W1 REVENUE ..08/22/2022 . | WELLS FARGO SECLRITY .. .. 1,000,000 ..(1,089)f... ..10/01/2037 .
79742G-AF-8 .. | SAN DIEGO CNTY CA REGL ARPT AU ... ..07/01/2022 .| SINKING FUND PMT (1) ..07/01/2043 .
31287U-C6-7 .. |FG 068193 ....eviiiiiiiiiiiiiiiiiieicccinineeeens [ ..12/01/2022 . | MBS PAYDOIN . . ..06/01/2032 .
31292G-K4-7 .. |FG C00315 .....ceeeeeeeieeeeemnnieeeeeernieeeeeees [ oeeees ..12/01/2022 . | MBS PAYDOIN 1,719 ... ..04/01/2024 .
31202H-03-1 ...|FG CO1374 ..eevviiiiiiiiiiiiiiiieneciiiinceeees [ s ..12/01/2022 . | MBS PAYDOIN .. 1,309 |... ..06/01/2032 .
31293T-GN-1 .. |FG €29205 .. ..12/01/2022 .| MBS PAYDOIN .. 3,355 ..07/01/2029 .
3136BP-LH-2 .. |FNR 2022-76 D .. ..12/01/2022 .| MBS PAYDOIN .. .19,218 ..08/25/2045 .
3136BP-PF-2 .. |FNR 2022-87 BD . ..12/01/2022 .| MBS PAYDOIN .. .10,709 .. 11/25/2048 .
3137H9-F6-1 .. |FHR 5274 JA .. ..12/01/2022 .| MBS PAYDOIN .. 27,123 ..08/25/2045 .
31398K-VF-4 .. |FHR 3600 BJ ....eiiiiiiniiiaeeiiniineeecenninnees | e ..12/01/2022 .| MBS PAYDOIIN .. 2,952 ... I ... 61]..11/15/2039 .
0909999999. Subtotal Bonds - U.S. Special Revenues 5,101,697 6,120,822 5,087,510 5,181,015 5,268,896 (167,199) (167, 199), 174,860 XXX
002824-BH-2 .. | ABBOTT LABORATORIES ..11/28/2022 .| JEFFERIES LLC ..1,011,040 |.......... 1,000,000 |......... 1,006,660 |......... 1,006,107 |.. ..1,005,984 |.... ....5,06 |............ 5,056 |... .. 49,000 ..11/30/2046 .
00287Y-Al-9 .. | ABBVIE INC ... ..05/06/2022 . | GOLDMAN SACHS & CO 1,836,960 . 2,000,000 |.. . 1,891,860 |.. . 1,900,210 ..1,900,987 |. . (64,027)[. ..06/14/2046 .
01166V-AA-7 .. | ALASKA AIRLINES 2020 TR . ..08/15/2022 .| SINKING FUND PNT ... ...78,388 .. 78,388 .. .. 78,388 18,388 [ e N ..08/15/2027 .
023135-BM-7 .. | AMAZON.COM INC ..02/28/2022 .| SUSQUEHANNA FINANCIAL . .. 1,000,000 ..1,033,424 |.... . 113,436 |.... ..08/22/2057 .
026874-DB-0 .. | AMERICAN INTL GROUP ....eeeeeeeeeeeieeeeceeniees s ..04/27/2022 .| WELLS FARGO SECULRITY .. .20,215 |.... ..01/15/2085 .
026874-DF-1 .. | AMERICAN INTL GROUP ......evvvvvivvnnnirriiininnns | eeeees ..04/29/2022 .| JANE ST EXECUTION ..07/10/2045 .
031921-AB-5 .. | AMWINS GROUP INC . ..12/07/2022 .| RBC CAPITAL MARKETS ... . ..06/30/2029 .
037833-BX-7 .. | APPLE INC. ..02/28/2022 .| CITIGROUP GLOBAL 130,085 |... ..02/23/2046 .
04544N-AD-6 ...| ABSHE 2006-HE6 A4 ..05/25/2022 . | MBS PAYDOIN ..11/25/2036 .
05526V-AG-0 .. | BAMLL 2015-FR11 AK25 . ..10/01/2022 .| MBS PAYDOIN .. ..09/27/2045 .
05544T-AC-2 ...|BHI ARMY GUESTHOUSES LLC ..12/31/2021 .| SINKING FUND PNT . ..12/31/2030 .
05565E-E*-2 .. | BMW US CAPITAL . ..11/01/2022 . |MATURITY ...... ..11/01/2022 .
056057-AA-0 .. |BX 2018-BIOA A . ..05/15/2022 .| MBS PAYDOIN ..03/15/2037 .
070101-D*-8 .. | BASIN ELEC PWR COOPERAT IVE ..12/17/2022 .| SINKING FUND PNT . .. 12/17/2038 .
073879-J7-4 .. | BSABS 2005-HE8 M2 ..04/28/2022 .| MBS PAYDOIN ..08/25/2035 .
12189L-AP-6 .. | BURLINGTN NORTH SANTA FE ..03/03/2022 .| GOLDMAN SACHS & CO .... ..09/01/2043 .
12505#-AA-9 .. | CCHM PROPERTY HOLDINGS LP ... ..09/30/2022 .| SINKING FUND PMT .. 12/31/2031 .
126650-CY-4 .. | CVS HEALTH CORP ....eevviviiiiinieeiciiiiieeceens [ eeeeee ..03/03/2022 .| GOLDMAN SACHS & CO .. ..03/25/2038 .
149123-CE-9 ...| CATERPILLAR INC ...oeeeeeeieeeeeee e eeeeen [ e ..04/29/2022 .| JANE ST EXECUTION ... . . ..05/15/2064 .
172520-AG-5 .. | CINTAS CORPORATION NO. 2 ....oovvvvvenniiiinnnnn [ eeeees ..08/31/2022 .| CANTOR FITZGERALD & CO ...2,763,208 |... 2,450,000 ..08/15/2036 .
20030N-CN-9 ...| COMCAST CORP ..05/06/2022 .| GOLDMAN SACHS & CO ..... |- ...1,022,240 |.......... 1,000,000 s ..10/15/2058 .
208251-AE-8 .. | CONOCOPHILLIPS COMPANY .. ..09/28/2022 .| BARCLAYS CAPITAL . ...2,177,900 |.......... 2,000,000 |......... 2,286,380 2,138,793 ..04/15/2029 .
23342l-AJ-7 ...|DTAOT 2018-1A E ..... ..04/15/2022 .| MBS PAYDOIN .. 1,000,000 . 1,000,000 |.. 999,861 |.. 999,996 ..03/17/2025 .
25151R-AF-1 .. | DBALT 2007-AR1 A4 .. ..07/25/2022 .| MBS PAYDOIN ..... . 71,363 ...69,984 |.. .. 55,834 [.. 65,967 N R ..01/25/2047 .
254687-EH-5 .. | WALT DISNEY COMPANY/THE . ..09/28/2022 . | MORGAN STANLEY & CO 2,212,400 . 2,000,000 |.. . 2,015,380 |.. . 2,011,597 ..2 011 217 |. . 201,123 |. ..11/15/2037 .
260543-CV-3 ...| DOW CHEMICAL CO/THE ..03/03/2022 .| CITIGROUP GLOBAL ..1,121,440.......... 1,000,000 |......... 1,078,080 |......... 1,075,540 |.. ..1,075,264 |.... ...46,176 |.... ..05/15/2049 .
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26884U-AC-3 .. | EPR PROPERTIES ....... ..10/20/2022 .| GOLDMAN SACHS & CO .... 866,080 |.......... 1,000,000 |............ 984,290 ... 991,262 |.. ..1,29 |... 992,557 |.... (126,477)|........ (126,477)|.... ....40,771..12/15/2026 .
277432-AL-4 .. | EASTMAN CHEMICAL CO ..02/28/2022 .| WELLS FARGO SECULRITY .. 3,292,140 . 3,000,000 |.. . 3,248,610 |.. 3,200,894 ..3,199,901 |. 92,239 |. 192,239 .70,800 [..09/01/2042 .
278865-AM-2 .. |ECOLAB INC ... ..09/26/2022 . | MESIROW FINANCIAL INC 2,023,540 . 2,000,000 |.. . 1,979,420 |.. . 1,983,040 ..1,983,395 |. .40,145 |. .40,145 . 88,611 (..12/08/2041 .
293791-AP-4 ...| ENTERPRISE PRODUCTS OPER ..10/17/2022 .| JP MORGAN SECURITIES 1,528,530 . 1,500,000 |.. . 1,520,505 |.. . 1,514,146 .. 1,513,562 |. 14,968 |. . 14,968 100,858 |.. 10/15/2034 .
30711X-DS-0 .. | CAS 2016-C06 1M2 ..06/30/2022 . | VARIOUS 696,879 |... 674,907 |...ouuunnnnn 712,343 ...684,506 |.. 682,757 |.... .(7,850)]...........(7,850)|... .. 36,553 [..04/25/2029 .
30711X-J7-0 .. | CAS 2018-C03 M2 ... ..06/30/2022 .| VARIOUS ... ... 357,475 .... 358,829 (850)|.... (850)... ..10/25/2030 .
3137G0-NX-3 .. | STACR 2017-DNA2 M2 ..ovvveniiiiiiiiiiiiiiiiies [ s ..02/07/2022 .| VARIOUS ... .... 500,000 ...500,000 .. 10/25/2029 .
3137G0-PU-7 .. | STACR 2017-HA2 M2 .eeeeeeieeeeeee e [ s ..02/07/2022 .| VARIOUS ... ....893,805............ .(4,980)]...........(4,980)|... .. 12/25/2029 .
3137G0-QQ-5 .. | STACR 2017-DNA3 M2 .cevveniiiiiiiieiicciviiees [ s ..02/07/2022 .| VARIOUS . .... 993,611 911 [ (9, 1)) ..03/25/2030 .
33616C-AC-4 .. | FIRST REPUBLIC BANK ..eeeeeeeeineeieeeeemeieeee [ e ..03/03/2022 .| JANE ST EXECUTION .... 500,000 .... 525,050 42,358 |...........42,358 |... ..02/13/2047 .
337358-BD-6 .. | WACHOVIA CORP ....cevvvniiiiiiiiiniiiiiiiinineens [ aeeeees ..06/10/2022 .| WELLS FARGO SECLRITY .. ... 500,000 ... 556,135 27,79 |.... ..10/15/2035 .
36158F-AA-8 .. | SWISS RE AMERICA HOLDING ..eevvveeieeviinneeeee | .12/02/2022 . B ... (670)f.... ..02/15/2026 .
370334-CH-5 ...| GENERAL MILLS INC ... 05/06/2022 . | MARKETAXESS CORP . 976,510 . (20,899)[. ..04/17/2038 .
370334-CJ-1 ...| GENERAL MILLS INC 05/06/2022 . | JANE ST EXECUTION 974,710 .. 7,073 |. ..04/17/2048 .
375558-AS-2 ...| GILEAD SCIENCES INC ..05/06/2022 .| CITIGROUP GLOBAL . 1,054,710 ..12/01/2041 .
39121J-AE-0 .. | GREAT RIVER ENERGY .....cevvveeeeeeemnnieeeecennn e ..07/01/2022 .| SINKING FUND PMT ..07/01/2038 .
444859-BB-7 .. |HUMANA INC ...ovvvniiiiiiiiiiiiiiiiinceccviiees [ s ..04/26/2022 .| CITIGROUP GLOBAL ..12/01/2042 .
456866-AL-6 .. | TRANE TECHNOLOGIES CO LL evevveeeeeeiinnieeeee [ ..06/01/2022 .| SINKING FUND PMT s B ..06/01/2025 .
459200-JH-5 ... ..02/28/2022 .| GOLDMAN SACHS & CO 500,000 |......... 1,628,480 ..02/19/2046 .
46117M-AJ-3 .. | IHPT 2018-STAY B . ..08/15/2022 . | MBS PAYDOIN ..01/15/2033 .
46187X-AC-9 .. | IHSFR 2018-SFR4 B ... ..05/24/2022 . | BARCLAYS CAPITAL .... 499,977 ...(8,828)[...........(8,828))... ..01/17/2038 .
46644Y-BB-5 .. | JPMBB 2015-C31 C ... ..04/20/2022 .| MORGAN STANLEY & CO ... ,000,000 ....951,020 . . ..(20,945)]..........(20,945))... ..08/01/2048 .
46647P-CG-9 .. | JAMORGAN CHASE & CO ... ..08/23/2022 . | WELLS FARGO SECLRITY .. ,000,000 |......... 1,001,930 |......... 1 001,608 |.. ..1,001,930 |.... . (21,842)[......... (21,842))... ..06/01/2025 .
46648@-AC-3 .. | JM HUBER CORP SER C ..10/30/2022 . |MATURITY ....ccvrnnnnns ,000,000 |.. . 1,105,240 |.. . 1,008,509 ..1,000,000 |. ..10/30/2022 .
487836-BQ-0 .. | KELLOGG CO ... 05/06/2022 . | MORGAN STANLEY & CO ,000,000 |.. .937,480 |.. .94, 711 942,162 ..04/01/2046 .
52548#-AA-4 .. | LEJEUNE/E 9TH (JCP/CVS) . ..05/01/2022 .| VARIOUS ............. ...43,571 .. .. 42,573 |.. .. 43,537 ..43,571 |. ..05/01/2022 .
574599-BM-7 .. | MASCO CORP ... ..02/24/2022 . | GOLDMAN SACHS & CO . 1,970,000 |.. . 1,987,336 |.. . 1,986,802 . 1 986,746 |. ..06/15/2047 .
58013M-FH-2 .. | MCDONALD S CORP ..05/06/2022 .| JEFFERIES LLC .. . 1,500,000 |.. . 1,354,215 |.. . .. 1,359,434 |. ..09/01/2048 .
585055-BU-9 ...| MEDTRONIC INC. ..02/28/2022 .| JEFFERIES LLC ..1,000,000 ......... 1,069, 140 ... (262))... ..1,064,357 |.... ..03/15/2045 .
59156R-AP-3 ...|METLIFE INC .... ..10/17/2022 .| BARCLAYS CAPITAL ..(1,926) |... ..12/15/2066 .
594918-CB-8 .. | MICROSOFT CORP . ..03/03/2022 .| GOLDMAN SACHS & CO .... (463) ... ..02/06/2057 .
60040#-AB-8 .. | MILLENNIUM PIPELINE COMPANY, LLC ...eevevveennn]nnnns ..06/30/2022 .| SINKING FUND PMT ..06/30/2032 .
617446-HD-4 .. | MORGAN STANLEY ......ccovvviniiiiiiiiiiniiiiiinins [ eeeeees ..09/28/2022 . | MORGAN STANLEY & CO ... 2,964,693 . 2 875 102 |.... ..04/01/2032 .
61744C-TL-0 .. |MSAC 2005-HE4 M2 .oovveneeeieieieeccceeeeeeee [ s ..03/26/2022 .| MBS PAYDOIN .. 6,821 e 1,286 ... ..07/25/2035 .
63615#-AD-3 .. | THE NATL FOOTBALL LEAGUE ..10/156/2022 .| SINKING FUND PNT . .. 48,270 |.. 48 270 ...48,270 |. ..03/31/2024 .
63946B-AF-7 .. |NBCUNIVERSAL MEDIA LLC .. ..09/28/2022 .| GOLDMAN SACHS & CO . 2,014,175 |.. . 2,011,786 ..2,011,524 |. ..04/30/2040 .
64318@-AA-9 .. |NEW CARDINALS STADIUM LLC . ..06/30/2022 .| SINKING FUND PNT ... .. 20,509 |.. .. 20,509 ..06/30/2032 .
651229-AX-4 .. | NEWELL BRANDS INC ... ..09/13/2022 .| JP MORGAN SECURITIES .. .500,000 |.. ..04/01/2036 .
65536H-AG-3 .. |NHELI 2005-FM1 M2 ..10/28/2022 . |MBS PAYDOIN ........... . .. 92,501 |.. ..05/25/2035 .
655664-AR-1 .. | NORDSTROM INC ..02/18/2022 .| JP MORGAN SECURITIES .. 500 000 ... 489,570 ..01/15/2044 .
701094-AL-8 .. | PARKER-HANNIFIN CORP .. ..03/03/2022 .| BOFA SECURITIES INC ... .... 1,000,000 ..03/01/2047 .
TA7081-DT-7 .. |PFIZER INC eeeeeieeeieeiieeeeeeeiee e eeeenneeeee [ .06/29/2022 . | MORGAN STANLEY & CO ... .. 1,000,000 ..09/15/2040 .
718547-AL-6 .. |PHILLIPS 66 PARTNERS LP ......oevvvviviininninens [ oeeens ..056/05/2022 . | RETURN OF CAPITAL ..02/15/2045 .
73316P-GV-6 .. |POPLR 2005-5 MV1 .eeveeieeeieeeeeeeeeeeeeee [ s ..10/25/2022 . | MBS PAYDOIN . . ... 285,959 .. 11/25/2035 .
740189-AP-0 .. |PRECISION CASTPARTS CORP .......ovvvvvvvvnnnieens [ neeens ..03/03/2022 .| GOLDMAN SACHS & CO .... ..1 129,910 |... ,000,000 . . . ...83,848 ..06/15/2045 .
747262-AW-3 .. | QVC INC. ..09/08/2022 .| BARCLAYS CAPITAL 538,125 |... 750,000 ... 761,708 |.. el 161,217 | (223,092) ..08/15/2034 .
80285T-AH-7 .. | SDART 2018-1E .... ..03/156/2022 . | MBS PAYDOIN ..1,000,000 |... ,000,000 ... 988,242 . 999,665 |.. ..1,000,000 |.... ..05/15/2025 .
81375W-JT-4 .. | SABR 2006-FR1 A2C ..03/31/2022 .| MBS PAYDOIN .. .71,284 .. 11/25/2035 .
83416W-AA-1 .. | SOLAR STAR FUNDING LLC .....ccevvunviiiiinnnnnnnns ..12/30/2022 .| SINKING FUND PNT ....... ...38,823 ... ..06/30/2035 .
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83612J-AC-8 .. | SVHE 2006-EQ1 A3 ......cccvvnnnnnnnns ..02/25/2022 . | MBS PAYDOUN ......ccvvvvnn Joevnmnnnniriniinines foveeeeeiinnnns 6,382 [.coeiiiiiiinnnns 6,382 ]...ccuunnnnnnns 5,783 ....6,355 [.. . ..10/25/2036 .
84075#-AA-8 .. |S WILLOW EDF (AHOLD/STOP & SHOP) . ..07/28/2022 .| SINKING FUND PNT . . 564,952 |.. .565,065 |.. L(37) ..01/01/2027 .
86207#-AA-4 .. | STONEHENGE CAP . ..12/01/2022 .| SINKING FUND PNT . .. 33,180 |.. .. 33,180 |.. ..03/01/2023 .
86358E-E6-9 .. | SAIL 2006-2 A3 . ..12/29/2022 . | MBS PAYDOIN ..... . 142,362 |.. 126,881 |.. ..2,89%0 N .- ..04/25/2036 .
889184-AA-5 .. | TOLEDO HOSPITAL/THE ..oovvvniviiiininieriiinies | eeees ..08/23/2022 .| JEFFERIES LLC .. .... 1,000,000 |......... 1,082,790 ... (1,289) ... ..1 078 108 |.... (468,103) .. 11/15/2045 .
89420G-AE-9 .. | TRAVELERS PPTY CASUALTY . ..06/07/2022 .| TRUIST SECURITIES INC ... .... 1,750,000 |......... 1,773,818 .. (419) ... 1,764,773 |.... ..03/15/2033 .
89788M-AF-9 .. | TRUIST FINANCIAL CORP ... ..08/23/2022 . |MIZUHO SECURITIES USA ... .... 1,000,000 |......... 1,000,000 ..1,000,000 |.... ..06/09/2025 .
902917-AH-6 .. | WASTE MANAGEMENT INC . ..10/27/2022 .| KEYBANC CAPITAL MKTS .. . veeeenn. 1,050,000 |......... 1,190, 156 ..1,103,99 |.... ..07/15/2028 .
913017-BT-5 .. | RAYTHEON TECH CORP ... ..04/27/2022 .| GOLDMAN SACHS & CO .... ..1,010,410 |.......... 1,000,000 |......... 1,006,520 ..1,005,934 |.... ..06/01/2042 .
92343V-EP-5 ...| VERIZON COMMUNICAT IONS ..08/23/2022 .| BOFA SECURITIES INC ... ..1,000,000 |......... 1,001,510 ..1,001,510 |.... ..05/15/2025 .
92966*-AG-4 .. | WABASH VALLEY PWR ASSOC ... . ..10/30/2022 .| SINKING FUND PMT s R . . e | ... 30,474 |.... T ..01/31/2028 .
78016E-ZR-1 .. | ROYAL BANK OF CANADA .....oeeeeeeeiieeeeennenees [ ..08/23/2022 .| RBC CAPITAL MARKETS .... 1,000,000 |......... 1,003,410 |......... 1,008,001 |.oeeemeeeneeeeeinnn fornneeeeennnns L10 B R IR 409 [oooeeeeiiiiiiees s 1,003,410 [oeeeeeeiiiiaes oeeeennns (35,681) ..04/27/2026 .
SECURITY CALLED at
87425E-AJ-2 .. |REPSOL OIL & GAS CANADA . ..06/28/2022 .| 129.515 2,500,000 |......... 2,611,825 ..(1,825) ... ..2,582,236 |.... . (82,236)......... (82,236)]... ..02/01/2037 .
89352H-AD-1 ...| TRANSCANADA PIPEL INES ..06/29/2022 .| JANE ST EXECUTION . 2,000,000 |.. . 1,989,500 |.. .. 1,902,575 |. . 176,245 |. 176,245 ..10/15/2037 .
05587T-AA-4 .. | BSPRT 2019-FL5 A ... ..12/29/2022 .| VARIOUS ....... . 202,372 |.. .202,372 |.. ..202,372 |. ..05/15/2029 .
34961L-AC-3 .. |FCBSL 2017-1A B1 .... ..01/26/2022 .| MBS PAYDOIN .. ... 500,000 ...500,000 . 500,000 |.... ..10/26/2029 .
SECURITY CALLED at
40049J-AV-9 .. | GRUPO TELEVISA SAB . ..03/30/2022 .| 110.454 .... 1,104,545 |. . 1,000,000 |.. . 1,004,300 |.. . 1,001,235 ..1,001,149 |. L(1,149)[. ..03/18/2025 .
456837-AL-7 .. | ING GROEP NV ...... ..08/23/2022 .| RBC CAPITAL 1,000,789 . 1,000,000 |.. ,000,010 |.. . 1,000,000 ..1,000,010 |. ..10/02/2023 .
55379V-AA-6 .. |M360 2019-CRE2 A ... ..10/15/2022 . | MBS PAYDOIN ........ ... 224,225 . 224,225 |.. . 224,225 |.. . 224,225 ..09/15/2034 .
902133-AG-2 .. | TYCO ELECTRONICS GROUP S veeen.|--09/28/2022 . | MORGAN STANLEY & CO ... ...1,150,210 |.......... 1,000,000 |......... 1,027,643 . 1,021,105 |.. ..10/01/2037 .
00075Q-AS-1 .. | ABFC 2006-0PT1 A3CT ....vvvvivvinniiiiiiiiinieees [ eeeees ..12/25/2022 . | MBS PAYDOIN ... 132,441 |... .. 132,441 .. 122,549 ..09/25/2036 .
02149C-AD-3 ...| CWALT 2006-41CB 1A4 ... ..12/01/2022 .| MBS PAYDOIN L1184 ..01/25/2037 .
026930-AA-5 .. | AHMA 2007-2 A1 ... ..12/25/2022 . ....69,866 |... ..03/25/2047 .
026936-AA-2 .. | AHMA 2007-5 A1 . ..12/25/2022 . | MBS PAYDOIN . 17,064 ..06/25/2047 .
030728-WQ-4 .. | AMSI 2004-R11 M1 . ..11/25/2022 .| MBS PAYDOIN .. .67,315 .. 11/25/2034 .
045440-AD-9 ...| ABSHE 2006-HE7 A4 ..12/25/2022 . | MBS PAYDOIN .. .51,709 ..11/25/2036 .
05946X-WF-6 .. | BAFC 2005-3 1A23 .... ..12/01/2022 . | MBS PAYDOIN ..9,769 |... ..06/25/2035 .
059490-AY-1 .. | BAFC 2006-2 2A17 . ..12/01/2022 .| MBS PAYDOIN .. 1,345 ... ..03/25/2036 .
05950F-AE-5 .. | BAFC 2006-4 A5 .... ..12/01/2022 .| MBS PAYDOIN ..07/25/2036 .
060516-BU-2 .. | BAFC 2004-2 3A1 ..12/01/2022 .| MBS PAYDOIN ..09/20/2034 .
12544A-AS-4 .| CWHL 2006-20 1A17 ..ooovvnnviiiiniiiieiiiiieees [ oo ..09/01/2022 . | MBS PAYDOIN ..02/25/2037 .
12544D-AX-7 .. | CWHL 2007-14 A22 .... ..12/01/2022 .| MBS PAYDOIN ..09/25/2037 .
12594X-AM-6 .. | CSMC 2017-HL1 A12 ... . ..12/01/2022 .| MBS PAYDOIN ... 121,704 .... 121,998 ..06/25/2047 .
126670-L0-9 .. | ClL 2005-14 M2 .....ccommmeieeeiniieeeeeeneees [ e ..12/25/2022 . | MBS PAYDOIN .. 521,008 L A17,132 ..04/25/2036 .
12667G-TS-2 .. | CWALT 2005-26CB A6 . ..12/01/2022 .| MBS PAYDOIN .. ..07/25/2035 .
16163Y-AE-4 .. | CHASE 2016-SH1 M4 ..12/01/2022 .| MBS PAYDOIN .. ..04/25/2045 .
170255-AN-3 .. | CWiHL 2007-1 A4 . ..12/01/2022 .| MBS PAYDOIN .. ..03/25/2037 .
173103-AD-4 .. | CMSI 2007-6 1A4 ...oommeeieeieiieeeeeeeeeeeeee [ e ..12/01/2022 . | MBS PAYDOIN ..07/25/2037 .
225458-5R-5 ...| CSFB 2005-9 2A1 ..evvvviiiiiiiinieiiiiineeeceinn [ s ..12/01/2022 . | MBS PAYDOIN .. 10/25/2035 .
232434-AE-0 ...| CWALT 2006-0C8 2A3 ... ..12/25/2022 . | MBS PAYDOIN ..11/25/2036 .
23243A-AB-2 ...| CWALT 2006-0A12 A1B ... ..12/20/2022 . | MBS PAYDOIN ..09/20/2046 .
251500-AA-5 .. | DBALT 2006-0A1 A1 ..12/25/2022 . | MBS PAYDOIN U ..02/25/2047 .
30711X-AF-1 .. | CAS 2014-C02 M2 .... ..12/09/2022 . .. (3,499)|... ..05/26/2024 .
32027N-VE-8 .. | FFML 2005-FFH3 M3 ... ..12/25/2022 . | MBS PAYDOIN .. .... 121,636 ..09/25/2035 .
33852H-BG-6 .. | FSMT 2021-8INV B3 ... ..12/01/2022 . | MBS PAYDOIN ...18,452 ..09/25/2051 .
362334-MH-4 ...| GSAA 2006-6 AF6 .. ..12/01/2022 .| MBS PAYDOIN .. 24,534 |.. ..03/25/2036 .
362341-ST-7 .. | GSAA 2005-12 AF5 . ..12/01/2022 . | MBS PAYDOIN ...23,460 |.. . R ..09/25/2035 .
36261M-AY-5 .. | GSMBS 2021-PJ1 B3 ... ..08/10/2022 .| VARIOUS .. 977,553 ...957 773 (235,254)|........ (235,254))... ..06/25/2051 .
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36262J-BJ-3 ...| GSMBS 2021-GR2 B3 ... ..12/01/2022 . | MBS PAYDOIN ... 20,133 |... ...20,133 .. 20,159 |.. ...(26)]... ..02/25/2052 .
39539L-AH-4 ...| GPMF 2007-AR2 2A1 ..12/25/2022 . | MBS PAYDOIN .. . 38,530 ..05/25/2037 .
40430H-EQ-7 .. |HASC 2006-NC1 1A . ..12/25/2022 . | MBS PAYDOIN .. . 39,030 .. 11/25/2035 .
41165A-AB-8 .. | HVMLT 2007-5 A1A . ..12/19/2022 .| MBS PAYDOIN .. . 65,269 ..09/19/2037 .
43789K-AB-8 .. | HOF 2022-1 A2 ..12/01/2022 . | MBS PAYDOIN ..07/25/2067 .
45254N-JI-8 ...| IMM 2004-6 2A ..12/01/2022 . | MBS PAYDOIN ..10/25/2034 .
45254N-KR-7 ...| INM 2004-8 2A1 ... ..12/25/2022 . | MBS PAYDOIN .. 10/25/2034 .
46652F-CA-6 .. | JPMMT 2020-4 B3 ..12/01/2022 . | MBS PAYDOIN .. 11/25/2050 .
525221-EE-3 ...|LXS 2005-8 2A4A ..12/01/2022 . | MBS PAYDOIN .. 12/25/2035 .
542514-DB-7 ...|LBMLT 2002-5 M1 .. ..12/25/2022 . | MBS PAYDOIN .. 11/25/2032 .
57643A-AA-8 .. | MASD 2006-2 A ..12/25/2022 . | MBS PAYDOIIN ..02/25/2036 .
61746\-A7-5 .. | MSDNC 2003-NC2 M1 ... ..12/25/2022 . | MBS PAYDOIN ..02/25/2033 .
61746N-YU-8 .. | MSDIC 2003-NC1 M1 ..12/25/2022 . | MBS PAYDOIN .. .. 11/25/2032 .
61748H-KA-8 .. | MSM 2005-4 3A1 . ..12/01/2022 .| MBS PAYDOIN .. ..08/25/2035 .
64828M-BK-2 .. |NRZT 2017-3A B3 ..12/01/2022 .| MBS PAYDOIN .. ..04/25/2057 .
65537K-AB-6 .. |NHELI 2007-1 2ATA ..ieeieeeieeeceeeeeeeeeeenee | e o 12/25/2022 . | MBS PAYDOIN ..02/25/2037 .
669884-AA-6 .. |NHEL 2006-1 A1A ..12/25/2022 . | MBS PAYDOIIN ..05/25/2036 .
69337B-AH-7 .. | PHHAM 2007-1 21A ... ..12/01/2022 .| MBS PAYDOIN ..02/25/2037 .
73316P-DS-6 .. |POPLR 2005-3 M1 ...cevvvnniiiiiiiiiiiiiinieieees [ e ..12/01/2022 . | MBS PAYDOIN ..07/25/2035 .
73316P-KJ-8 .. |POPLR 2006-B M1 .....ooieeeeieeeieeeeeieeeeeeeeen e o 12/25/2022 . | MBS PAYDOIN ..05/25/2036 .
74929C-0G-9 ...|RBSSP 2010-2 13A2 .eevvvenniiiiiiniiieiiiiiiees [ eeeees ..12/01/2022 . | MBS PAYDOIN . . ..04/26/2036 .
75115Y-AA-7 .. |RALI 2007-Q01 A1 .... ..12/25/2022 . | MBS PAYDOIN .. 33,383 |.. ..02/25/2047 .
75157D-AC-8 .. | RAMP 2007-RS2 A3 .... ..12/25/2022 . | MBS PAYDOIN .. 97,456 |.. ..05/25/2037 .
76112B-25-8 .. | RAMP 2006-RS2 A3B ..12/25/2022 . | MBS PAYDOIN .. 40,462 ..03/25/2036 .
762009-AR-9 .. |RFMSI 2007-S6 1A16 . ..12/01/2022 .| MBS PAYDOIN .. 28,508 ..06/25/2037 .
836120-AC-2 .. | SVHE 2007-NS1 A3 . ..12/25/2022 . | MBS PAYDOIN .. . 108,297 ..01/25/2037 .
86358E-RB-4 .. | SAIL 2005-2 M2 . ..12/25/2022 . | MBS PAYDOIN .. .33,542 ..03/25/2035 .
86358E-UN-4 .. | SAIL 2005-HET M2 . ..10/25/2022 .| MBS PAYDOIN .. . 240,328 ..07/25/2035 .
86359D-UL-9 ...|LXS 2005-5N 1A1 ..12/25/2022 . | MBS PAYDOIN .. 11/25/2035 .
86359D-VD-6 .. | SASC 2005-0PT1 A3 .eevreieeeeeeeiieeeeeeeneees [ s ..12/25/2022 . | MBS PAYDOIN .. 11/25/2035 .
88156Y-AA-0 .. | TMTS 2006-11 A1 ..12/25/2022 . | MBS PAYDOIN ..10/25/2037 .
89170V-AA-6 .. | TPMT 2022-1 AT ..o [ e ..12/01/2022 . | MBS PAYDOIN ..07/25/2062 .
92538U-AC-5 ...| VERUS 2022-3 A3 ...ovvvieiiiiiiiiiieeccniiieeees [ s ..12/01/2022 .| MBS PAYDOIN ..02/25/2067 .
92539A-AA-2 ...| VERUS 2022-6 A1 ..eeeeneeeeeieieeeeeeeeeeeeeennn | e ..12/01/2022 . | MBS PAYDOIN ..06/25/2067 .
94985F-AA-6 .. | WFALT 2007-PA2 1A1 . ..12/01/2022 . | MBS PAYDOIN s L1, N R ..06/25/2037 .
03759C-AX-8 .. | APID 2016-24A BRR ... ..02/09/2022 . |MUFG SECURITY AMERICAS |..eeeeereeeeevneenes founneeet...996,000 |.......... 1,000,000 |......... . 1,000,000 .. ..1,000,000 |.... .(4,000)|...........(4,000)|... ..10/20/2030 .
92328G-BB-1 .. | VENTR 2013-14A BRR ..02/09/2022 . | GOLDMAN SACHS & CO .. . 500,000 |.... (555).... (555) ... ..08/28/2029 .
12540@-AA-8 .. | CISTERRA SEHQ, LLC (SEMPRA ENERGY) . ..12/10/2022 .| VARIOUS ............. ..07/10/2040 .
17186#-AA-4 .. | CIMARRON CTR LLC (WALMART) ..12/01/2022 .| SINKING FUND PNT ... R ..08/01/2027 .
20048G-AA-4 .. | COMM 2019-521F A ............. ..10/19/2022 . . (47,500)(. ..06/15/2034 .
229646-AA-4 .. | EBR MEDICAL FACILITIES (OCHSNER CLINIC) .....[....... .. 12/16/2022 . ..08/15/2034 .
23306G-AE-7 .. | DBGS 2018-BI0D C .evvvnneeeeennnieeeeeeniieeeeens [ ..10/19/2022 . .... 696,104 ....688,120 ..05/15/2035 .
268316-AA-6 .. |EDF DANVERS 11 (KOHLS) ....eevvvvvvvvriniiiiiiinns [ eeeees .12/01/2022 .| SINKING FUND PNT . ... 121,015 .. 121,022 ..10/01/2027 .
68275C-AC-2 .. |FB 2005-1 A3 ... ..08/08/2022 .| MBS PAYDOIN .. 60,906 ..08/10/2035 .
78458M-AA-2 .. | SR 2022-IND A . ..03/156/2022 . | MBS PAYDOIN ...35,410 ..02/15/2039 .
78458M-AE-4 .. | SR 2022-IND C ..03/15/2022 .| MBS PAYDOIN ...35,410 ..02/15/2039 .
96928*-FG-7 .. | SEG US 95, LLC (WALGREENS) .. ..12/156/2022 .| SINKING FUND PNT . .. 81,960 ..09/15/2034 .
00868P-AA-3 .. | AHOLD LEASE SERIES 2001- .. ..11/22/2022 .| MBS PAYDOIN .. 148,293 ..(1,624)|... ..01/02/2025 .
14855J-AB-1 .. | CLAST 2016-1 A ..12/15/2022 .| MBS PAYDOIIN LT ..08/15/2041 .
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19421U-AA-2 .. | CASL 2019-A A1 .... ..12/25/2022 . | MBS PAYDOIN ...162,859 |... .. 152,859 .. 152,119 ...697 |... .. 1,838 [..12/28/2048 .
20267T-AB-8 .. | CBSLT 2016-A A2 ..12/25/2022 . | MBS PAYDOIN .. 42,472 ..05/25/2040 .
20267T-AC-6 .. | CBSLT 2016-A B . ..09/25/2022 . | MBS PAYDOIN .. .10,519 ..05/25/2040 .
25654#-AB-8 .. | DODGER TICKETS LLC . ..03/31/2022 .| MBS PAYDOIN .. . 43,69 ..03/31/2032 .
26208L-AC-2 .. |HONK 2018=1A A2 ..eevviiiiiiiiiiiiiiinieeeecvinnan | s .10/20/2022 . | MBS PAYDOIN ..04/20/2048 .
33830J-AA-3 .. | GUYS 2017-TA A2 ..oieeeeeieeeeeeee e e ..10/25/2022 . | MBS PAYDOIIN ..07/25/2047 .
38237T-AA-9 .. | GOOD 2022-3CS A ...vovvvvrnnniiiiiniieeeecrnnias [ eeeeees ..12/22/2022 . | MBS PAYDOIN ..07/20/2049 .
46617F-AC-8 .. |HENDR 2013-1A B oeeeeeeeeeeieee e eeeeeenn | e ..12/15/2022 . | MBS PAYDOIN ..04/15/2069 .
47760Q-AB-9 .. | JIMMY 2017-1A A211 oovvviiiiiiiiiiiiieeceiiies | s ..10/30/2022 . | MBS PAYDOIN ..07/30/2047 .
78443C-BH-6 .. | SLMA 2004-A A3 .... ..12/15/2022 .| MBS PAYDOIN .. .... 106,869 ..06/15/2033 .
82650T-AC-1 .. |SRFC 2022-2A C ...ovvvvvvniiiiiniineecccniieeees [ s ..12/20/2022 .| VARIOUS .. 362,808 ..06/20/2040 .
85234#-AB-1 .. | STADIUM FUNDING TRUST ..04/01/2022 .| MBS PAYDOIN ..04/01/2039 .
87342R-AC-8 .. |BELL 2016-1A A23 ....... ..11/25/2022 .| MBS PAYDOIN .. ..05/25/2046 .
94978#-DY-0 .. | WELLS FARGO BK EQUIP SER A-5J TDCC 06-A ..01/03/2022 .| MBS PAYDOIN .. ..06/29/2030 .
94978#-EA-1 .. | WELLS FARGO BK EQUIP SER A-5 TDCC 06-A . ..01/03/2022 .| MBS PAYDOIN .. ..01/27/2029 .
95058X-AP-3 .. |WIEN 2022-1A A21| ..12/15/2022 . | MBS PAYDOIN U ..03/15/2052 .
05553E-AA-7 .. | BFNS 2022-1A A ... ..10/05/2022 .| PIPER SANDLER & CO .... ... 250, .. 9,151 [eeeen (9,161)). ..07/10/2035 .
26245R-AA-8 .. | DRSLF 2018-58A A1 ..12/19/2022 . | MORGAN STANLEY & CO .500,000 |.. .494,375 .. . 495,713 (7,725)[. (7,725) ..07/17/2031 .
37952U-AE-3 ...| SEACO 2014-1A A2 . ..12/17/2022 .| VARIOUS ....... 101,113 |.. .100,064 |.. . 105,807 R ..07/17/2029 .
46593C-AA-7 .. | JFIN 2017-2A AR ..12/20/2022 .| MBS PAYDOIN . .. I ..09/20/2029 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 95 165,580 91,551,523 92,771,698 91,938,620 131 188 131,188 93 008 217 1,207,826 1,207,826 3,948,335 XXX
03078C-AH-7 .. |AMERILIFE 08/31/2022 . |SINKING FUND PMT . ...1,000,000 |.......... 1,000,000 ...980,000 . 986,230 |.. ..13,770 |... ... 13,770 |... ..1,000,000 |.... ... 73,851..03/18/2028 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,000,000 1,000,000 980,000 986,230 13,770 13,770 1,000,000 73,851 XXX
2509999997. Total - Bonds - Part 4 105,442,277 102,847,345 102,997,398 102,277,739 178,919 178,919 103,452,173 1,040,627 1,040,627 4,252,875 XXX
2509999998. Total - Bonds - Part 5 6,788,678 6,971,288 6,906,786 12,502 12,502 6,919,287 (130,610), (130,610), 95,852 XXX
2509999999. Total - Bonds 112,230,955 109,818,633 109,904, 184 102,277,739 191,421 191,421 110,371,460 910,017 910,017 4,348,727 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 112,230,955 XXX 109,904, 184 102,277,739 191,421 191,421 110,371,460 910,017 910,017 4,348,727 XXX
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437076-CT-7 .. [HOME DEPOT INC ....oeevvvvenneriiiiiinieeens [ eennnnn ..09/13/2022 .|RBC CAPITAL MARKETS .... ..11/16/2022 .| BARCLAYS CAPITAL ......... .......... 2,000,000 [....... 1,969,580 |....... 1,920,140 |... P PO (49,508)].......... (49,508)|........... 16,225 |...
44644M-AE-1 .. [HUNTINGTON NATIONAL BANK ..05/06/2022 .| BOFA SECURITIES INC .08/23/2022 .| RBC CAPITAL MARKETS .. ....750,000 |. . (5,205) .. (5,205)[. . 5,347 |...
80473L-AP-9 .. | TRWPK 2015-1A DRR ...... ..02/22/2022 .| BOFA SECURITIES INC .05/20/2022 . | VARIOUS . .1,000,300 |....... 1,000,000 |......... 1,000,000 |...cevvvrrrrrrrnnnn foenenennnnnns (300)|eeeevevenennniniins o (B00)|eeeeieiiiiiiiiiis e o e | 11,488 |...
986255-AU-1 .. [ YCLO 2014-1A ARR . ..09/23/2022 .| BOFA SECURITIES INC .12/19/2022 .| VARIOUS K ....711,984 |. . . .(1,267) .. (1,267)|. 13,459 |...
55284A-AA-6 .. [MF1 2021-FL7 A ... ..02/16/2022 .| BOFA SECURITIES INC .12/12/2022 .| JP MORGAN SECURITIES .... |. ....... 1,480,022 |. , ) . ...(67,266)|... .(67,266)|. 36,270 |...
92331E-AF-3 .. [VENTR 2017-29A AR ... ..09/21/2022 .| CITIGROUP GLOBAL ..12/02/2022 .| CITIGROUP GLOBAL ......... .......... 1,000,000 |.......... 985,000 , , P A (7,364)]........... (7,364)|........... 13,063 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,971,288 6,906,786 6,788,678 6,919,287 12,502 12,502 (130,610), (130,610) 95,852
2509999998. Total - Bonds 6,971,288 6,906,786 6,788,678 6,919,287 12,502 12,502 (130,610), (130,610), 95,852

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

6,906,786 6,788,678

6,919,287

12,502

(130,610)

12,350
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks XXX XXX
126214100 ........... [C P REAL ESTATE SERVICES CORP .....vovvoisoiesssssssssssssenssssssssesssnssssssnsessenssssansensans st ensenssnsesssnssssnes | | [...... 13-5405610 ....... [....... LT s v v A 9,432,596.000 [....cooovevereren. 100.0
1799999. Subtotal - Common Stock - Other Affiliates XXX XXX
1899999. Total Common Stocks XXX XXX

1999999 - Totals
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6
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 ................ o New York, NY o [ e o oo e 6,546,399 |..

... Pittsburgh, PA
... New York, NY ..
. Cleveland, OH

Chicago, IL

Federal Home Loan Bank of Pittsburg
JPMorgan Chase Bank ..................
KeyBank National Association
The Northern Trust Company

..................... 1,347,432 |..
0199998 Deposits in ... 3 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 39,469
0199999. Totals - Open Depositories XXX XXX 87,722 27,873,473
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX 87,722 27,873,473
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

27,873,473

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. 29,080,595 4, 12,223,833 7. 21,986,642 10. October. ....33,279,142
2. February...|.ccooonnenne 25,923,612 5. 29,546,170 8. 26,405,279 11.  November... ... 28,386,099
3. March 28,582,512 6. 29,395,690 9. September 27,916,343 12.  December 27,873,473

E27

.583,235 |..
7,626,344 |..
11,730,593 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AVERICAN TREASURY OBLIGATIONS .. JRUTY I 11/02/2022

31846V-80-7 ....... FIRST AVERICAN TREASURY OBLIG FUND ... [RSOT T 12/02/2022

4975H-29-6 ........ WELLS FARGO TREASURY ...t ettstetestetest et est st et et ettt e b0 0o 0o 40 e b0 e b4 e b et eb et et st en e st ene st ebe st ebesebensabenesbenesnenensenesnaes | srenrsnenns [sesseneanas 10/04/2022

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

381410-23-2 ....... [ GOLDMAN SACHS FINANGIAL SQUARE ...veoveoseeseseesmesessssssesssnssnsssmssnsssnssnssssssnsssnssnsssnssnssssssnsssesnssnssnsssssansssssesesssnssessenssssssesessssnsessssnsssssss | esersossens Jorseesneens 12/30/2022 vvivve |oeeiiiiisiei e 0.000 vveeeeinirines ceenineirareies foorseii e 26,402,435 |..oiveiiiiieiicsins 75,575 |ooveeiiiainiiiiisiiscniains 109,640
26,402,435 75,575 109,640

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

26,421,706

109,826

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

w
o




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington

West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

LIFE INSURANCE
LIFE INSURANCE

LIFE INSURANCE
LIFE INSURANCE

............... 206,675
105,750

............ 1,112,347
............... 562,572

192,332
100,821

............ 1,104,039
............... 533,894

Subtotal

11,488, 166

11,268,007

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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