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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ...t [ 530,282,000 |....coovemeeeiereiriiceieenns [ 530,282,000 |.....ccccevnee 507,083,493
2. Stocks (Schedule D):
2.1 Preferred stocks ... ..1,000,000 1,000,000 |... 1,000,000
2.2 Common stocks ...
3. Mortgage loans on real estate (Schedule B):
B0 I =1 1= o T P SO O PEROR RO
3.2 Other than first lIENS..........oouiiiiceeeee e e [ [ [
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 41T =T (o= O R RO PO OO
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvoveeieeeieieieeeieeeieieeenes [oeeseieseesesseeseeaeseneesieses [oeterieieiete et steenees eeseeeeseeseseseeseeseseeseeenees |oeetesesesseees e eae e nees
4.3 Properties held for sale (less $ ..o,
LT a LTy aT ol =T g Lo = O P A APPSO KPP
5. Cash($ .ooovvvvvnnn (364,203) , Schedule E - Part 1), cash equivalents
[ J 9,959,626 , Schedule E - Part 2) and short-term
investments ($ .o , Schedule DA) ......cccooveenienies oo 9,595,424 |..ooooes o 9,595,424 | 7,966,068
6. Contract loans (including $ premium notes) ...... 6,270,604 28708 | 6,245,896 |.......c........... 5,838,727
7. Derivatives (Schedule DB) ....
8. Other invested assets (Schedule BA) .. 15,887,361
9. Receivables fOr SECUNMLIES ...........ciiiiiiiiiieiiee e [ [ [ [
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) ...covovivevcveueeeieeiicieereiens oo 563,035,389 |....oovevieeee 24,708 ... 563,010,681 |................ 536,782,162
13. Title plantsless § ..o charged off (for Title insurers
14.  Investment income due and accrued .. 6,162,764 6,162,764 |.........ccocc.. 5,944,808
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|....................... 277,973 | 1,197 [ 276,776 | 242,407
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled PremMiUMS) ...........ccceueviieieeiieieeteeeeceee e [reeeeeeeeeeeeeenens 8,298,686 |......c.ooveeeeeeeeeeeeee e, 8,298,686 |.......ce....... 8,106,140
15.3 Accrued retrospective premiums ($
contracts subject to redetermination ($ ) -
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coiiiiiiiiiiiiieieeieeieeeee e [oae e s [oeseies e s [oeeie e
16.2 Funds held by or deposited with reinsured COMPANIES ............cccvvcuvrveins oremiimniiiiiiiiiicciiciis o [oeeieie e oo
16.3 Other amounts receivable under reiNSUranCe CONLTACES ..........ccoceeoveeeeee foeeeeeeeeeeeeeeeeeeeeeeees oeeeeeeeeeeeeeeeeeeeeeeeeeeeeees ooeeteeeeeeeeeeeeeeeeeteeeeeeennees oreeeeeeeeseeeeeeeeseeaens 4,066
17.  Amounts receivable relating to uninsured plans ............ccccevieiiiiiiiinicniens e [ [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-....c.cccceeeene 1,900,126 oo o 1,900,126 |..covoveee 1,240,391
18.2 Net deferred tax asset 22,097,754 | 15,041,143 [ 7,056,611 | 6,894,881
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and software
21.  Furniture and equipment, including health care delivery assets
(B e ) e [ 169,210 | 169,210 | oo e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiiiiies o
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeevreveeens oreieneieieeceee, 845 | e 845 | 3,121
24. Healthcare ($ coeoevererereeeeeeeeeenes ) and other amounts receivable ...... [....ccccccoeennne. 1,581,200 |...ocovvnes 1,549,450 |..oooovvees 31,759 [ 96,407
25. Aggregate write-ins for other than invested assets ... o o oo e
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cvveuiueueiririerereieseseeseie e e 603,523,956 |................. 16,785,708 |................ 586,738,248 |................ 559,314,383
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo o0 | ) ) SO USRS SO
28. Total (Lines 26 and 27) 603,523,956 16,785,708 586,738,248 559,314,383
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.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ ............. 208,556,114 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................cc.cooovinenne. MOACO RESEIVE) ......ocviiiiiiiiiinieii s [ 208,556, 114
2. Aggregate reserve for accident and health contracts (including $ ................. ...271,660,408 |...
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................cceceeone..... Modco Reserve) ... |.oooovoecenennn. 460, 127
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ......cccovviiiinininiiiienenenesesesesesesesesene oo
5. Policyholders’ dividends/refunds to members $ and coupons $ due
and unpaid (Exhibit 4, Line 10) .... e
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
IR discount; including $ ...283,349 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CaNCEIEA CONTACES .......... ..o i e e e oo eeeeeee e s eeeeeeeeeeeeeen oeeeeeee e e e e e eeeeeeeee e eeneneae
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........cccccceeeieirnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
e, and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ..534 agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COL. 7) ...ttt 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 2,956,209 2,491,671
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 510,017,945 488,371,179
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) . 510,017,945 488,371,179
29. Common capital stock . 2,000,000 2,000,000
30.  Preferred Capital SIOCK ............cooiiiiiiiiii ittt eae et e e eaenee [oeeseseeeeteee et ee et ee et eneeeens
31. Aggregate write-ins for other than special surplus funds
32, SUIPIUS NOTES .....oviic e bbb e R e R R bR E e bRt Re e n e st n et e s e e ettt eae et eae et eteeneaeees [oeeseseeeeteee et es et eeeeeneeeenes
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 shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) ........ 74,720,303 68,943,203
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 76,720,303 70,943,203
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 586,738,248 559,314,383
DETAILS OF WRITE-INS
2501.  Unclaimed funds 2,956,209 2,491,671
2502.
2503. ... ST TRUPPN
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 2,956,209 2,491,671
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 BANKERS CONSECO 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)
4. Amortization of Interest Maintenance Reserve (IMR, Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE 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 315,000
9. Total (Lines 1 to 8.3) 105,826,692 95,313,179
10. Death benefits 22,295,118 | 22,599,227
11.  Matured endowments (excluding guaranteed annual pure endowments) ...82,031 |.. ... 18,497
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 ...ecuviiuiieiiiiureiteeittesteesteesteeteesseassesssesseesseesbeeste e beanseanseaaseassesheesseesbeebeenbeenbeenseenseaseeeseesaeesbeesbeenbeenseenseensesnsesnns |obnentnenteenteen bt enteeneeneeene
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 21 966 354 14 895 451
20.  TOLaAIS (LINES 10 10 1) ..vviuiriiiiiiiieietetetetee sttt ettt ettt sttt s st e s bbb e s e st e se s e s e b et e b e s ese st s e s s e s e b esesere e ssss s eseseseseseessssnsesesdrsatetetenennneas 71,508,160 |..........c....... 59,662,156
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt bt e bbb h ettt h et b ettt ettt sttt eenen
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) 18, 384 615
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 1,611,714
25. Increase in loading on deferred and uncollected premiums (12,570)
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 98,677,059 86,708,177
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 7,149,633 ..o 8,605,002
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) 7,149,633 |................. 8,605,002
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 594,057 1,928,781
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.oviuiiiiiiiieietetieee ettt sttt s e es e sesesesn s s s s ettt 6,555,577 |.oovveririinee 6,676,221
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ s (excluding taxes of $  ....ccocucuerieaes (119,345) transferred to the IMR) 718,152
35. Netincome (Line 33 plus Line 34) 6,555,577
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 70,943,203
37. Netincome (Line 35) 6,555,577
38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax .(653,141)]...
41. Change in nonadmitted assets 826,589
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ....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 5,777,099 6,169,919
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 76,720,303 70,943,203
DETAILS OF WRITE-INS
08.301. Legal recoveries from settlements with third parties ....
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlECtEA NEt OF FEINSUIANCE .......ovoueueeeeeeeiicieeee e caeteeeee s s e e ee e e eseseseee e eaeseseeeseesesesesesesessansesesseesasassesesesesnnnns [erraricusureneas 78,783,559 |..ccovinne 70,080,282
2. Net investment income 25,201,609 |...ocveveeeee 24,088,844
3. Miscellaneous income 319,066 (4,066)
4. Total (LINES 1 tATOUGN 3) ....evvieieieiiieieietet ettt ettt ettt ettt ettt s e s e s et et et e s e s e sess et s s et e s e s et esssess s ss e s et esesesesnsn s ssasesetesesesnnnanas 104,304,234 94,165,060
5.  Benefit and 10SS related PAYMENTS ............c.ccuiiiiiiiiiecieteteeceee ettt et ettt et es e s st e st b et essss s st asesebesesesess s ssssesesesesesssnssans [oesesanasesesess 50,736,116 |...covovennee. 45,258,464
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........ooiiiiiiiiiiiiriiiiiceieeee e oo [
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccoovieveveueuiuicccietetee et fer e seeneeeees 26,856,728 |...cccveenne 27,081,064
L T 1Yo L= o S o= o I Co T o] 03] o] o [=Y £ Y PO RPN
9. Federal and foreign income taxes paid (recovered) net of $ .........ccccc..c.... (119,345) tax on capital gains (losses) ............... 1,134,446 1,317,679
10, TOtal (LINES 5 TNrOUGN ) .....vieieiiieetctcecee ettt ettt ettt s s s st s s et et e b e s e ss et s st e s et ebesesess s ssesesesesesesesn s ssasesesesesin 78,727,291 73,657,208
11.  Net cash from operations (Line 4 minus Line 10) 25,576,943 20,507,853
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
7200 T =TT o SO T SRR NERURTTRR 21,731,808 |......cocncc. 38,876,673
12.2 Stocks ... 2,250,000
2R (T4 (o= o =N (o= o T OO AT KOO
D Y= T (< OO AP T KOO
12.5 Other INVESTEA @SSEES ... .eiiueiieii ittt b ettt ettt e s et e et e eaeesh e e she e bt e bt e a bt eateembeemeeemeesseesaeesaeesbeenbeebeennafosstessbeesbesbssassnrsassaess [reseesnssses s s s sreesre e
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS ...............ccceeiieiieieeeeeeeeceee et e (260) ..o (3,228)
12.7 MiISCEIIANEOUS PrOCEEAS .......eiuiiieieitie ittt ettt ettt sttt s aeeshe e bt e e bt e bt e bt ea bt ea et ea et eae e oh e e eh e e eEe e bt em bt eabeembeemeeemnesbeesaeesbeesbeenbeans
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cvovveviueueuceiieeeeeie ettt ettt ettt essss s es s sesessss s s ssssens oeneneneseseseais 21,731,548 |.cooovoe. 41,123,445
13. Cost of investments acquired (long-term only):
TR0 T =TT o OSSR NERURTTRO 45,401,945 |....cocoveeeee 57,316,258
BT (o o1 (O AP OT KOO
IR 1Y (T4 (o= o =N (o= o T OO AT KOO
BT Y=Lt (OO AT KOO
13.5 OLNEI INVESTEA BSSELS ......cucueueeiaceeietrerereeeetetseseseseeseetesseseseseeetesseseseseeeteeseaeseeeeeeeeaeeeseseteseeeeaeses et esesssansesesesesasnnnsetesesnsansena]esesietsnnsnnarees 1,000,000 [..oovoverenenne 2,508,010
13.6 MiISCEIlAaNEOUS @PPIICALIONS ... ..oiuiiitiitieii ettt ettt ettt ea e e s aeeeh e e sbe e be e bt em bt eabeeaseemeesaeesbeesbeesbeenbeebeeneeennennne
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 46,401,945 59,824,268
14. Netincrease (decrease) in contract loans and premium notes 409,741 199,244
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieecieeteeeeeeee e (25,080,137) (18,900,067)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUrPIUS, [€SS trEASUNY STOCK ...........iiiiiiiitieitieie ettt sttt ettt st saeesseesbeesbeesbeebeennesneesnnens [sreenssnssesseeseesressreesnes [oeesreeste et
SR = ToT o lN Yo i {1 To ST RO PP PR NPT
16.4 Net deposits on deposit-type contracts and other insurance liabilities ..o 396,171 [oovoee, (49,203)
16.5 Dividends t0 STOCKNOIAETS .............cciiiiiiiiii i b s bbb b saesb e saesre s [seebe s b e s e s bbb ebs [seebesse e
16.6 Other cash Provided (PPIEA) ............ceuiviiiieirereiiiiiee ettt sttt sttt b b ss st s bt ss s bbb s s e s bbb s s nsesetanas 736,378 739,144
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceceerenne 1,132,549 689,942
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......ccccecevvvvvrererererresinnnnn. 1,629,355 2,297,721
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI .....vcviviiiiiiieietetetett ettt et sttt ettt s et stttk s s e se e e se s bt e s e s e s et se s e s e s s ebesesere e ssesesesesenenenssessssesenerc e seneenenenenis 7,966,068 |................... 5,668,342
19.2 End of year (Line 18 plus Line 19.1) 9,595,424 7,966,068
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.00071. Capitalized TNTEIEST ...oeieieieeeeeececee ettt ettt et s ettt s st es et esesesesesesn s ssssanesesesens [esesnssesssesasesesessssesssasane [oesesessesesssesesesesesnnnas 30




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... |..cccovieinins 78,586,962 |....ccovvevenns 50,507,338 |.ocevieiieiieiene 4,808 |..ocoevenne 16,930,256 11,144,560
2. Considerations for supplementary contracts with life contingencies ............... ... 393,178 |... XXX . ... 393,173 |... XXX.ovorrraan .
3. Netinvestment iNCOME ..........ccerveveirieerieeriee e ...25,910,956 |... ...5,886,634 |. , .3,163,255 |... 13,334,502 |.
4. Amortization of Interest Maintenance Reserve (IMR) 620,601 oo 163,539 o 90 e 88,399 | [ 368,57
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 ..............cccoooiiiiiiiiiiiiine s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........ccceevcueiriiiieriieeniie e
8.2 Charges and fees for deposit-type contracts ....
8.3 Aggregate write-ins for miscellaneous income . 315,000 315,000
9. Totals (Lines 110 8.3) ..c.evveveverreirieirieiireenne 105,826,692 56,557,511 3,837,798
10.  Death benefits FR 22,295,118 |.ceeviiinnne 22,274,904
11.  Matured endowments (excluding guaranteed annual pure endowments) . .82,031 |.
12, Annuity DeNEfits .....cooviiiiiieiiee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits ...........ccceceevviies oiiniiiiniiini s
15.  Surrender benefits and withdrawals for life CONtracts ............cceceeeeverieerieeriseiseeeens [erreerieeneeeas 6,183,568
16.  GTOUPD CONVEISIONS ...eeiieeaiuuieiiaaeaaueeeeaaeaaaneeeeaaeaaansseeaaeaaansseeeaeaaanssneeeeaasnssseeesamansseeaes |esossseeeesssiinseeeessnnnseeeens |oersiinseeeessnineeeeessnnnneeees
17.  Interest and adjustments on contract or deposit-type contract funds ,
18.  Payments on supplementary contracts with life CONtingencies ..............cccueevireiireiens foerieeniieeieeiens 80,795 |
19. Increase in aggregate reserves for life and accident and health contracts .. 21,966,354 ,513,257 20,267,379 (6,724,572)
20. Totals (LiNes 1010 19) ....oiuiiiiiiiiiiii e e 71,508,160 |....ccovennee 33,045,621 28,221,185 [ooveececiiecceens [ 10,310,779 |............... D00 O RN
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only) 6,372,965 |... ...4,307,763 |. 1,002,222 |... ..1,062,980 |.
22.  Commissions and expense allowances on reinsurance assumed ..............c.oovevveeeevens [oeeeieeeseseseseeenens 2,635 [, 2,622 |.
23. General insurance expenses and fraternal expenses....................... ...18,493,947 |... .13,427,713 |.
24. Insurance taxes, licenses and fees, excluding federal iNCOMe taxes ...........coceveeeveees |overereiiriereniens 2,349,142 e 2,263,369
25. Increase in loading on deferred and uncollected premiums v (49,790) [ (49,462)
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 ............cccccceeiiiiiiiiennnnn.
28.  Totals (LiNeS 20 10 27) ....ccueiiuiiiiiiiiiiicie e 98,677,059 52,997,625 (69,747 29,613,541 13,585,442 2,550, 197
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNE 28) .........ccerveuerieuerieieisieieieresieeseeresieenes |ooeesnesieeinns 7,149,633 |.cooveiiinne 3,559,886 |.....covvvvvereieieinne 78,413 | (9,088,458) ... [ 11,262,197 [ oo, 1,287,601 |.ooeeeeeeeeeee,
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) .......c..ccerieueririereserisieeseesienes [rereeeieeieieenenns 7,149,633 |.cooveiiinne 3,559,886 |.....covvvvvereieieinne 78,413 | (9,088,458) ... [ 11,262,197 [ oo, 1,287,601 |.ooeeeeeeeeeee,
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns 594,057 1,153,677 15,712 215,506 (1,049,773) 258,935
33. Net gain from operations after dividends to policyholders, refunds to members and
federal income taxes and before realized capital gains or (losses) (Line 31 minus
Line 32) 6,555,577 2,406,208 62,702 (9,253,964) 12,311,964 1,028,666
34. Policies/certificates in force end of year 99,118 90,575 1 1,172 7,370 XXX
DETAILS OF WRITE-INS
08.301. Legal recoveries from settlements with third parties ..o fes 315,000 [ouveeieeieeieeieeeeeieiiiees feeeee e eieens e eeees Joeeee e e eeeeeteesteeteeneees [oreerr e et e et e e e e e s e eeenes [oeeeeeee e eees feeer e e e 315,000 [ooeoveeeeiieeeeeeee e
08.302.
08.303.
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) 315,000 315,000
2701.
2702.
2703, e
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)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

Universal Life
With Secondary

9

Variable

10

Credit Life

1"

Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ................. .50,507,338 .41,300,690 |... .. 1,047 ... ..9,205,601 |...
2. Considerations for supplementary contracts with life contingencies .. XXXvvvvvvnnnnn XXX vvvvvvvewideeeeic et XXXt XXX b XXX e b XX XK
3. Netinvestment income 5,886,634 |... 4,983,458 |... .. 902,690 |...
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccoeverirenenens [roeeenenennnas 163,539 [ e 137,713 e | I S ISR U 25,826
5.  Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous iNCOME ............cccceeeeiiiiiieeeeen.
9. Totals (LiNes 110 8.3) ..ueiviiiiiiiiiiiiii i 56,557,511 46,421,861 1,534 10, 134,116
10, DEath DENETILS ....veviiiieieeeite et .22,274,904 .20,293,650 1,981,248
11.  Matured endowments (excluding guaranteed annual pure endowments) . ... 82,031 ... 82,031
12.  Annuity benefits XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX...
13.  Disability benefits and benefits under accident and health contracts ...
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group CONVEISIONS .......evvvvvvvvvvmrririiiiiissrinesennenennns
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies ...................
19. Increase in aggregate reserves for life and accident and health contracts ... 8,513,257 5,549,457 (24) 2,963,824
20.  Totals (LINeS 100 19) ..eeviuriiiiiiiiiiie it [oreeeenaeeea 33,045,621 |o.eeeeeeieeiieieeieens feeeiieiiee 27,696,492 |...ooiieiieiieiene (19) [ s e 5,349,148 oneeiiiiiiiiiiiees o e [ [
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 4,307,763 |... 2,488,601 |...
22. Commissions and expense allowances on reinsurance assumed .. . .
23, General iNSUFANCE EXPENSES .......eeuveereerreerseeiseesseesseesessesssesseesseesseessees 13,427,713 |... 1,661,834 |...
24.  Insurance taxes, licenses and fees, excluding federal income taxes 2,263,369 121,908
25. Increase in loading on deferred and uncollected premiums ... .(49,462)
26. Net transfers to or (from) Separate Accounts net of reinsurance. .
27.  Aggregate write-ins for deductions ................eeviiiiiiiiiiiiiiiii
28.  Totals (LINES 20 10 27) weveeueeiieieeieeieeieesiiesseesteesteeseesseennesneesneesseenaees 52,997,625 44,045,486 89 8,952,051
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ..........cccecueve frreenveeiinnns 3,559,886 |...eeveeieeieeieeiiens feerieiies 2,376,375 |oeeeeieeiene 1,445 [ s [, 1,182,066 [...vveeeeeeeieeiieeiees foernieriinieiiiiieiies e [ [
30. Dividends to policyholders and refunds to members ...........cccccccovviniennenn.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |cxsereereens 3,559,886 |.....ooooveieeiiiiiiiis [ 2,376,375 |.oeieeieienns 1,445 | e o 1,182,086 ... [ [ [ [
32.  Federal income taxes incurred (excluding tax on capital gains) .................. 1,153,677 915,675 291 237,712
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 2,406,208 1,460,700 1,155 944,354
34.  Policies/certificates in force end of year 90,575 82,043 8,532
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...............
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

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

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (@) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............ccccceeeriinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ..........cccccveeiiiiiiiiiiiiiice e R O O R RO RO U RO UUU U RO OO PPUUP RO TROUPUPRRPPRRRI
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 1t08.3) .... 8,666 2,545 6,122
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 conversions
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts .
20. Totals (LiNes 1010 19) ..o [ (89,426) [0 9,085 | (78,511) e [ [ et [erreee s [ ees
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) .
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 MINUS LiNE 28) .........c.ccecveuiiieriiierierieiiereeseereeeeseeseeseee e ese e ese e [oeeeeseesenseeeeeneenee 18,413 | (6,423) [ccoveeeeieieee 84,836 |[oooveeeeeiieiieeeeieie e e e [ e
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 MinuS LiNe 30) ........ccccveviereeieieieeereeneeeeseereeseeeeseesesseeseens feeeseeseeneeeeeeeeeees 18,413 [l (6,423) [ccoveeeiieeiee 84,836 [oooveeeeeiieieeeeeieie e e s e e
32. Federal income taxes incurred (excluding tax on capital gains) .. . 15,712 (1,349) 17,060
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) 62,702 (5,074) 67,776
34. Policies/certificates in force end of year 1 1
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........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.

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

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual annuity contracts .16,930,256 ...16,930,256
2. Considerations for supplementary contracts with life contingencies ....
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ..
7. Reserve adjustments 0N reiNSUrANCE CEABM .........uuiiiiiiiiiiiiie ettt e et e e e e e e e e s e b e et e e e e e abbn e e e e e anneneeeeaas
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). 20,575,083 20,119,989 449,840 5,255
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 ....oeeeiiiuiiiieeeiaiiieeeesesiineeeeeesianeees
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 .... 20,267,379 19,787,165
20. Totals (Lines 10 to 19) .. 28,221,185 .. 27,738,432
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) 29,613,541 29,130,058 484,040 (556)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (9,038,458)....ccccevennnee (9,010,089 ... eeeeeeeeeeeeeeee oo oo ees o (34,200) e 5,811
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) .................. (9,038,458)....ccecuvennne (9,010,089 ... eeeeeeeeeeeeeeee oo eeeeee. oo ees o (34,200) v 5,811
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 215,506 221,215 (6,878) 1,169
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) (9,253,964) (9,231,284) (27,322) 4,642
34. Policies/certificates in force end of year 1,172 1,151 12 9
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........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 BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUANCE CEAEBM ........c.uuuiiiiiiiiiiiie ettt e ettt e e ettt e e e e bt et e e e e e bbbt e e e e e e bbet e e e e e aabbee e e e e eanbbnneeeeeasrnnees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNES .........c.. [oueeiiiiiiiiiiii s e e i i | |
8.2 Charges and fees for deposit-type CONMTACES .........c..iiiiiiiiiiiiii e e e s be e sbeessaeesbeeesins |senseeenteeesisesessseeensneesseees [onseeesusesenseeseseeesseeeenseeees [sreeessesessseseseeessesessneeens [oreeeisneensesensseseseeesseeens [oeeenueeeetee e st e s e e e e e e [eeeeare e e et enes [eere e
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3) .
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUp CONVEISIONS .....eeeiiiuiiiieeeiaiiiieeeseeiineeeeeesiieeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONtINGENCIES .........cccuiiiiiiiiiiiiiii g g [ e [ e [
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (LINES 1010 19) .iiiiiiiiiiiiiiiiiieee ettt e e e ssireeee e s snneeeeesssnnneeeesssnnneeeessnnnneeeeeeee R . B BN | N N . BN BN ...
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .......... | N NG . ... BN....| - .- B U BN -
22. Commissions and expense allowances on reinsurance assumed ...........cccceeeererriveeeernnsiineeeeeensieeneeesessveeeeeeee R ... NGRS . WA ... |....... BN BN N ... B ...
23.  General iNSUranCe EXPENSES ........cccuuurreeeiriirrreeraniirreeesessieneeessassseseeesssssssneeesssssnneeessensnneeesssnssnneeessnsneneeeeeee R ... NN ... NG .. NN ... ...
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions .....
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ..
30. Dividends to policyholders and refunds to members .
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ............................................................................................................................................................................................................................................................
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......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
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE ........ueiiiiiiiiiieeiie ettt e e e e sneeenne [oesreesseessiteessnessseessinees |oeireeesineseseeese e s sresesnees [orteee s e e s e sree e e e e e e e e e s e e e [sree e s e e e e s e e [sree e [ree e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts ...11,144,560 |... ... 2,656,955 |. . 1,925,802 |.
2. Considerations for supplementary contracts with life contingencies .. . .
3. Netinvestment income ...13,334,502 |... ...13,235,523 |.
4. Amortization of Interest Maintenance Reserve (IMR) . 368,572 |... 365,975 |.
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 ............ccooeiiiiiiiiiiiiiiiiiiiiiiicees e [ e e e [ L [ L L L [

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts 17,033,082
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 . e S AP
18.  Payments on supplementary contracts with life contingencies XXX IR . L XXX e | e |- . . . JUT IO e . - . N . .
19. Increase in aggregate reserves for life and accident and health contracts ... (6,724,572) (91,725), (6,672,784), 39,937
20.  Totals (LiNeS 1010 19) ...ouiiiiiiiiiiiieciee e | 10,310,779 [ e [ 1,951,837 [ [ frieiiiiies e e [ e [ 8,620,392 |.............. (261,249)
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 13,585,442 2,512,943 11,082,746 (10,247),
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) ..

24,847,633 2,710,575 21,527,301 609,757

XXX L XXX... L XXX.. L XXX... XXX XXX XXX XXX .. XXX... e XXX
XXX L XXX . XXX.
L XXX... .| L XXX... .| . XXX.
.2,043,362 |. 15,290,926 |. ..(301,206)

... 1,062,980 |...

1,563,080 |
24,633 |

431,065 | ..
20547 |

2,144,538 ..
67,139

11,262,191 | o o 197,633 | oo e [ [ [ o Lo 10,444,554 |............... 620,004

11,262,191 | o o, 197,633 | oo o [ e [ o Lo 10,444,554 |............... 620,004

32. Federal income taxes incurred (excluding tax on capital gains) (1,049,773) 39,744 (1,214,199) 124,682
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or
(losses) (Line 31 minus Line 32) 12,311,964 157,889 11,658,753 495,322
34.  Policies/certificates in force end of year 7,370 1,480 4,874 1,016
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.

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

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and Which COIUMNS 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 BANKERS CONSECO LIFE INSURANCE COMPANY

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

9 10 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 ..... .123,538,294 |.... .105,944,374 |....

2. Tabular net premiums or considerations ..... 26,148,203

3. Present value of disability claims incurred ...........ccccoovoninininines oo

4. Tabular iNErest .......ccoveuriieieiiceseeseiscesee s | 5,592,828

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 (Lines1t07) ... R R 155,279,325 | o 130,914,525 |.....coceeve. 1,349 [ [ [ 24,363,451

9. Tabular cost ..........cccoeceeiennne ... 14,790,087 |... e, 11,838,076 ... 2,951,195 |...
10. Reserves released by death ............cccocoooveveieieieieicciceieeieens oo 5,900,911 |ooiiiiiicis oo 5,710,022 |....coioiiiiriiniies oo o o 190,890
11.  Reserves released by other terminations (Net) .........cccceovvveeeees foeveeeene 2,536,777 |oeeececenninces | 1,872,597 |..ooeiiiiiiees o e [ 664,180 [ovoeeeeiiiiiiceee [ [ oo [
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) ......ccoeveveiriieiiereieiieeieieieeesieinas 23,221,775 19,420,694 816 3,806,265
15.  Reserve December 31 of current year 132,051,550 111,493,831 533 20,557,186
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year .............c.cccoevevues |oereeeenes 95,570,794 |...ooeieieicens e 80,808,578 |...ceeeeeerririiiies e oo [ 14,762,216 [..oveeiccceees [ [ oo o
17. Amount Available for Policy Loans Based upon Line 16 CSV 88,304,456 74,973,862 13,330,594

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 BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

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)

Reserve December 31 of prior year 113,655
Tabular net premiums or considerations ... 4,234 .
Present value of disability claims incurred ............ccoooiiiiiiiiiiieeseeseeeeees oo ..
Tabular interest
Tabular less actual reserve released
Increase in reserve on account of change in valuation basis

Other increases (net)

© NN~

Totals (Lines 1to 7) ..
Tabular cost ..................

10. Reserves released by death .....

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

©

contingencies
13. Net transfers to or (from) Separate Accounts
14.  Total Deductions (LINES 910 13) ...c.ecvvvveecieieececieeeeeeeee et 19,376 13,686 5,690
15. Reserve December 31 of current year 23,945 21,582 2,363
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YT ...........c.cevveveveveuerereeeeeeeeeieieieas [erereseeeeeeeeeneens 19,259 | B IR T O S U R [OOSR ISR KOO RRRRRRRRNY
17.  Amount Available for Policy Loans Based upon Line 16 CSV 17,833 17,833

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and inCluded 0N ... page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Deferred

Total

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

17

Amount Available for Policy Loans Based upon Line 16 CSV

1. RESEIVE DECEMDET 31 OF PHOI YEAT .......ouviviviiieectetetiee ettt ettt s et es e st s s et et s b s e s st s s s et b s e s se s s s s nsnsens |oeseseiesennnnens 56,213,239 |..cooviinn 55,219,207 [ [ [ [ 994,039
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
4. TADUIAE INEEIEST . ...cueeieieveteece ettt ettt s e ettt et e s s e e s s s st et e s e s eae s s st et esesesssess s es st etesesessas st sesesesesessan s s s sesesesens [oeeeseneneeneaenen 1,245,084 |......ccocennee 1,192,104
5. Tabular 1€SS aCtUal FESEIVE FEIEASEA ............c.oceciveeieeeeeceieieeeee et teteaee ettt e s s s e e e et et et esesessasas s eses et esesessssasasssesesesesessssasasssesaseseas [erssseeneeseneeenenees 16,303 [
6. Increase in reserve on account of change in Valuation DASIS ...........cccoiiiiiiiiiiie e re s [eesieesie et oo
7. Otherincreases (Net) .......cccoovvereeeeeeeenenerersieieeeeeeesenens . 10,022,024 10,000,000
8. TOAIS (LINES 110 7) w.vviuieieiieeeeeteecece ettt sttt ettt a et s st e s e st s e s s et e s e s e s e s esesese s esesesesesesessss s et et esesesesesnssssasesesesesessansassnans [oereseseseseananas 84,599,346 |.....ccoc....... 83,002,057
LS T 1= o TU =T oo T SO AP RPN
10. Reserves released by death ..., XXX
11.  Reserves released by other termMINAtONS (ML) ...........c.vueviueiieeiieeiiee ettt ess et ess et sse st s et sseses st essssessesensesenans . 7,995,691
12.  Annuity, supplementary contract and disability payments involving life contingenCies ............cccvoviiiiiiiiiiininiiiinnessesesenes e 128,087 |
13. Net transfers to or (from) Separate Accounts .
14, Total DedUCHONS (LINES 90 13) ...viiuiuiieieiieiiiieteieieteieiete ettt s st e s bbbt es s s st s e s s bt s ns e st s s e s s s st s s snsesess s 8,118,728 7,995,691 123,037
15.  Reserve December 31 of current year 76,480,618 75,006,366 1,474,252
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAL ..........ccccvevieieieeeeieiieiseteteieieeeesae st sstssese sttt sssese st sssssesesesesssnsssesessssssssnsesesesns |rescsesesennsnens 58,490,216 |........ccoe.... 58,490,216 .....vueeiecirieirieirieee [ [t et et

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Total

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

® N O WN =

©

10.
11.
12.
13.
14.
15.

Involving Life or Disability Contingencies (Reserves)

(Net of Reinsurance Ceded)

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

17.

16.

Cash Surrender Value and Policy Loans
CSV Ending balance DECemMDBET 31, CUIMTENT YEAI .........coiuiiiiiiiiiiieie ettt sttt ettt e e et seeeheeebeesb e e st e e sbe et e e bt enseensesneeeneas
Amount Available for Policy Loans Based upon Line 16 CSV

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds 2,653
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common StOCKS (UNAFIIATEA) .....c..eeieieiieii ettt b ettt s ab e st et e sb e e sbeesbeenbeebeenteennesnnennnes |eneas
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans 464,469
6 Cash, cash equivalents and short-term investments .| (e) 91,722 |...
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ....394,354
17. Net investment income (Line 10 minus Line 16) 25,910,956
DETAILS OF WRITE-INS
0901. Miscellaneous investment income .. .(183) ..(183)
0002, et a oo ae e R e e R e eae e R e e aeeaeeaeeRe e Rt eaeeae e Rt e ReeaeeReeRe e Rt eaeeaeeaeeaeeReeaeeaeeaeeaeeseeae et eaeeaeeaeeaeeaeeaeeeeeeeene [eeeeee e e e e e e e e e e e e ea
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

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

(9) Includes $

392,577 amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

..... 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.

(h) Includes $

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

152,812 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

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

(i) Includes$  ......cooviiiii 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) .. .(980,170)|...
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)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

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
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
Line 13.4 - Line 14
Collected during year:

16.1 Direct 53,275,221 43,172,365 ..o 71,960 o [ 292 [ [ [ e 10,090, 604

16.2 Reinsurance assumed . 130,103 |... .. 124,498 |.. ... 526 |.

16.3 Reinsurance ceded . .129,814 |... 129,814 e e [ [ [ [ [eee e
53,275,510 43,167,050 RV 10,091,130

Line 15 + Line 16.4 .....ocviiiiiiiiiieeeeeesesese e e 68,297,320 58,355,588 R I 9,922,560

Prior year (uncollected + deferred and accrued - advance) .|.............. 14,781,493 14,945, 714 | e e 2,808 | e e [ (166,625)

Renewal premiums and considerations:

19.1 DIFECE .o 53,530,247 oo [ 43,429,353 |..coeiine 11,960 [+ e 292 e [ [ [ 10,088,641

19.2 Reinsurance assumed ...........cccceeevvreenveneeneeneeneesneec o 118,394 [ [ T10,334 [ e e BTB [ e e e ... b4d

19.3 Reinsurance ceded ..........ccccoooeiieieenienieieeeeeeseeses [ 129,814 129,814

19.4 Net (Line 17 - Line 18) 53,515,827 43,409,874 11,960 4,808 10,089, 185

TOTAL
Total premiums and annuity considerations:
20.1 Direct 78,601,832 50,527,268 |..............

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

.2,304,863

7,541,452

.7,541,002

.9,781,007 |...
................ 2,283,746

7,497,711

17,573,875

444,020
15,303, 346

15,700,370

..... 725,556 | .

15,021,810

304,863 [
64858 |
240,005 |

46,996 |...

e 473,768 .

361,628
15,300,678

15,618,117

307 .

15,188,538

e 1,043,898

B 1,043,898
1.015.09 |

I 1,055,375

(40,276)

e 1,055,375

(168,570),

(28,799).

250,893 |

130,264
78,586,962

. 115,394 |...

.. 110,334 |..
130,264
50,507,338

16,930,256

16,930, 256

11,144,016

544 |.

11,144,560
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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 BANKERS CONSECO 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 less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed
25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

(2,635) (2,622 (7) (%)

2,635 2,622 7 5
.................. (2,835)] v [ (2,622) s [ s (7)o i oo [ (9) | i
............. 4,526,590

............. 1,081,310
................ 765,064

Totals (to agree with Page 6, Line 21)

6,372,965

4,307,763

1,002,222

1,062,980




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

Insurance

1

Life

Accident and Health

4

2 3
Cost Containment

All Other

All Other Lines of
Business

Investment

Fraternal

Total

2.

3.31 Other employee welfare
3.32 Other agent welfare

Salaries and wages ...

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

PlaNS oo

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
ACUAMIES ...vvviiiiiiiiiiiiii s
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone ......
Printing and stationery ........cccccoooveeeiiiiiinennns
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
(311 TSP
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere

5,345

9.3 Aggregate write-ins for expenses .. 2,534,745 504,877 3,404,925
10.  General expenses inCUIred ..........c.ocooveenneneene [, 13,799,212 | [ 2,144,538 . |@) ....18,886,859
11.  General expenses unpaid Dec. 31, prior year .... ... 105,922 .. 14,865 |.. ...917,762
12.  General expenses unpaid Dec. 31, current year ... 875,053
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv; s
(o184 (=T 1 == T Y
15.  General expenses paid during year (Lines 10+11-
12-13+14) 2,147,556 2,560,197 392,912 18,929,568
DETAILS OF WRITE-INS
09.301. Investment advisory fees to affiliate .... .328,365 .365,293 |...
09.302. Data processing and other consulting fees . .. 176,512 .10 ...
09.303. .o
09.398. Summary of remaining write-ins for Line 9.3 from
L3 =T TN o= T T O e
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 2,534,745 504,877 365,303 3,404,925
(a) Includes managementfeesof § ... to affiliates and $  .eeeeriiiiiiiie 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 ...
2. State insurance department licenses and fees
3. State taxes on premiums ...........ccceeeiiinnnn
4.  Other state taxes, including $
for employee benefits ...........ccooeiiiiiiiii 1,508,529 |.... .. 1,508,966
5. U.S. Social Security taxes . 289,408 |.... 333,168
6.  All other taxes ........ccceerueennn 5,114 6,607
7. Taxes, licenses and fees incurred ... .. 2,282,003 |. 2,350,584
8. Taxes, licenses and fees unpaid Dec. 31, prior year . (269,442)|.... ...(281,186)
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 12,122 12,479
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 2,000,438 1,441 2,056,919
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 BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

5
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.

1958 €SO 3.00% CRWM
1958 €SO 3.00% NJ Mod
1958 €SO 3.00% NLP ...
1958 €SO 3.50% CRWM
1958 CSO 4.50% NLP

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

2017 CSO VM-20 3.25% NPR
Anticipated Mortality > 2017 CSO VM-20 3.00%
NPR

................... 1,189,881

..... 2,043 |...

................... 1,189,881

0199997.

Totals (Gross)

131,312,304

131,288,360

0199998.

Reinsurance ceded

75,632

75,632

0199999.

Life Insurance: Totals (Net)

131,236,672

131,212,728

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.

2000A 5.50% Deferred 2000
2000A 5.25% Deferred 2001-2002
2000A 4.75% Deferred 2003, 2007-2008 ...
2000A 5.00% Deferred 2009
2000A 4.50% Deferred 2010 ...
2000A 4.25% Deferred 2011
2000A 3.75% Deferred 2012-2013
2000A 4.00% Deferred 2014
20121AR 3.75% Deferred 2015-2016, 2019 ..
20121AR 3.50% Deferred 2017-2018
20121AR 3.25% Deferred 2020, 2022
20121AR 3.00% Deferred 2021
1983a 8.75% Immediate 1990-1991
Deposit Admin. Funds at Various Rates 1982 ...

0299997.

Totals (Gross)

60 310 374

60 310 374

0299998.

Reinsurance ceded

0299999.

Annuities: Totals (Net)

60,310,374

60,310,374

0300001.
0300002.
0300003.
0300004.
0300005.

2000A 4.5%
2000 |AM 4.5%

2012 |AR 3.75%
2012 1AR VM-22 Non-Jumbo 3.50%-3.99% 2018
2012 1AR VM-22 Non-Jumbo 4.00%-4.49% 2022 ....

0399997.

Totals (Gross)

1,170,244

1,170,244

0399998.

Reinsurance ceded

0399999.

SCWLC: Totals (Net)

1,170,244

1,170,244

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

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

0499997.

Totals (Gross)

741,760

741,760

0499998.

Reinsurance ceded

0499999.

Accidental Death Benefits: Totals (Net)

741,760

741,760

0500001.
0500002.
0500003.
0500004.
0500005.

0500006.

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

1952 Disability with 2017 CSO 3.50%
1952 Disability with 2017 CSO VM-20 3.25% NPR

0599997.

Totals (Gross)

0599998.

Reinsurance ceded

0599999.

Disability-Active Lives: Totals (Net)

0699998.

Reinsurance ceded

0699999.

Disability-Disabled Lives: Totals (Net)

0700001.

0700002.

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

15,000,000

15,000,000

0799997.

Totals (Gross)

15,094,878

15,094,878

0799998.

Reinsurance ceded

225

225

0799999.

Miscellaneous Reserves: Totals (Net)

15,094,653

15,094,653

9999999.

Totals (Net) - Page 3, Line 1

208,556, 114

208,532, 168

23,945

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

a mortality risk are Life Insurance $

; Annuities $

; Supplementary Contracts with Life Contingencies $

Accidental Death Benefits $

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

12

; Disability - Disabled Lives $



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating ContractS?..............couiiiiiiiiiiiee 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 ©.vvitieieee ettt ettt ettt ettt s e s e et e s et et e s e s e se s ee e s et et et et e se st s e s e s e s et e s es s e e s et e sttt snen s s s enne
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceieiiiiiiiini e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

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

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

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

Attach statement of methods employed in their valuation.

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

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccooeeiiiiiiiiiiiie 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: ...............ccccoiiiiiiiiiii
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo USROS
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: ..ottt saeenes $
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 BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

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

1" 12 13

ACTIVE LIFE RESERVE
Unearned premium FESEIVES ...........cceeveueeveueeereeeseeeseesaeesseseenans feeerennes 1,017,504 oo e o 137,445 .o [ i [ [ [ [ [ 847,743
Additional contract reServes (b) ............cccevreeenrrneeeennneees oo 204,113,558 |- [ o AT4,524 ..o o o e [ [ [ [ 203,389,387
Additional actuarial reserves-Asset/Liability analysis ...................... [-coce... 19,499,997 ..o e s [ e [ o [ [ [ [ 19,499,997
Reserve for future contingent benefits ............ccocoviviiinininiincns i, .. . .
Reserve for rate credits .................... w [
Aggregate write-ins for reserves .. .
Totals (Gross) .....cocoveveeverevrrnnnne. o 224,631,059 [...vovveeeceeeiees feeeecicceeeees o 611,969 [.ovovoviecceeieies oo o
Reinsurance ceded ...
Totals (Net) 224,631,059 611,969 223,737,127 281,963
CLAIM RESERVE
10. Present value of amounts not yet due on claims ............cccceeeveeeees [ 47,029,349 | i e oereenirerenisseeiene [oeeenensersiesieee [oerereseenenenessnee [oeeeeeeene s [ [ [ [ 47,029,349 |
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ............ccoccoviiiiiinnnennes
13. Aggregate write-ins for reserves ......
14. Totals (Gross) .....cccccevvrveeruennnn.
15, REINSUraNCe CEAERM .........ceiiiiriiiiiiiieiieieeie et see e [eie s [eesiiniinienieiies [ siees s niniieiees foeriiesiniisiieiees e siisiees [oreirsin i ieen oeeie s e e [erer s [reer e [
16. Totals (Net) 47,029,349 47,029,349
17.  TOTAL (Net) 271,660,408 611,969 270,766,476 281,963
18. TABULAR FUND INTEREST 10,385,516 18,669 10,358,787 8,060
DETAILS OF WRITE-INS
080T, et e st r e e e r e e s bn e e s tneeenneesnnnnens [ereereneennrneensnnesnnne |oenneenreeenneessnneesne |
08002, et e e e e e s beeesnneeeneesenneens [ereesennensrneesennensnee |oenneenreeesneensnneesne |
(0510 1 T ST RO T RO AT AT ST R ROl KO TP AT UTRY AP TOTTOT PR OPRTTRURITY TP OTRTOPRTUURPTOREY NOURPTRTRPOTRPTRRPIN
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |oocooooioiiiiis oo e e e e o
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.ooooooeiiiiiis i o e e e
1399. 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. ..........coooiiiii s
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.

.......................................................................................................... 223,737,127 |............. 281,963

© ®NODOA N~
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning Of the YEar DEFOrE FBINSUIANCE .............ccvoioieiiieieececeieeeee ettt ettt ettt e st seaes s es et et et esesesessas s st et esesesessssssesssasesesesnsnans [eeteesenserereaeannnas 83,955 |...viiiricierteenes [ [ 63,955 | [
2. DEpPOSIts rECEIVEA QUIMNG thE YEAT ........cucviviiieieeteteiicect ettt ettt ettt ettt ss s es et s s s s s st s s s et e st s s e s s e s st b e s e s b e st s b se s e s et st e s esns et et ssnsnsesesessssnsnsesenes |oricsesssssanaricaenns 438,855 ... [ e 438,855 | e
3. Investment earnings credited to the account
4. OhEr NEE CHANGE IN TESEIVES .......ououivivviiiectcteteieeeeseeae st et ee s sttt ss s s st st e s s e s e st e s s s s s st e s s e s et s s es e s st s s s e s et e s s s e ns e s st et essns e s et es s s snsesesesassnsnsesesesannns |oesseciesseseanaricainns (9,908) |-..ceeeeeeeeeeeeirieirineneeee feerieirrineee e [ (9,908) ..o e
LT o= ToT =T Lo o { T=Y o g Fo T To e T T T o] Y= O O O O O KON
[ U =Y Lo Lo et g =T T OO OO OO RO OO RO RO RO
7. Net surrender or withdrawal payments
F T O (g T=Y T (=T B (=T o Co R o T o g ) IS T=T 0T T= (=N Aot oL L OO OO OO OO RO RO RO
9. Balance at the end of current year before reinsurance (LINES 14+2+3+4-5-8-T-8) () .......cocveveveueurueieieieieieseteseseeesese e sesesesesssesess st sesesesssesesssssesesesessnnanes |oeetetessesssaereiees 460,127 [ o | 460,127 [ [
10. Reinsurance balance at the beginNINg Of the YEAT .........cc.oi ettt et e e et et e et et e s b e s ae st e st e st e ste st e stestesneane [oeeseeseeseeseeseeseeseeeeseesnese [oeeseeseeseeseeseeseesesseeseeseess [oeeseeseeseeseeseeseeseeseeseeseess [oeeseeseeseeseeseeseesesseeseeseese [oeeseeseeseeseeseeseeseeseeseesnens [oeeseeseeseeseeseeseese e aene
11.  Net change in reinsurance assumed
R (=1 e e gL TR T I =T g oW =T g Tor o= L= O S O OO SOOI RO RN
13.  Reinsurance balance at the end Of the YEar (LINES 1O+ TT=T2) ... ittt ettt et he e s he e s bt et e e bt e a et eabeaaseeaeesheeebeeabeebeebeenseansesnsesnnesnees [sreensnsisesisnasnaenaienseenses [seesseesseesseanseaiaesisssenaens [oesieesesseessessseensesnsnsiness [oensesisnasesiessessenssessseess [oereessessseesseessnsnsesnnssnenas |oosesnsesesaesasessseessesnsennns
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 460,127 460,127

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiieieeee e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooiiirininiieneeeeees B
Reported as Dividend Accumulations or Refunds (captured in column 5) .........cccccooeiiiiiiniennne B
Reported as Premium or Other Deposit Funds (captured in column 6) ...........cccccvvviiiiniinnnnnnns B

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 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

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 [ [

In course of settlement:

2.1 Resisted ...........cccceeenne 2.11Direct .....cooviiiiin
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net ..o

2.2 0ther ....ccooveviiiieiee, 2.21 Direct ...ooceeveeieeeeeen
2.22 Reinsurance assumed ...
2.23 Reinsurance Ceded ........|cveerreeinrieniieiniiens feeeiiiiiiiiiiiciiiciiiee o [ [ enres [ereeere e enne e s esrrenn [eesrre s e e e e e ssrees [reeeeree e e e e s e snee ereeseneesrreesnresnree s [eeerne e s e
b3 Z N = I SSR 1,117,393 [ () R 898,320 | (D) werverrerrierrriiene [ (<) [ (B) v e (<) P (<) () R 219,073

3. Incurred but unreported:

3.1 DIrECE v e 3,838,094
3.2 Reinsurance assumed .....[......cccooeeinnne 8,138
3.3 Reinsurance ceded ..........| oo e fei i [ e [ [ e [ [
BA4ANet oo e 3,846,231 | (o) 1,815,082 | (b) wovvvvevene 7,703 [ [(c) JR [(c) JES T3 | [(c) JE [(c) JR (o) 2,022,734

TOTALS ... 4.1 DIrECE ..cveveveieeieeeeeeee e 4,958,750 |.eceeeeeeeeieeeirininrniees [rereeeeininens 2,709,990 |....ooovveerernne 7,703 [oeeeeeeeceeeeees [ o B | e [ o 2,241,052
4.2 Reinsurance assumed .....|....cccoceinnine 19,874 v [, 18,412 [ [ o [ T0B |eeeeeeeeeeieeirieieree [ [ o 756
4.3 Reinsurance Ceded ..........fooiiiinieiiiiiiiiiiiiis o [ [ nes [oree e nie e e sre e e sreesreene [eerreesrre s e e sereenrees [oreeerrensneesereesrrennne [eereessneeserneesneenereene [eesneesnre e s e s e srees [ree s e e e e
4.4 Net 4,978,624 | (a) (a) 2,728,402 7,703 (a) 713 2,241,807

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amountingto $ ..o inColumn2,$ . inColumn3and$ ..o 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 $ ..o
Individual Annuities $  .oooeeiii , Credit Life (Group and Individual) § ..o ,and Group Life $ oo , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $§ ...
Credit (Group and Individual) Accident and Health $  ........cccccvuvnniiicnnns ,and Other Accident and Health $  .............. 47,029,349 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).



Ll

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 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:
1.1 Direct ..ccceevveeieiiiies
1.2 Reinsurance assumed

Liability December 31, current
year from Part 1:

2.1DireCt ...ooeeeiiceeees
2.2 Reinsurance assumed

Amounts recoverable from
reinsurers December 31, current|

Liability December 31, prior year:
4.1Direct .....cooeeiiiie

................. 43,

................... 4,

842,689
678,883

958,750

.. 19,874

................. 22,542,987
....617,636

................... 2,709,990
.. 18,412

................. 17,426,347

Amounts recoverable from
reinsurers December 31, prior

Incurred Benefits

6.1 DireCt .....ooveiiicieees
6.2 Reinsurance assumed ...........
6.3 Reinsurance ceded ...............,
6.4 Net

................... 6,

173,861

................... 3,532,090

................. 42,

43,

690, 146
636,190

326,336

................. 21,782,166
....................... 574,769

22,356,935

3,835,309

17,033,082

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

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

........ 16,861
........ 16,861

inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $
in Line 6.1, and $
inLine 1.1, $
in Line 6.1, and $

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

82,031
82,031




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

16.

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

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):

2.1 Preferred stocks

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

3.1 First liens
3.2 Other than firSt IENS..........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)

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 BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1.  Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

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

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

The State of New York may adopt certain prescribed accounting practices that differ from those found in NAIC SAP.
As required by New York, the Company uses continuous CARVM reserving methods for its deferred annuity contracts
versus curtate CARVM reserving methods required by NAIC SAP. If curtate reserving methods were used for
contracts issued beginning January 1, 2001, surplus would be increased by $304,818 and $255,844 as of

December 31, 2022 and 2021, respectively. Additionally, net income for the years ended 2022 and 2021 would be
increased (decreased) by $48,973 and $31,034, respectively. Using curtate CARVM reserving methods for deferred
annuity contracts would not have caused the Company’s risk-based capital to trigger a regulatory event. In addition,
the Department has the right to permit other specific practices that deviate from prescribed practices. However, the
Company has no such permitted practices.

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

SSAP  F/S F/S

# Page Line# 2022 2021
NET INCOME
(1) Bankers Conseco Life Insurance Company, State of
New York basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $§ 6,555,577 $ 7,394,373
(2) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (48,973) (31,034)
(3) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(4) NAICSAP (1-2-3=4) XXX XXX XXX $§ 6,604550 $ 7,425,407
SURPLUS
(5) Bankers Conseco Life Insurance Company, State of
New York basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 76,720,303 $ 70,943,203
(6) State Prescribed Practices that increase/(decrease)
NAIC SAP:
Continuous CARVM reserving method 51 4 19 (304,818) (255,844)
(7) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(8) NAICSAP (5-6-7=28) XXX XXX XXX § 77,025121 $ 71,199,047

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.

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.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern, continued

@)
4)

(6)

©)

Unaffiliated common stocks are carried at fair value.

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

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

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

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

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

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

D. Going Concern

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

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.

Business Combinations and Goodwill

A.

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.

Investments

A.

Mortgage Loans including Mezzanine Real Estate Loans

The Company has no investment in mortgage loans.

Debt Restructuring

The Company has no investments in restructured debt.

Reverse Mortgages

The Company has no investment in reverse mortgages.

Loan-backed Securities

(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.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued

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

(3) The Company did not recognize any OTTI in 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.

(4) 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 $ 4,843,367
2. 12 Months or Longer $ 1,709,769

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

1. Less than 12 Months $ 53,963,435
2. 12 Months or Longer $ 5,514,073

(5) The Company regularly evaluates its investments with unrealized losses for possible impairment. The
Company’s assessment of whether unrealized losses are “other-than-temporary” requires significant judgment.
Factors considered include: (i) the extent to which fair value is less than the cost basis; (ii) the length of time
that the fair value has been less than cost; (iii) whether the unrealized loss is event driven, credit-driven or a
result of changes in market interest rates or risk premium; (iv) the near-term prospects for specific events,
developments or circumstances likely to affect the value of the investment; (v) the investment’s rating and
whether the investment is investment-grade and/or has been downgraded since its purchase; (vi) whether the
issuer is current on all payments in accordance with the contractual terms of the investment and is expected to
meet all of its obligations under the terms of the investment; (vii) whether or not the Company intends to 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,
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.
. 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
The Company has no investments in real estate.
K. Low-Income Housing Tax Credits (“‘LIHTC”)

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

Investments, continued

L.

Restricted Assets

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Current Year
Current Year Percentage
1 2 3 4 5 6 7 8 9 10 1
Gross
Total (Admitted &
Total G/IA Separate S/A Assets Nonadmitted) Admitted
General Supporting | Account (S/A)| Supporting Increase/ Total Total Admitted | Restricted to Restricted to
Account S/A Activity Restricted G/A Activity Total Total From | (Decrease) | Nonadmitted | Restricted (5 Total Assets Total Admitted

Restricted Asset Category (G/IA) (a) Assets (b) (1 plus 3) Prior Year | (5 minus 6) Restricted minus 8) (c) Assets (d)
a.  Subject to contractual

obligation for which

liability is not shown $ —1$ —1$ —1$ —1$ —1$ —1$ —1$ —1$ — — %) — %)
b.  Collateral held under

security lending

agreements — — — — — — — — — — %) — %)
c.  Subject to repurchase

agreements — — — — — — — — — — %) — %)
d.  Subject to reverse

repurchase

agreements — — — — — — — — — — %) — %)
e.  Subject to dollar

repurchase

agreements — — — — — — — — — — %) — %)
f.  Subject to dollar

reverse repurchase

agreements — — — — — — — — — — %) — %)
g. Placed under option

contracts — — — — — — — — — — %) — %
h.  Letter stock or

securities restricted as

to sale - excluding

FHLB capital stock — — — — — — — — — — %) — %)
i.  FHLB capital stock — — — — — — — — — — % — %
j- On deposit with states 415,067 — — — 415,067 415,090 (23)| — 415,067 0.07 %) 0.07 %)
k. On deposit with other

regulatory bodies — — — — — — — — — — %) — %)
l. Pledged collateral to

FHLB (including assets

backing funding

agreements) — — — — — — — — — — %) — %)
m.  Pledged as collateral

not captured in other

categories — — — — — — — — — — %) — %)
N.  Other restricted assets — — — — — — — — — — % — %
0. Total Restricted Assets

(Sum of a through n) $ 415,067 | $ —1$ —1$ —|$ 415067 |$ 415,090 | $ (23)| $ —1$ 415,067 0.07 %) 0.07 %)

(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 5 —
(2) Aggregate Amount of
Investment Income $ 411,994 $ —

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.

Joint Ventures, Partnerships and Limited Liability Companies

A.

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

admitted assets.

During 2022, the Company did not recognize any impairment write-downs for its investments in joint ventures,
partnerships or limited liability companies.
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NOTES TO FINANCIAL STATEMENTS

Investment Income

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

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 at December 31, 2022.

Income Taxes

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

(M

Q@ -~ 0 2o o T o Q@ =~ 0 2o o T o

Q@ -~ 0 2o o T o

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

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

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

19.5

December 31, 2022

Ordinary Capital Total
22,948,197 $ 1,212,289 24,160,486
22,948,197 1,212,289 24,160,486
13,828,854 1,212,289 15,041,143

9,119,343 — 9,119,343

2,062,732 — 2,062,732

7,056,611 $ — 7,056,611
December 31, 2021

Ordinary Capital Total
23,576,187 $ 1,205,101 24,781,288
23,576,187 1,205,101 24,781,288
14,650,914 1,205,101 15,856,015

8,925,273 — 8,925,273

2,030,392 — 2,030,392

6,894,881 $ — 6,894,881

Change
Ordinary Capital Total
(627,990) $ 7,188 (620,802)
(627,990) 7,188 (620,802)
(822,060) 7,188 (814,872)
194,070 — 194,070
32,340 — 32,340

161,730 $ — 161,730




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

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

December 31, 2022

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

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

1. Adjusted gross deferred tax assets expected to be

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

2. Adjusted gross deferred tax assets allowed per

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

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

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

application of SSAP No. 101 $ 9,119,343 $ — 3 9,119,343

December 31, 2021

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

limitation. The lesser of: 6,894,881 — 6,894,881

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 6,894,881 — 6,894,881

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 9,607,248
c. Adjusted gross deferred tax assets (excluding the

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

above) offset by gross deferred tax liabilities 2,030,392 — 2,030,392
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 8,925,273 § — § 8,925,273

Change
Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

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

realized (excluding the amount of deferred tax assets

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

limitation. The lesser of: 161,730 — 161,730

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 161,730 — 161,730

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 842,306
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 32,340 — 32,340
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 194,070 $ — § 194,070

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

above:

2022 2021
a. Risk Based Capital Ratio used to determine Admitted Deferred Tax Assets 1152 % 1169 %
b. Total Adjusted Capital used in 9A(3)a. $ 72,700,770 $ 66,133,476
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes, continued

(4) Impact of Tax-Planning Strategies

a. 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
1. Adjusted Gross DTA $22,948,197 $1,212,289  $23,576,187 $1,205,101  $(627,990) $ 7,188
2. % of Adjusted Gross DTA
Attributable to the Impact of
Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
3. Net Admitted Adjusted
Gross DTA $9,119,343  §$ —  $8,925273 —  $194070 $ —
4. % of Net Admitted Adjusted
Gross DTA Admitted
Because of the Impact of
Tax Planning Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
b. The Company did not utilize reinsurance related tax-planning strategies.
B. The Company has recognized all deferred tax liabilities as of December 31, 2022.
C. The major components of current and deferred income taxes are as follows:
(1) Current Income Tax 2022 2021 Change
a. Federal $ 594,057 $ 1,928,781 $  (1,334,724)
b. Foreign tax — — —
c. Subtotal (1a+1b) 594,057 1,928,781 (1,334,724)
d. Federal income tax on net capital gains (losses) (119,345) (940,482) 821,137
e. Utilization of capital loss carry-forwards — — —
f. Other — — —
g. Federal and foreign income taxes incurred
(1c+1d+1e+1f) $ 474712  $ 988,299 $ (513,587)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. 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

® N ok

9. Pension accrual
10. Receivables - nonadmitted

Compensation and benefits accrual

11. Net operating loss carry-forward

12. Tax credit carry-forward
13. Other

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

Nonadmitted

o 2 00T

Capital

1. Investments

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

4. Other

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

Nonadmitted

- 0T Q

(3) Deferred tax liabilities:

a. Ordinary
1. Investments
Fixed Assets

Policyholder reserves
. Other

CIFNEAEN

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

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

c. Deferred tax liabilities (3299 + 3b99)

Statutory valuation allowance adjustment

Statutory valuation allowance adjustment

Deferred and uncollected premium

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

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

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

December 31

2022

2021

Change

15,394,283

7,016,6

12

537,302

$ —

16,189,209

6,847,750

539,228

$

(794,926)

168,862

(1,926)

22,948,197

13,828,854

23,576,187

14,650,914

(627,990)

(822,060)

9,119,343

8,925,273

194,070

1,212,289

1,205,101

7,188

1,212,289

1,212,289

1,205,101

1,205,101

7,188

7,188

9,119,343

$ 8,925273

194,070

1,800,847

261,885

$ —

1,753,195

277,197

47,652

(15,312)

2,062,732

2,030,392

32,340

2,062,732

2,030,392

32,340

$

7,056,611

$ 6,894,881

$

161,730

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

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

$

(653,141)

$

(653,141)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

D. The provision for federal income taxes incurred is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference for the
year ended December 31, 2022 were as follows:

Effective
2022 Tax Rate
Provision computed at statutory rate $ 1,295,533 21.0 %
Dividend received deduction (4,134) (0.1)%
Amortization of interest maintenance reserve (130,326) 2.1)%
Non-admitted assets 2,461 — %
Other (35,681) (0.6)%
Total federal income tax expense (benefit) $ 1,127,853 18.3 %
The federal income tax expense (benefit) is comprised of the following:
Tax on gain from operations $ 594,057 9.6 %
Tax on current year capital gains (losses) (119,345) (1.9)%
Change in net deferred income tax 653,141 10.6 %
Total federal income tax expense (benefit) $ 1,127,853 18.3 %

E. (1) AtDecember 31, 2022, the Company had no remaining operating loss carry-forwards.

(2) 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.

(3) 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.

F. (1) 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.

(2) The method of allocating tax expense among the companies comprising the consolidated life group and the
affiliated nonlife companies is subject to a written tax sharing agreement approved by the Board of Directors.
The allocation between the companies is based upon separate return calculations with current credit for net
losses incurred by a company, subject to certain limitations. Pursuant to the tax sharing agreement, the
Company may recoup income tax sharing payments paid in prior years in the event it incurs a loss. If sufficient
tax sharing payments were not made in the prior years, such loss is carried forward as an offset to future net
income subject to income tax sharing payments. Where the tax payments made by the Company exceed the
taxes paid to the Internal Revenue Service by the ultimate common parent, such excess shall be held in escrow
until recouped through a carryback by the Company or the expiration of the statute of limitations. At
December 31, 2022, the escrow balance was zero. Intercompany tax balances payable under the tax sharing
agreement are settled quarterly. The federal income tax recoverable at December 31, 2022 and 2021 of
$1,900,126 and $1,240,391, 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,&C.

None

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

December 31, 2022 December 31, 2021
Receivable Payable Receivable Payable
Parent $ — 3 — 3 — 3 —
Affiliates 845 1,797,618 3,121 1,668,166
Total $ 845 § 1,797,618 § 3,121 § 1,668,166
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

1.

12.

E.

Under an investment advisory services agreement, 40|86 Advisors, Inc., an affiliate, manages the Company’s
investments for which expenses totaled $997,611 and $1,229,139 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 100% of direct and directly allocable costs plus a reasonable
charge for overhead. Expenses under this agreement totaled $11,844,141 and $10,402,636 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.

Bankers Life and Casualty Company (“Bankers Life”), an affiliate, provides paymaster services for commissions paid
to the Bankers Life agents contracted and appointed with the Company in order to sell certain products underwritten
and issued by the Company as well as Bankers Life field employees who receive commissions on the sale of these
products. The Company records reimbursement of paymaster services as commissions. In addition, Bankers Life
provides certain marketing and clerical services in support of these products. Net expenses incurred for marketing
and clerical services totaled $1,192,574 and $1,515,733 in 2022 and 2021, respectively.

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.

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.

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.

During 2022, the Company did not have an investment in a SCA entity that exceeded 10% of admitted assets.
During 2022, the Company did not recognize impairments on investments in SCA companies.

The Company has no investment in foreign insurance subsidiaries.

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

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

The Company has no investment in insurance SCA entities.

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

Debt

A. The Company has no capital notes outstanding.

B. The Company had no Federal Home Loan Bank agreements at December 31, 2022 or 2021.

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

A.-D.

The Company has no defined benefit plan.

The Company has not sponsored a defined contribution plan.

The Company does not participate in a multiemployer plan.

Consolidated/Holding Company Plans

The Company’s employees are eligible to participate in CNO’s 401(k) savings plan. In addition, certain executive
officers of the Company are included in CNO’s deferred compensation plan. The Company has no legal obligation for
benefits under these plans. CNO allocates a portion of these costs to the Company based on salary ratios. The
Company’s allocated expenses under these plans during 2022 and 2021 totaled $129,401 and $82,891, respectively.

The Company has accrued all postemployment benefits and compensated absences.

The Company does not sponsor a postretirement health care plan.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

B. The Company has no preferred stock outstanding.

C. The maximum amount of shareholder dividends which can be paid by New York life insurance companies, which do
not have sufficient positive earned surplus, without 30-day prior notice to the Department is the lesser of statutory net
gain from operations exclusive of realized capital gains for the preceding calendar year or 10% of statutory surplus as
regards policyholders at the end of the preceding year. The statutory net gain from operations before realized capital
gains for the year ended 2022 was $6,555,577. Statutory surplus as regards policyholders as of December 31, 2022
was $76,720,303. The maximum amount of dividends which can be paid in 2023 without prior notice is $6,555,577.

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.

I. 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 $0.

K. The Company has no surplus debentures or similar obligations outstanding.
L., M.
The Company has not restated surplus due to a quasi reorganization.
14. Liabilities, Contingencies and Assessments
A. Contingent Commitments
(1) The Company has no outstanding commitments or contingent commitments as of December 31, 2022.
(2, 3)The Company has no contingent guarantees as of December 31, 2022.
B. Assessments

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

C. Gain Contingencies
The Company has no gain contingencies.

D. Claims Related Extra Contractual Obligation (‘ECO”) and Bad Faith Losses Stemming From Lawsuits
The Company paid the following amounts during 2022 to settle claims related ECO or bad faith claims stemming from
lawsuits.

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

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

E. The Company had no joint and several liabilities at December 31, 2022.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

14. Liabilities, Contingencies and Assessments, continued

F.  All Other Contingencies

(M

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

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

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

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

At December 31, 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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15. Leases
A. Lessee Leasing Arrangements
(1) The Company leases home office space under a long-term lease agreement effective January 1, 2004. The
lease agreement expires on March 31, 2027. The lease calls for fixed lease payments through the term of the
lease and for the Company to pay actual operating expenses and property taxes as these expenses are incurred.
In addition, the Company rents branch office space under non-cancelable operating leases.
a. Lease expense for 2022 and 2021 was $647,665 and $706,190, respectively.
b. There are no contingent rental payments.
c. The Company has no plans to exercise purchase options.

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

(2) At December 31, 2022, the minimum aggregate rental commitments are as follows:

Year Ending December 31 Operating Leases
1 2023 769,850
2 2024 607,076
3. 2025 408,391
4. 2026 303,429
5 2027 199,587
6 Thereafter 63,431
7.  Total (sum of 1 through 6) $ 2,351,764

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

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

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. During 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.
18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

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

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

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

19.13



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1.) Fair Value Measurements at December 31, 2022

Net Asset
Value
Description Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value:
Bonds
Industrial and miscellaneous (unaffiliated) $ — $ — § — 3 — 3 —
Cash equivalents
All other money market mutual funds 9,959,626 — — — 9,959,626
Total Assets at fair value $ 9,959,626 $ — — — $ 9,959,626
Total Liabilities at fair value $ ) — 3 — 3 — $
(2) 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
Bonds $ —1|% —1|% —1|% —1% —1% —1% —
(Industrial and
miscellaneous-
unaffiliated)
Total $ —1|% —1% —1|% —1% —1% —1% —

(3) There were no transfers between levels in 2022.

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

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

Valuation Hierarchy

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

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

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

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

21.

®)

B-C.
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:

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 3 industrial and
miscellaneous bonds consisted of holdings with zero value. The Company measured the fair value of these
investments based on expected recovery.

The Company had no derivative assets as of December 31, 2022.

Aggregate Admitted

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds $ 453,077,468 $ 530,282,000 $ — $450,874,068 $ 2,203,400
Preferred stock 880,796 1,000,000 — 880,796 —
Cash (364,203) (364,203) (364,203) — —
Cash equivalents 9,959,626 9,959,626 9,959,626 — —
Surplus debentures 11,854,372 15,887,361 — 11,854,372 —
Contract loans 6,270,604 6,245,896 — — 6,270,604
Total Assets $ 481,678,663 $ 563,010,680 $ 9,595423 $463,609,236 $ 8,474,004
Deposit-type contracts $ 473,075 $ 460,127 $ — — 473,075
Total Liabilities $ 473,075 § 460,127 $ — 3 — 3 473,075

D-E
None

Other Items

A. Unusual or Infrequent ltems
None

B. Troubled Debt Restructuring: Debtors
The Company had no troubled debt restructuring.

C. Other Disclosures

(M

@)

Assets with book/adjusted carrying values totaling $415,067 and $415,090 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.

D. The Company had no business interruption insurance recoveries.

E. The Company had no state transferable or non-transferable tax credits at December 31, 2022.
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21. Other Items, continued
F. Subprime Mortgage Related Risk Exposure
(1) To identify its exposure to subprime mortgage risk, the Company obtains information regarding the weighted
average credit scores for the pool of borrowers supporting each of its mortgage-backed investments. The
Company regularly reviews its mortgage-backed investments for impairments. The Company views its
exposure to subprime mortgage risk to be low. The risk to subprime mortgage investments is mitigated through
portfolio diversification and detailed analysis of each investment.

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

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

follows:
Book/Adjusted OTTI
Carrying Value Fair Losses
Actual Cost  (excluding interest) Value Recognized
a. Residential mortgage-backed
securities $ 5,587,407 $ 6,254,712 $ 6,746,356 $ —
b. Commercial mortgage-backed
securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — -
e. Equity investment in SCAs - - - -
f. Other assets - - - -
g. Total (a+b+c+d+e+f) $ 5587,407 § 6,254,712 $ 6,746,356 § —

(4) The Company does not write Mortgage Guaranty or Financial Guaranty insurance.
G. The Company had no retained assets at December 31, 2022.
H. 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.

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

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

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

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

Section 2 - Ceded Reinsurance Report - Part A

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

a. Ifyes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the
reinsurer as of the date of this statement, for those agreements in which cancellation results in a net
obligation of the Company to the reinsurer, and for which such obligation is not presently accrued? Where
necessary, the Company may consider the current or anticipated experience of the business reinsured in
making this estimate. $0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

23. Reinsurance, continued

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? $ N/A

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 whose rating was downgraded or
whose status was subject to revocation.

(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

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 $44,533,331. As of December 31, 2022, $14,195,687 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $36,162,402 as a result of re-estimation of unpaid claims and claim adjustment expenses. Therefore, there
has been a $5,824,758 unfavorable prior year development since December 31, 2021 to December 31, 2022. This
development was generally the result of ongoing analysis of recent loss development trends. As additional information
becomes known on individual claims experience, the original estimates are adjusted accordingly. None of the Company’s
accident and health contracts are subject to retrospective rating or experience refunds.

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

The Company is not part of an affiliated intercompany pooling arrangement.
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28.

29.

30.

31.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Structured Settlements

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

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.

2.

3.

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

Reserves for Life Contracts and Annuity Contracts

(M

(6)

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

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

As of December 31, 2022, the Company had $16,736,705 of insurance in force in which the gross premiums were
less than the net premiums according to the standard valuation set by the State of New York. Deficiency reserves to
cover the above insurance in force totaled $242,583 at December 31, 2022 and are reported in Exhibit 5, Life
reserves.

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

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

Other net reserve changes on Page 7, line 7 and Exhibit 7, line 4 in 2022 are summarized below.

ORDINARY GROUP
Credit Life
Industrial Individual  Supplementary Group and
Total Life Life Annuities Contracts Individual  Life Ins. Annuities
Page 7 increase in additional
actuarial reserves from asset/
liability analysis $10,000,000 $ — % — $10,000,000 $ — 3 — % — 3 —
Page 7 and Exhibit 7 other
reserve changes (66,884) — — — 12,116 —  (79,000) —
Total (Page 7, Line 7 and
Exhibit 7, Line 4) $ 9,933,116 $ — $ — $10,000,000 $ 12,116 $ — $ (79,000) $ —
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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

—_~ N~~~

~
RN N~

INDIVIDUAL ANNUITIES:

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

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

c. Atfairvalue

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

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

Not subject to discretionary withdrawal

Total (gross: direct + assumed)

Reinsurance ceded

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

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

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

GROUP ANNUITIES:

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

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

c. Atfairvalue

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

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

Not subject to discretionary withdrawal

Total (gross: direct + assumed)

Reinsurance ceded

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

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

19.19

Separate
Account Separate
General with Account
Account Guarantees Nonguaranteed Total % of Total
— — 3 — — —%
38,535,423 — — 38,535,423 62.7 %
— _ _ _ — %
38,535,423 — — 38,535,423 62.7 %
21,470,943 — — 21,470,943 34.9 %
1,474,252 — — 1,474,252 2.4 %
61,480,618 — — 61,480,618 100.0 %
61,480,618 — § — 61,480,618
2,929,880 — § — 2,929,880
Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
— — 3 — — — %
— — — _ —
— — — _ — %
— — — _ — %
_ — — _ — %
_ — — _ —
_ — — _ — %
_ — 3 — _
_ — 3 — _



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

C. DEPOSIT-TYPE CONTRACTS
(no life contingencies):

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed

Total

%

of Total

(1) Subject to discretionary withdrawal:

—_~ N~~~

S
—_ = = = =

a.

b.

Not subject to discretionary withdrawal

With market value adjustment

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

At fair value — — —

— %

— %

— %

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

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

460,127 — —

460,127

— %

— %

100.0 %

Total (gross: direct + assumed) 460,127 — —

Reinsurance ceded — — —

460,127

Total (net) (3)-(4) $ 460,127 $ — —

Amount included in C(1)b above that will move
to C(1)e for the first time within the year after
the statement date: $ — 3 — 3 —

Life & Accident & Health Annual Statement:

(1
2
3
(4

—_

—
NSRS

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:

(5
6
7
8
©

—_

—_
—_—_ e ==

Exhibit 3, Line 0299999, Column 2

Exhibit 3, Line 0399999, Column 2

Policyholder dividend and coupon accumulations
Policyholder premiums

Guaranteed interest contracts

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

*See Note 1A for additional information on prescribed practice affecting this balance.
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460,127

Amount

100.0 %

60,310,374
1,170,244
460,127

61,940,745

61,940,745




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO 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)

—_~ o~ o~
o AW
- = =

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

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

c. Universal Life with Secondary
Guarantees 24,504,107

Indexed Universal Life —

Indexed Universal Life with
Secondary Guarantees —

f. Indexed Life —

g. Other Permanent Cash Value Life
Insurance —

h. Variable Life

i.  Variable Universal Life —
j. Miscellaneous Reserves —

Not subject to discretionary withdrawal or
no cash values

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

® a0 o

$

15,705,031

84,904,499

XXX
XXX
XXX
XXX
XXX

20,536,079

110,773,330

2,895
741,760
2,411

15,094,878

Total (gross: direct + assumed) 24,504,107

100,609,530

147,151,353

Reinsurance Ceded —

75,857

Total (net) (3) - (4) $ 24,504,107

$ 100,609,530 §

147,075,496

B.-C. None

D.

Life & Accident & Health Annual Statement:

Amount

EEN

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

w

al

131,236,672
741,760
2,411

15,094,653

~ o~ o~ o~ o~ o~

(=)
= 2D -

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

147,075,496

Separate Accounts Annual Statement:

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

) Subtotal (7+8+9)

(7)
(8)
(9) Exhibit 3, Line 0599999, Column 2
(10
(11) Combined Total (6+10) $

147,075,496
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NOTES TO FINANCIAL STATEMENTS

34. Premium and Annuity Considerations Deferred and Uncollected

35.

36.

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

Type Gross Net of Loading
1. Industrial $ — $ —
2. Ordinary new business 2,300,721 162,372
3. Ordinary renewal 15,661,525 8,324,612
4. Credit Life — —
5. Group Life 2,806 2,497
6. Group Annuity — —
7. Totals (1+2+3+4+5+6) $ 17,965,051 § 8,489,482

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 $1,374,088 and $1,252,813, respectively. The Company incurred $627,235 and paid $505,960 of claim adjustment
expenses in the current year, of which $373,534 of the paid amount was attributable to insured or covered events of prior
years. The Company did not change the provision for insured events of prior years. The Company does not take into
account any estimated anticipated salvage and subrogation in its determination of the liability for unpaid claims/losses.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]

2.2 IfYeS, date Of ChANGE: ... .ot bbb bbb bbb R b bR R R R R R R R R R R R R b bt r bbb n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooeiiiiiiiiiiicices 12/31/2018

3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2018

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

examination (balance sheet date). ... 08/25/2020
3.4 By what department or departments?

INEW YOTK .ottt h bbbttt a et h e e bt e bt oS h e e E e e H e e b e e et e e ae e e hs e ek et AR e e R e e E £ e R e e b e e bt ee e et e et b e b e e bt e bt e bt r et
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveieeeeeeeeeeeeececeeteee e eeeeaeeeteseees s aeaetese s s s sssesesss s s sssseesesasssssssessasansssssssssesasassssnsesesasssssnsssesasanananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccoiiiiiiiiiiiiiceeee Yes[ ] N[ 1 NA[X]

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

4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............ccooovvrvninininnns Yes[ 1 No[X]
7.2  Ifyes,
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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2 3 4 5 6

Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Bankers Life 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?
Jeremy D. Williams, FSA, MAAA - Appointed Actuary and Senior Vice President, 11825 N. Pennsylvania Street, Carmel, IN 46032 ....

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ............ccccccceceenee
12.11 Name of real estate holding company ...

] N[ 1 NALX]

Yes[ ] No[X]

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

If, yes provide explanation:

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

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

If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........cooiiiiieiiieee e Yes[ 1 No[ 1 NAT ]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following Standards? ...............ccooeeiernirniernernennnenes Yes [ X] No[ ]

a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

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

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

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

e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

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

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

SVIO BANK LISE? ...ttt a et e e h et h e E R £ R R Rk £ SR E £ ek ee R e R £ R AR e £ R R e btk e e E et b e e E et b et a et ne ettt 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 Oher ..o

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 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

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

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

25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. .. .vititiieti ettt ettt ettt st ete st et e st te st e teseesesesaesesseseseese e eses e s ese e s ese e s eseeseseese s e s e s eas e s eneeRese e s eseesesees et e s e b e s e s aneebeneeseseeseseesesessese s esensesennnsens $

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

25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE CONMITACE? ..ottt ettt e s aea et e s s as e e e e s s s e aesee et s s ssasaeses s s ssssssees s s sssssnses s s sssssstesassansssnsesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieicieees 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 IBNTING? ......vveeeeeeceeee ettt e e ettt e s ae e et e s s s s s eeete s s s s sseeees s s ssseseses s s sssssesesesnsssnsesss s s asassesesasansnansesesasnananenen 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. .........ccccooeiieiiiiiininnceeeeeee LTSRS
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. ..........ccoiiiiiiiiiie 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). ........ccceuiiiiiriuereiiiieieeeieseseiseesese st ssese st essssss bbbt se st b ssssssssesesessssnsnsesanas 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 ..........c.ccccceeeennens
26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock ..........c.ccoovvviinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ... 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? ... 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
27.42 Permitted accounting practice

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

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
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 $

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

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

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

1 2
Name of Custodian(s) Custodian's Address
The Northern Trust Company .... 50 South LaSalle Street, Chicago, IL 60603
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.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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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS .ottt [ 530,282,010 |.....cccevnvne 453,077,498 |....occvvenene. (77,204,512)
31.2 Preferred SIOCKS ......covevovceceeeeieeeeeeeceete e ee s esensaeae s ensaeas e 1,000,000 [..oovceceeecrinee 880,796 |....ccovovrirnenne (119,204)
31.3 Totals 531,282,010 453,958,294 (77,323,716)

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

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

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

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

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

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ....... 25,000

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

1 2
Name Amount Paid
...10,979

GARTNER INC ...

................... 2,632,358

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

1 2
Name Amount Paid

1,606,380

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

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUranCe i fOrCE? ........couiiiiiiiiiiii e Yes [ X] No[ ]
1.2 If yes, indicate premium €arned 0N U.S. DUSINESS ONIY ...ttt et e st e e st e sa e e ae e e e e s e es e e emeeeseeeseeeseenseeaaeeseenseeseeaneeeneeans S 2,686,370
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience EXhibit? ............ccooooiiiiiiiiiieeee S e
1.31 Reason for excluding:
1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @bove. ........cccoceiiiiiiniiiieceeees S e
1.5 Indicate total incurred claims on all Medicare SUpPIEMENt INSUFANCE. ...........cuiiiiiiii e S e, 2,043,362
1.6  Individual policies: Most current three years:
1.61 Total premium earned ..
1.62 Total incurred claims ...
1.63 Number of covered lives
All years prior to most current three years
1.64 Total premium earned ...............cccocveueee. $ .. 2,289,211
1.65 Total incurred claims 1,766,948
1.66 Number of covered lives
1.7 Group policies: Most current three years:
1.71 Total premium earned .........c.cccceevevveennns B e
1.72 Total incurred claims
1.73 Number of covered lives
All years prior to most current three years
1.74 Total premium earned ...........cccceevevveennns B e
1.75 Total incurred claims
1.76 Number of covered lives
2.  Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator 2,686,370 ... 3,129,788
2.2 Premium Denominator 78,586,962 ... ... 10,072,555
2.3 Premium RO (2.1/2.2) ...ocuiuiuiiiiritieietesne ittt sennanaeaesenen s nanaees 0.034 0.045
2.4  Reserve Numerator 3,259,311 . ..3,728,158
2.5 Reserve Denominator ....450,600,497 ... ..424,793,137
2.6 RESEIVE RAHO (2.4/2.5) ...oouoieeeiieiiei sttt beaes | eeee e e 0.007 oo 0.009
3.1 Does this reporting entity have Separate ACCOUNTS? ............oi e s e e e e e e e ae e ae e sneene e Yes[ 1 No[ X]
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... 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? ...........c.couiiiiiiiiiiiiicee e B s

3.4  State the authority under which Separate Accounts are maintained:

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

Yes[ 1 No[ X]

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

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

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

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

1 2

Statement Value

on Purchase Date
of Annuities

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

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........oiiiiiiiiii bbbttt bt bbbt bbb bbb b bbb nre 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. ............ccoouiiiiiiii e S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrErs? ...........cocooeoiiiiieiiiniiieeee e Yes [ ] No [ 1 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 .........cccciiiiiiiiiiiiii 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[ 1 No[ X]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of

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

Life, Accident and Health Companies Only:

9.1

9.2

10.1

10.2

1.

12.

13.1

13.2

13.3

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

Yes [ X] No[ ]

Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o $ o 13,036,715
9.22 RECEIVEM.......eiiiiecece F e
Does the reporting entity write any guaranteed interest CONTraCcS? .......... ... Yes [ ] No[X]
If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ...covevveircineeseeins $ ..
10.22 Page 4, Line 1 ...ccoevvieirceneenceeins $ ..
For stock reporting entities only:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ...........coccoiiiiiii i LT 98,253,047
Total dividends paid stockholders since organization of the reporting entity:
12,11 Cash ..o F e
1212 StOCK ..ot F
Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...............cccoiiiiiiiiiiiiii e 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.ccooeiiiiiines 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 I == =T N o =Y o 01U o RN
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

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

Fraternal Benefit Societies Only:

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

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

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

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

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

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

18.4 How many members of the governing body attended the last regular MEEING? ...........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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

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

$000 omitted for amounts of life insurance

1 2
2022 2021

3
2020

4
2019

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.

................... 1,144,381 |................. 1,090, 345

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)

Total (Line 21, Col. 10)

1,175,651 1,118,959

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) .

....................... 188,573 114,712

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)

50,507,338
16,930,256

49,147,756
................... 9,563,437

46,740,838

...... 5,171,570

45,970,877
................... 7,945,063

44,701,039
................... 3,980,506

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

78,586,962 70,072,555

................ 586,738,248 |...............559,314,383

................ 510,017,945
208,556, 114

................ 488,371,179
................ 179,865, 188

................ 271,660,408
460,127
................... 3,037,078
................... 2,000,000
74,720,303

................... 2,085,154
................... 2,000,000
68,943,203

25,576,943 20,507,853

... 19,757,381 |.. ... 13,028,357 |.
................... 5,659,560

................... 6,308,656

63,381,609

...536,614,717

..471,841,432
...161,815,234

...281,539,483

113,158

.......... 471,073
...... 2,000,000

62,773,285

16,547,161

....66,244,358 |.
...... 5,747,111

................. 65,921,248

................ 523,491,740

................ 461,963, 165
................ 153,519, 140

................ 279,202,560
200,680
289,219
................... 2,000,000
59,528,575

................. 26,921,244

................... 6,110,959

....61,817,794 |.

61,231,010

................ 496,138,988

................ 436,695,229
................ 141,283,835

264,686,851
298,493
................... 1,622,986
................... 2,000,000
57,443,759

19,405,628

....61,066,745
................... 6,803,302

100.0 100.0

(Line 12)

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

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

Investments in Parent, Subsidiaries and
Affiliates

44. Affiliated bonds (Schedule D Summary, Line 12,
[0 e I IO U SO OO RO RO SOOI N
45.  Affiliated preferred stocks (Schedule D Summary,
LiNE 18, COL. 1) cuiuieiiieiiieieieieesiee et sesieees oot sieiee [ eiseeie oot oo [t
46. Affiliated common stocks (Schedule D Summary
XY 07|y T O OO SRR OO RO
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........
48. Affiliated mortgage loans on real estate .................
49. Al other affiliated ...........ccccooeviiiiiiiiiiiiiiis
50. Total of above LiNes 44 10 49 ... [eiiiiiciciriceciieies [ eeieees [ e [oe e
51. Total Investment in Parent included in Lines 44 to
R = oo - O O O OO OUR SO
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2). |-..cccccceuvunne 16,785,708 |......cvvenee 17,612,297 | 18,695,548 |...coovvvinnne 18,761,020 |................ 16,985,645
53. Total admitted assets (Page 2, Line 28, Col. 3) ...... 586,738,248 559,314,383 536,614,717 523,491,740 496,138,988
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ... [ 25,910,956 |....cccoeoeneee 24,591,073 | 24,109,649 |......c.c..... 23,428,168 |...coccveeenee 23,013,015
55. Realized capital gains (losses) (Page 4, Line 34,
COIUMN T ) ot nnees [ o 718,152 | (1,812,340)].....coceece. (3,048,936)f.......cooccc. (1,174,629)
56. Unrealized capital gains (losses) (Page 4, Line 38,
COIUMN 1) i (12,294) (36,647) 161,989 (127,242)
57. Total of above Lines 54, 55and 56 .............cccccceevees [, 25,910,956 |..coovvenene 25,296,932 |...coovrene 22,260,663 |.......cccevnne 20,541,221 oo 21,711,143
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13,14 and 15, Cols. 6, 7.and 8) .......cccocevurvvriciics [rmrenieininnns 32,396,026 |.....ocoeuenene 29,946,645 |................ 31,208,578 |...ocoeeeenne 25,625,981 |..coovrineee 23,905,474
59. Total contract/certificate benefits - A & H (Lines 13
& 14, COL B) ot [ 17,033,082 |...ocvcvevnene 14,727,945 |..ooovee. 15,620,717 | 15,611,391 | 16,697,269
60. Increase in life reserves - other than group and
annuities (Line 19, Col. 2) ......ccovviviiiiiiiiiiicins o 8,513,257 | 8,182,707 |.ocoeeee 6,150,011 | 7,517,616 |.oooeee 7,058,154
61. Increase in A & H reserves (Line 19, Col. 6) ........... |oeeererienne (6,724,572)|................. (3,154,503) ....c.cocvnnne 2,336,923 | 14,515,708 |.ccvcveree. 11,254,186
62. Dividends to policyholders and refunds to members
[T T 07 1 O O OO SRR KOOSO RO
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) X 100.0 ...c.ceeeerreees foririiiinicciciiiiicnns 31,6 | 36.3 [ 3 [ 35.7 [ 33.0
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] x 100.0 ....... feceeccuviciviicinicninnne 6.0 oo 5.3 e 7.0 o 8.9 | 9.8
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
6, COL. 2) oo [ 92.5 [ 101.9 | 156.1 [ 2504 | 221.9
66. A & H cost containment percent (Schedule H, Pt. 1,
LiN€ 4, COL. 2) it [ [ [ [ ees [oe e
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) ...... |ecoeociiiiiiiiiiicns 29.2 | 314 | 28.0 oo 26.9 | 19.9
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 C0L 3) et [ o XXX eorveinienns oo XXXeivveirienns e XXXeviveinienns oo XXX
69. Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2/ C0L 3) et [ | XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
70. Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 11esS COL. 3) ...ooveuvrieiniriininieinieines feeveeiieein 50,358,089 |.............. XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
71.  Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 11esS COL. 3) ...coveuvrieiiniriinirienieines ferveeiieein 44,533,331 |.............. XXXeviveirienns oo XXX eiiveirienns oo XXXeviveinienns oo D.0.0 TR
Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)
72. Industrial life (Page 6.1, COL. 2) ......covviiiviiiiiiiiis oo e [ [ o
73. Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
AN 12) i [ 2,406,208 |.......ccooveenane 776,170 |oeoeeicceene (829,729) ... 4,316,583 |...coviiee 5,006,878
74. Ordinary - individual annuities (Page 6, Col. 4) ...... |.cccocvieeene (9,253,964)|........ccu..... (4,264,548)...ccvnnn 637,600 |-..oooveeeciine 815,992 [..oooivoiira 894,832
75. Ordinary-supplementary contracts ............c.cccoeceeeees feoverevienennns D 0.0 S RSO D 0.0 S RSO D90, CHRN RS XXX ovvviererans [oreeeeeeieeeieeeienns 13,294
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7)
77. Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ....
78.  Group annuities (Page 6, Col. 5)
79. A & H-group (Page 6.5, Col. 3) ..
80. A & H-credit (Page 6.5, Col. 10)
81. A & H-other (Page 6.5, Col. 1 less Cols. 3and 10) |..cccoeeuenene 12,311,964 |..coovenee 9,634,717 |.ceeee. 4,091,063
82. Aggregate of all other lines of business (Page 6,
COL. 8) et [ 1,028,666 [.......ccvcverrrennn 522,137 o 1,003,894 |.....cooovnne. 5,923,530 [..ccoivviiiine (494,235)
83. Fraternal (Page 6, Col. 7) ....ccceevieeiiiiiicceeeee
84. Total (Page 6, Col. 1) 6,555,577 6,676,221 4,895,212 3,354,248 1,764,894
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ...........c.cocueueveeeecueueueeeeeesceeteessesesssaesesesesesssassesesesesssssseseseseneees Yes [ ] No [ |

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
DIRECT BUSINESS IN THE STATE OF DURING THE YEAR 2022

NAIC Group Code 0233 NAIC Company Code 68560
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 BANKERS CONSECO LIFE INSURANCE COMPANY

EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 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 PriIOF YEAI .......c.coovieieeueieiiiieecieieieeeeeeeieiens foreseeeeesenessseeenenenee [rneneseeerensnneseseenennenes oreneneeerennenceees 99,800 |oiviiciiiiinican. 1,118,631 1,118,959
2. lIssued during year ....... e 131,899 [ e e |t | | 131,699
B T (= TN =T g Lo == Eot T T o 0 O O O O O O O O SO
4. Revived dUring YEar ..........ccoeueueueirininirieieieeeese s et B02 [ [ [ ot [ree s e 402
5. Increased during year (net) .. 27,035 |. 27,035
6. Subtotals, Lines2t05 ............... 159,136 |.. 159, 136
7. Additions by dividends during year ...........ccccoceeveenienienn Jorieniens D, 0, CHURR RSSO USSR XXX eeieeiees forreeenieiiniieieeneens Lot XX fee e b XXX i [ XXX e [ [
8. Aggregate write-ins for increases
9. Totals (Lines 1and 6 t0 8) .......cccuvireiiiiiiiirieiieceies
Deductions during year:
10, Death ..o
11.  Maturity
12. Disability .
13.  Expiry .....
T4, SUIMENET ..ot
15, LGPSE oot
16. Conversion ....
17, Decreased (NEt) .....cccooeveririiiiereeseeee e
18, REINSUIANCE .....ccuiiiiiiiiiiiiecee e
19.  Aggregate write-ins for decreases
20. Totals (Lines 10 to 19)
21.  Inforce end of year (b) (Line 9 minus Lin€ 20) ........cccccoeeeJovriirniiiiiniiiiiinies oo s 92,474 | 1,175,423 | oo oo [ RS 8 | 228 | 1,175,651
22.  Reinsurance ceded end Of Year ...........cccceevevvieeeeeeeens e XXXKicvovevereres [ [, DO S RS 25,010 | XXX [ oo DO S XXX freerereini e oo 25,010
23. Line 21 minus Line 22 XXX XXX 1,150,412 XXX (a) XXX XXX 228 1,150,641
DETAILS OF WRITE-INS
0801.
0802.
0803.
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:

(a) Group $

................................... ; Individual $

Fraternal Benefit Societies Only:

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

If not, how are such expenses met?

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

Yes [ ]




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

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

Indu

strial

Ordinary

1
Number of Policies

2

Amount of Insurance

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS ...........cooiiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27. Term policies - decreasing
28. Term policies - other ...........ccccccee.
29. Other term insurance - decreasing ..
30.  Other term INSUFANCE ........coiuiiiiiiiieieeie ettt sbe e en
31, Totals (LINES 27 10 30) ..eeiveeiiieiiiiieiieie st sieestee e ste et eeseeeseesieesieesreesbeenafeenbeenbeentessesnneseesieesneess [oeneesseesueesseesseenseensesnsenns |oeteesseensesnsesnsesnneseesieese |oeseesuessuesssessseansesneesneenns
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX [ e, D0 ST RO
33. Totals, extended term iNSUrANCE ..........c.cceoveueeveeeeeeeeeeee e ee et e D00 RN U D0 R R 5,874 |, 31,042
34. Totals, whole life and eNdOWMENL ............ccoveevevieieeeeee e 9,212 131,699 86,600 1,144 381
35. Totals (Lines 31 to 34) 9,212 131,699 92,474 1,175,423
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
1 LG T 1T LU (4 O O O RO KOO
37, OFAINAINY ottt e 131,699 [ o 1,175,423 |
38. Credit Life (Group and INdividual) ............cccooiiviiiiiiiiiiiiiciiciee o [ o [
KIS T € TN oSO O PR 228
40. Totals (Lines 36 to 39) 131,699 1,175,651
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 .....ccoiveieiiiiiiiie et
43. Federal Employees’ Group Life Insurance included in Line 21 .
44. Servicemen’s Group Life Insurance included in Line 21 .........cccoieiiininnene
45.  Group Permanent Insurance included in Line 21
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 287,901 |
BASIS OF CALCULATION OF ORDINARY TERM INSURANCE
47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.
471 NOT APPIICADTE oottt ettt ettt et et ettt ettt e b et e b e et et e et et ese et eae et et et et et et e At et e At et eae et ese et eAe et et et ebeas et eAe et eas et oAt et eRe et ebe et ete s et et et et et eas et ene et eneetere et ereaes
47.2 Not applicable
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48. Waiver of Premium ............focccooie
49. Disability Income .....
50. Extended Benefits
51. Other ..o
52. Total (a) 189 | (a) 17,275 (a) 1](@) 100

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

26




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce eNd Of PIIO YEAI ......cucuiviriiiiieieieteteieec ettt e 8 | 10 [ o
2. 1SSUEA AUING YBAT ...ttt seses oot L 3 e [
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cuoveveiiieiieieieieiee sttt 4
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cceeviririririririeieieieieeesesseieieees e e 12 [ 9 s [
10.  Amount on deposit ..
11, INCOME NOW PAYADIE .....vvivieiiiiicieteieet sttt et s 12 [ 9 s [
12.  Amount of income payable (a) 96,999 | (a) 44,562 | (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce €Nnd Of PrIOT YEAI ......vceieiieiiririecieieirntsie e .1,0083 |..
2. Issued during year ........... ... 261 |..
3. REINSUraNCe @SSUMEM .........cccuiiiiiiiiiiiiiiiieie et e [oeeie e
4. Increased dUuring Year (Net) ........ccccuuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) woueuivieiiiiieieieieieieiee sttt 7 1,264
Deductions during year:
6. DECIEASEA (NEL) ..ueuiiiieieicieeeeie ettt ettt enee [ee et 107 | |
7. Reinsurance Ceded ............ccociiiiiiiiiiiicic s
8. Totals (Lines 6 and 7) 107
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccoovririviriereieiiiireeisse e e [ P 1,457 [ o
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 50, 181 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a) 56,009,934 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) 5,529,450 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 PrOK YEAT ... o oiiueeeeiininrrieeies [eieeininnrseeeerennnes oo sesesieieees [oereeeeeeene s ssreieeeenene [eeeeeeseeeseseeeeas TATT . 11,560,180
2. Issued during year .............. ..1,097,853
3. Reinsurance assumed ........Jo...ccooiiiiiiiiiiiiiiins o e e [ [
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1to 4) ............] XXX XXX 8,39 XXX
Deductions during year:
6. Conversions ..........ccccecceceeec o e, D, %, CTRTRUT UTITRTR D, %, CTRTRUT RPN D, %, CTRRTUT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (Net) ...oceeeeeeeefrercciiiccccnccccs o, DL NN AT OTOTRTSTRR NORR DL N S 1,015 | XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines6t08)............] XXX XXX 1,015 XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) 7,381 | (a) 11,225,010
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] (ot =T o el i o g ToT =Y T U RS KOO
P 10 T=To o U]y T o =Y TSP U PP PP PORUPORURY SRRSO ESRTERT RSP
3. REINSUraNCe @SSUMET .........oouiiiiiiiiiiiiieeeeee e QI oo G ... ... G ... S ey .o o
4. Increased during year (net) ......c.ccccoevvvivvn A ... B ... AP SER . BER B E
5. Totals (Lines 1t04) ....ccccevvvvvvvvivivcvicvcce R - B B VR - BN B B e
Deductions During Year:
6. Decreased (net) .....ccceoevevvevecvevencvcrcvceee R N R ... A B N B [
7. Reinsurance ceded .............ccccececvvcvcvvecece JER . N BB
8. TOHAIS (LINES B @NG 7) ...ttt ettt bbb bbb bbb bbb bbb b bR E R b bRt bbbt b bbbt b e n e n e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiii ittt bbbt bbbt bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO 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 15,673,676
2. Current year's realized pre-tax capital gains/(losses) of §  ............ (980,429) transferred into the reserve net of taxes of $  ............. (119,345) [ (861,084)
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 14,812,592
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 620,601
6. Reserve as of December 31, current year (Line 4 minus Line 5) 14,191,992
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 1o 702,460 |.....ocvvrerinee (81,859) [ e 620,601
2. 2023 bbb 752,254 .o (T17,706) [ o 634,549
3. 2024 st e 818,487 | (63,430) [ oo 755,056
4. 2025 .ot 876,547 | (52,512) e e 824,034
5. 2026 .ottt e 906,860 |.......cocvveennee (41,739) [ oo 865, 121
B. 2027 oot e 937,652 |...ocvevciiiae (29,463) ... oo 908,189
To 2028 ettt e 975,468 |.....oeviene (24,135) [ e 951,333
8. 2029 ..ot e 993,364 |...ocviveireinen (24,368) ... oo 968,995
9. 2030 ettt e 1,019,663 |...cocovenee (25,217) [ e 994,446
10, 2037 ottt 1,017,731 | (25,400) [....veeieicieireiieiens e 992,330
11, 2032 oottt 1,028,565 |...coccoveiecnee (26,279) [ [ 1,002,286
12, 2033 oottt 1,027,548 |...coiiiie (25,826) [.....cueeeieeeieieeierics e 1,001,723
130 2034 oot 1,026,649 |...cococviene (25,584) [ o 1,001,066
T4, 2035 oot 975,458 | (25,078) [ oo 950,380
15, 2030 oottt 858,846 |.....ccoocvvrcene (23,998) ... e 834,848
16, 2037 oottt 707,540 |..oooiiiciaee (23,988) ... oo 683,552
A7, 2038 ...t 541,428 |...cocovviiine (24,039) [ e 517,389
18, 2039 ...t 358,285 |...covviricinen (25,797) [ e 332,488
19, 2040 ..ot 217,801 [ (28,153) [ e 189,649
20, 2047 ottt e 121,684 | (30,013) [ e 91,671
20, 2042 .ot 48,838 |.ooieiicine (81,822) [ e 17,016
22, 2043 ..ottt e 2,391 | (29,500) [ e (27,109)
23, 2044 ..o e (44,865) )
24, 2045 ..ot e (62,610) )
25, 2048 ..ottt e (54,786) )
26, 2047 .ot e (41,086) )
27. .(23,811)[. )
28. (9,816) )
29. (3,702) )
30. (1,167) )
31. 2052 and Later
32.  Total (Lines 1 to 31) 15,673,677 (861,084) 14,812,593
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

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

1. ReServe as of DECEMDET 31, PIOT YEAI .........c.cccveveueueueeieieeeetetetetetessee et esesesesesesssss st esesesesesessss st et et esesesessasssesesesesesesessssasssesesasesesesssnafereeenessesenenenn 1,894,489 |...oooeeeeeeeees o 1,894,489 |...oooeeeeeeeeeeeeeees oo 190,665 |...cocveeeeee 190,665 |...cccveveeen. 2,085,154

2. Realized capital gains/(losses) net of taxes = GENEIAl ACCOUNL ..........oiiiiiiitieieee ettt ettt eseesseesseesbeesbeesbe e seenee deri et s et ses [oeesiee s e st s siees [oreireenseesee s sessessrees [oesiessiis e s e ssnnsiassesseess [resenseesessessessessrnesnnens [oeresssessssssensessessesseesns |oseseeseeses s sre s

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 - General ACCOUNT ...........coiiiiiiiiiiiiiii et seesee e e ssns e ss fooresiessies s s sesseeseeins [oreeereesie e e s s s sseesaeses [oaesneseesesseesbesssessnneinns [reessessnnsiassiessesseeseesies [oesiassiessbessse s st e s sassareine e foeareessessae s s s

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

7. BASIC CONIIIDULION «...ovuieceriiees ettt es et ee st et s s e s e s o888 5828584288428 E e R8sttt 926,562 926,562 6,944 6,944 933,506

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 2,821,051 | [ 2,821,051 | [ 197,609 |....ooovvevevnne. 197,609 |......cooveveeee 3,018,659

9. MAXIMUM FESEIVE ........vuiiiiiiiiiiii ettt e b b e b bbb h b2 e b b e b e b st [rh s 4,831,590 |- e 4,831,590 |....oviiieiereiees e 361,828 ..o 361,828 ..o 5,193,419
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 2,772,534 2,772,534 338,220 338,220 3,110,754
11, 20% OF (LINE 10 = LINE B) --evvveeeeoeeeveeeeeseeeeeeoeeeseeeeeeeeesseesseese e eessesseeseeeseesseeseesesseseseeeseseeseeseeesseeseeeeesseeeeeseeesseeseeeeesseeeeseeesseeen (9,703) (9,703) 28,122 28,122 18,419
12, Balance before transfers (LINES 8 + 11) ....c.ciiiiiiiieieicieiiieisieete ettt ettt b esesesese s ssesesesesesesenessssssesesesene forenssseseaeaeaees 2,811,347 | [ 2,811,347 | [ 225,731 | 225,731 | 3,037,078
B TR 1= 1= O O O O O O OO NSO
L VoY [N g1 = Voo Ty 4o T o O O O ) RSO R OPRSRPR SEO T
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEIO ......ccuiiuiiuiiiiitieiiiee ettt b bbbt bt bbbt bbbt bt bt bt bt bt bt et e be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 2,811,347 2,811,347 225,731 225,731 3,037,078
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt ODlIGations ............c.ceueuiieieieieieieieeeeceeeeee e e 428,499 | ..o XXX e o XK e 428,499
21 1 NAIC Designation Category 1.A .........cocoueveveueueeeeeeeeeieeesesens |reeeeeeeninenens 57,425,884 |.......ococ.. XXX e XK e 57,425,884
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 12,367,206 |........cocce. XXX oo XX e e 12,367,206
23 1 NAIC Designation Category 1.C .. .. 26,283,879 |... .. 26,283,879 |...
2.4 1 NAIC Designation Category 1.D .. ..29,626,754 |... ..29,626,754 |...
25 1 NAIC Designation Category 1.E ........ccoceueveveececueeeeeeeeeeeeeeenens foreneeeeeenees 43,708,396 |............... XKoo e XXX e 43,708,396
26 1 NAIC Designation Category 1.F ........cceveeeececueeeeeeeeeeeeeeenenas [oreeeeenieenees 59,284,878 |.............. XXX oo oo XK e 59,284,878
2.7 1 NAIC Designation Category 1.G ........cccooeeveueveueueueueeeeeeieieresens |reseereceneneas 63,916,296 |.............. XXXerueveeerene oo XX s [ 63,916,296
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.642.7) .....coceueuenee.. 292,613,293 XXX XXX 292,613,293
3.1 2 NAIC Designation Category 2.A ..........cccccueveveueueeeeeeeeereereesens |oeeiessennns 71,103,755 vt XX e o et XK s o 71,103,755
3.2 2 |NAIC Designation Category 2.B .. .107,627,300 |.... .107,627,300 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveueueueeeeeeeeeeereenes |resessecenenens 50,366,343 |.......ooooe XXX foreeeee e XK e 50,366,343
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 229,097,398 229,097,398
41 3 NAIC Designation Category 3.A .........cccoeveveveuereeeeeeeeeeeieerenens e 4,399,725 oo XXX e e XXX i e 4,399,725
4.2 3 NAIC Designation Category 3.B .. 3,251,735 3,251,735
43 3 NAIC Designation Category 3.C .......ccoooieirieeeieeeeeieeeeeeens e
44 Subtotal NAIC 3 (4.1+4.2+4.3) ..o 7,651,460
5.1 4 NAIC Designation Category 4.A .........ccocoeevereeneeneeneeneenennes feerrenienienienienieeneenies feeereeeeeees XX e [tk XX e [
5.2 4 NAIC Designation Category 4.B ..........cccceevereeneenennenneenennn foevieiciciciciici et XX etk XK e o
5.3 4 NAIC Designation Category 4.C ..........ocooveveveveueueueeeieeeeereeeseaes [ senees 491,350 ..o XXX e XX s [ 491,350
54 Subtotal NAIC 4 (5.1+5.2+5.3) .... 491,350 491,350
6.1 5 NAIC Designation Category 5.A .......ccooiiiiieieeieeeeeee e oo
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ........ccoieiiiiiiiiiieiiesieneenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) .
7. 6 NAIC B ...ttt sttt ot ettt
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) 530,282,000
PREFERRED STOCKS
10. 1 Highest QUaity .......ocooiiiii e oo,
11. 2 High Quality ....... 1,000,000
12. 3 Medium QUANILY ....oceeeeieiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR ..o
17. Total Preferred Stocks (Sum of Lines 10 through 16) 1,000,000 1,000,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
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) 531,282,000 531,282,000 926,562 2,772,534 4,831,590
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUAlity ...........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 ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveninrinennnns 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ................... 0.0007 0.0011
41. Residential Mortgages - All Other ....................... 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIEY vt e [ [eeten e XXX [ o 0.0120 [ovoeeicrereeeeeeeee [ 0.0343 | s 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccuriiiiiicciiiiicicics foeicrneiecccenescesccsns. [, XXX [ [ 0.0183 [ [ 0.0486 ..o e 0.0628 |

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) XXX XXX XXX XXX
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) XXX XXX XXX XXX




€e

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3)
COMMON STOCK
1. Unaffiliated - PUDIC ..o [ 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 ...........ccccoiiiiiiiiiiieeeeeceeeeeeeeeeees [ sesees [oeeieeieenenns D,9, 0, GOV ORI XXX viveeieeies Jeoeee e
4. Affiliated - Life With AVR .......ccooiiieiiceeeeseeeee e sieeenees [eieneienenns XXX oo XXX viiieeieeies Jroeee e
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)
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviiienieennns
20. Properties Acquired in Satisfaction of Debt .............cccccevvieiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20)
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........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) XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........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 BANKERS CONSECO LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..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) XXX XXX XXX XXX XXX
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 PrOPEIIES ..ottt ottt eee e eeeseeses ereeeseeiteeieesseeseeseeeeeses [oreereeseesseesssessessseeseesiees foeesseessesieesieesreeereesseenees foeereeereesseans 0.0000 |eeeeeieeeieeeeeeeeieeeees o 0.0912 | o 0.0912 |
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) XXX XXX XXX
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........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) 15,887,361 15,887, 361 XXX 6,944 XXX 338,220 XXX 361,828

(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 BANKERS CONSECO LIFE INSURANCE COMPANY

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

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

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE F

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

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

0599999. Death Claims - Disposed Of XXX
1099999. Additional Accidental Death Benefits Claims -

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

Of XXX
2699999. Claims Disposed of During Current Year XXX
322052627 .....coovve| e [ e NY........ ...2022 ... Material misrepresentation .......................
1218807466 ......... 22103685 ...........|........ NY........ ...2022 ... Material misrepresentation .......................
2799999. Death Claims - Ordinary 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 15,000 15,000 XXX

5399999 - Totals

15,000

15,000

37
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

above)

(a) Includes $

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

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums WItten ..........ccoveeincoiniineinneenceneeene o 11,144,560 |........ D,9,0, CHR FUTPRRRRPRRURR U D.9,0, CHN FTRRRRRURPRURRPIR R D,9,0, CHR RO 2,656,955 |....... D.9,0, CHN FTURRRRURPRURRPIR R XXX o D.9,9, CHN ITURRRRRURPRURRPIRI U XXX
2. Premiums earned P 11,220,141 |........ XXX o XXX oo [ D,9.9, SR TR 2,686,370 |....... XXX oo [ XXX o XXX oo [ XXX
3. Incurred claims .........cccooevieiiniis o 22,164,173 |............. 197.5 | [ oo o [oeeiens 2,043,362 |............... T6.1 [ oo [ 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
(Lin€S 3and 4) ..c..ooviiiiiiiiieieeeseeee s [ 22,164,173 |............. 197.5 | [ [ e o 2,043,362 [ 8.7 [ e oo oo [ [
6. Increase in contract reserves ............cccoceeeeeicicnens fevinnins (11,780,081)|............ (105.0)cneeveieieerieereeries [oevieenieeneienes e [oeerereeseieneees e (62,311)] v (2.3 )i oevieenieiseienies oo oo [ [
7. COMMISSIONS () .vevvrveereierieierieiereeeereseeeseseseeesesseees oreieeiianens 1,062,985 S e s e s o0 99,793 | BT s s e s e,
8. Other general insurance expenses .. 2,144,538 |...
9. Taxes, licenses and fees ..............
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions .............cccccciiiis Joiiiiiiiiiiiiiiiiiiiies [ [ [eeeeseseseiees [reeeeeeeee s e e erees [oeeeee s [oeeeee s sees oo e e ees [reeeeeeeeeeeeres [eeeeee s s s s ses [reeereseeeseees e e fee e
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 DL0.% I FRRRIIUIRRRRRRRRI USRI D0 % N T 7,925,802 |........ D00 ST SR 561,803 |....... XXX.......
2. Premiums earned ..o [ [ XXX oo [ XXX [ XXX oo o D 0% N SN 7,974,082 |....... XXX e 559,719 |........ XXX.......]
3. INCUImed ClaimS ......coviiiiiciccccccsce o o [oeeree s oo [ e [ [ [ 20,422,017 |............. 2561 [ oo (301,206)f............. (53.8)
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
(LINES 3.aNd 4) c.eiiiiiiccceeeeeceererseeieiees [oereninnnennninnnnns [ [ [ [ [ [ [ [ 20,422,017
6. Increase in CONtracCt rESEIVES ...........ccoeviiciiiciiiiins Lot oo oo oo e o o e [ (11,755,624)
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 BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned Premiums .........ccceeiieiieiiieeiienieeiesresee e [reeineenieeine 1,017,504 137,445 |.... ....B47,743
2. Advance premiums .. .283,349 |... .61,630 .210,975
3. Reserve for rate Credits ..o [ [ i [ [ [ [ [ [ [ [ o
4. Total premium reserves, CUrrent Year .........cccceeeeveereesieenieeniees foviieniennnens 1,300,854 [ o [ 199,075 e [ [oeriiirciciciiiii o [ [ [ [ 1,058,719
5. Total premium reserves, Prior YEar .........ccccccveeverceereenieenieenieenns |oeesieeiinens 1,381,833 | e s 235,703 |oevereeneenieneeies forereeniiiiciiein e e e e e [ 1,105,855 s
6. Increase in total premium reserves (80,979) (36,628) (47,137) 2,785
B. Contract Reserves:
1. Additional reServes (@) .......ceoveeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeen [ 228,618,854 [ e [ AT4,524 |..ooiiciiiies Joeereenncineiiee [ o [ [ [ o 222,889,384 |............... 249,647
2. Reserve for future contingent benefits ............cccovoiiiininininis i i i i [ e i [ i [ [ o [
3. Total contract reserves, current year .. ,613, A , E .222,889,384 .249,647
4. Total contract reserves, prior year. ...........ccccecevennene 235,393,635 ..o e s 536,834 [...ooiiiiiiiiiiiies i [ o [ [ e s 234,645,008 |......cocnennee 211,793
5. Increase in contract reserves (11,780,081) (62,311) (11,755,624) 37,854
C. Claim Reserves and Liabilities:
1. Total current year 49,271,157 oo oo e 332,853 [..eeviiieirieiniiies e [ e [ [ e [ 48,527,930 |veeerveeennns 410,374
2. Total prior year 44,533,331 [ e [ 369,572 [ e [ o i [ o 43,354,530 |......cocoee. 809,229
3. Increase 4,737,825 (36,719) 5,173,401 (398,856)
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 14,195,687 [ o [ 308,160 |-..oveeeeeiieiiiiiis oo i [ e i [ o 13,871,428 | 16,100
1.2 On claims incurred during current year ...........cccceeeveeeeveneee: fooviinennns 3,230,660 |- [ [ 1,771,922 o [ oo i [ [ i [ 1,377,188 |..ooenee 81,550
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year R R 36,162,402 | [ [ 3,801 oo [ oo i [ [ i [ 35,942,177 |.eeeens 216,924
2.2 On claims incurred during current year 13,108,754 [ o [ 329,852 [ s [ e i [ o 12,585,753 |[...ocveneee. 193,449
3. Test:
3.1 Lines 1.1 and 2.1 50,358,089 49,813,604
3.2 Claim reserves and liabilities, 44,533,331 , 43,354,530 ,
3.3 Line 3.1 minus Line 3.2 5,824,758 (58,111) 6,459,075 (576,205)
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 ..ot e D | e s o e [ s e i [ o [ 544
2. Premiums €arned .........cccoceiiiiiiniiniciieiinecsee e e OM | [ i [ o [ fr i e i e 544
3. Incurred Claims ......ccooiiiiiiieieiecieeeere e [ 1T foiiiiiiiiiiiiiiiens [ e [ o [ o [ [ [ [ [ 179
4. Commissions 5
B. Reinsurance Ceded:
1. Premiums written
2.  Premiums earned .
3. Incurred claims
4. Commissions

(a) Includes $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

oy

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. Incurred Claims .......cocciiiiiiiiiiciicceeeees [ [oereeee e e 2,043,362 [...ooveiiieirieiriiies e [ [ [ [ [eeereeee e 20,422,017 |...oceenee (301,384) ... 22,163,994
2. Beginning claim reserves and liabilities ................ccocooiiiiiiiiis foriiiiiiiiiiiiies [ feeiiieies 369,572 e [ e [ o [ [ [ 43,354,530 |.......c..... 808,652 |........... 44,532,754
3. Ending claim reserves and liabilities ..............ccccccooiiiiiiiiiiiis foriiiiiiieiiieiies [ [oeeeieeind 332,853 [ooeeieiieiieiieies e [ [ e [ [ o 48,527,930 |..covenveee 409,618 |............. 49,270,401
4. ClaiMS PaId .....cccoiiiiiiiiiiiiiic s [ [oereeee e [oeeeeens 2,080,081 |- e [eereeererrrrnees [ [ [ [ o 15,248,616 |............... 97,650 |..cecveenee 17,426,347
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [eresennnesieeseenenes [oererenenesesssenens[reeeeenene e [ereeeeeee s oo [t oereesenesseeeeens[reeene e [eeeereeenenenensnes oo [ LC I 179
2. Beginning claim reserves and liabilities ................ccooooiiiiiiiies foriiiiiiiiiiiiies [ oo e [ o [ rennnes e s [errere e e e e nenes [eere s STT oo 577
3. Ending claim reserves and liabilities ..............ccccoooiiiiiiiiiiiis foriiiiiiiiiiiies [ oo s [ e [ rerrnnnes [ nens [erre e [ nnnes e s e 756 [ 756
S O = {1 E 3o T o O O SN O R S U O (SN O AU SOOI RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ..o [t [oereeenneineeneies [ neenee [erreerirenseneenes [oereererenerrnenneies [oeeseenee e [ oo [t neennee [t e [ [
2. Beginning claim reserves and liabilities ................ccoooiiiiiiiiiis foriiiiiiiiiiiiiies [oeereseiereneiens o [ [ nnns e [oerern e senenes [eerere s [ereeriee e [oeeeee e e snnes [eereee e s [eerere e e
3. Ending claim reserves and liabilities ...............ccoooiiiiiiiiiiiis friiiiiiiiiiiies [ oo [ [ e [oerere e [ nenes [errerr e [oereee e ennes e s [eerere e e
S O = {1 1 E 3o T o O O SN O R U U O S O AU OO RSO RO
D. Net:
1. Incurred ClaimS ......ccocciiiiiiiiiiiciiccce s [ [oereeere s e 2,043,362 [oeoveveereiiiiis oo [ e [ e [ [ 20,422,017 |...ocecnve (301,206) |............. 22,164,173
2. Beginning claim reserves and liabilities ..............ccoccoviiiiiiiiie foriiniiiieiiieiiiees [ e 369,572 |oeeeieeeeeirieiens [ e [ [ [ [ [ 43,354,530 |.............. 809,229 |.....cou. 44,533,331
3. Ending claim reserves and liabilities ................ccocoiiiiiiiiiiiis friiiiiiiiiiiies [ ferieiei 332,853 [coeeiiiiiiiiene s [ [ s [ [ s 48,527,930 |...covenveee 410,374 | 49,271,157
4. ClaiMS PaId .....cccoiiiiiiiiiiiiiic s [ [oereeee e [oeeeeens 2,080,081 |- e [eereeererrrrnees [ [ [ [ o 15,248,616 |............... 97,650 |..cecveenee 17,426,347
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses ..........cccocvcvevee fevvceieicieeiieeiiiees Joveeeeeeeeeeeeeiieeee foeeeenns 2,043,362 |..ooceeeeciieecieeeiee oo e e e e e e 20,422,017 |............ (301,206)]............. 22,164,173
2. Beginning reserves and liabilities ..............ccccooiviiiniiiciiiiis friieiiieiieieies [ [eeeeieeins 369,572 |oeeeeieeeieiieiens [ e [ [ [ [ [ 43,354,530 |.............. 809,229 |.....coe.. 44,533,331
3. Ending reserves and liabilities ...............cccooiiiiiiiiiiiiiiiiis e [ e 332,853 [coeeiiiiiiiiene s [ [ s [ [ s 48,527,930 |...covenveee 410,374 | 49,271,157
4. Paid claims and cost containment expenses 2,080,081 15,248,616 97,650 17,426, 347
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 1

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

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

0399999. Total General Account - U.S. Affiliates

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

0799999. Total General Account - Affiliates

..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...
..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ...

.. 221,754 |.

..94-1516991 ..[..01/01/1997 ..|Wilton Reassurance Life Company of New York ........ccccoevieriiveiiierniinessineniicns [N eriiiiiiiiiis e 00/ 1 i Ol o 3,616,697 110,334
0899999. General Account - U.S. Non-Affiliates 3,838,451 2,989,659 114,850 19,119
1099999. Total General Account - Non-Affiliates 3,838,451 2,989,659 114,850 19,119
1199999. Total General Account 3,838,451 2,989,659 114,850 19,119

1499999. Total Separate Accounts - U.S. Affiliates

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

1899999. Total Separate Accounts - Affiliates

2199999. Total Separate Accounts - Non-Affiliates

2299999. Total Separate Accounts

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 3,838,451 2,989,659 114,850 19,119
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 3,838,451 2,989,659 114,850 19,119
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 2

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

1 2 3 4 5 6 7 9 10 11 12 13
Reserve Liability
NAIC Type of Type of Other Than for Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total - U.S. Affiliates
0699999. Total - Non-U.S. Affiliates
0799999. Total - Affiliates
...... 60704 ......[..94-1516991 ..]..01/01/1997 ..[Wilton Reassurance Life Company of New YOrK .......ccocooioiioriorioriorioresneoeoe [NVorioioionnnns [TV P 544 [ 180 o 2,085 [ 7B [ [
0899999. U.S. Non-Affiliates 544 180 2,965 756
1099999. Total - Non-Affiliates 544 180 2,965 756
1199999. Total U.S. (Sum of 0399999 and 0899999) 544 180 2,965 756




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

SCHEDULE S - PART 2

1
NAIC
Company
Code

2

ID
Number

3

Effective
Date

4

Name of Company

5

Domiciliary
Jurisdiction

6

Paid Losses

Unpaid Losses

9999999 Totals - Life, Annuity and Accident and Health

43
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

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

1

NAIC
Company
Code

2 3 2

ID Effective
Number Date

Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Amount in Force
at End of Year

Reserve Credit Taken

9 10

Current Year Prior Year

1

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

0399999

. Total General Account - Authorized U.S. Affiliates

0699999.

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

0799999.

Total General Account - Authorized Affiliates

...58-0828824 ..[04/01/2009 . |Munich American Reassurance Company ....
...06-0839705 .. [10/01/2008 . |Swiss Re Life & Health America Inc ..
...13-5459190 ..[01/01/2021 . |United States Fire Insurance Company
...13-5459190 ..[01/01/2022 . |United States Fire Insurance Company

...36-4233459 ..[01/01/2021 . | Zurich American Insurance COMPANY ........eciceeseeseesieesieesimesieeseesseaneeannenns

.... 12,169,153

12,841,089 |.

0899999

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

25,010,242

123,427

1099999

. Total General Account - Authorized Non-Affiliates

25,010,242

123,427

1199999.

Total General Account Authorized

25,010,242

123,427

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

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

. Total General Account - Unauthorized Affiliates

...AA-1124129 ..
...AA-1120055 ..
...AA-1120055 ..
...AA-1120116 ..
...AA-1120116 ..

01/01/2022 .
01/01/2021 .
01/01/2022 .
01/01/2021 .
01/01/2022 .

Endurance Worldwide Insurance Limited
Lloyd's Syndicate Number 3623 ...
Lloyd's Syndicate Number 3623
Lloyd's Syndicate Number 3902
Lloyd's Syndicate Number 3902
...AA-1126004 ..[01/01/2021 . |Lloyd's Syndicate Number 4444 ...

...AA-1126004 ..|01/01/2022 . |Lloyd's Syndicate Number 4444 ...

2099999.

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

2199999.

Total General Account - Unauthorized Non-Affiliates

2299999.

Total General Account Unauthorized

2599999.

Total General Account - Certified U.S. Affiliates

2899999

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

2999999

. Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

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

4099999

. Total General Account - Reciprocal Jurisdiction Affiliates

4399999

. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999.

Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

25,010,242

75,857 62,790

130,264

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

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

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

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) 25,010,242 75,857 62,790 123,427
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999) 6,837
9999999 - Totals 25,010,242 75,857 62,790 130,264

(47




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

45, 46, 47



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO 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)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

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

ASSETS (Page 2, Col. 3)

1. Cash and iNVested @SSEts (LINE 12) .....cccciiiieieieieieieeeieieieiee et e 563,010,681 ..o o 563,010,681
P S T U T o (T T ) U NS RSP TRRROS RN
3. Premiums and considerations (LINE 15) ........cccovirruerereiinirinieieieieiesesesesesesseesesesesessssssssesesesesessssssssns eoeseeennenennnns 8,575,462 |.....cooieieecceeens [ 8,575,462
4. Net credit for Ceded MEINSUIANGCE ..........c.ccuririiiecieieieiieeie ettt naneeeeen DL0 &, SO R 54,511 | 54,511
5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 15,152,105 15,152,105
6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccveeeeeereeereeeececeie e 586,738,248 |....ooeeeee 54511 | 586,792,759
7. Separate ACCOUNt @SSELS (LINE 27) ....uiieiiiiiiiiitieitie ittt sttt ettt e b e sbeeneeen
8. Total assets (Line 28) 586,738,248 54,511 586,792,759
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 480,216,521 | 75,857 |oreeeeienn 480,292,378
10. Liability for deposit-type contracts (Line 3)
11, Claim rESEIVES (LINE 4) ...ttt b ettt ettt sse e s aeesbeesbeebeenneennenned
12.  Policyholder dividends/member refunds/reserves (Line€s 5 through 7) ...........coeiiiiiiiiiiiiiiiiceeee s [ o
13.  Premium & annuity considerations received in advance (Line 8)
14. Other contract liabilities (LINE 9) ......ccuiiiiiiiii ettt nre e
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 9,358,058 9,358,058
20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .......ccooviiieieieerieieiiisieieieieeeeesesesse e e 510,017,945 |....ccccoevvrnee. 54,511 |oeiee 510,072,456
21.  Separate Account liabilities (LINE 27) .......c.ccuiiiiiiiiiii e
22, Total lIabilities (LINE 28) ........cccoeireiriiiireiiieieesiet sttt e e | 510,017,945 ..o 54 511 | 510,072,456
23.  Capital & SUMPIUS (LINE 38) .......oeeeceeeeeeeeeceeee et e et s e st es s ae s s s asasaesesenssanssensna 76,720,303 XXX 76,720,303
24. Total liabilities, capital & surplus (Line 39) 586,738,248 54,511 586,792,759
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE FESEIVES ....ueveeiaesceetrereresesseetseseseseseesesssesesssssesssssaesssesesesssaesnsesesasssassssesesessssssssesesssnsnssesesessforciesessssssncacaeenes 75,857
26. Claim reserves
27.  Policyholder diVIdENAS/TESEIVES .........ceuiiiiiiieiieeiieeee ettt ettt esse e neeseesesneeeneesneesneees Jo e
28. Premium & annuity considerations received in @dVANCE ...........ccociiiiiieiieiieseese e [
29. Liability for deposit-type contracts
30.  Other contract Iabiliies .......... ...
31.  ReINSUrance Ceded @SSEtS ...........oo i e
32. Other ceded reinsurance recoverables
33.  Total ceded reinSUrance reCOVErabIES ............oocviiuriuiuririiriiciniecieieeieeee et 54,511
34, Premiums and CONSIAEIAtIONS .............oiiiiiiiiiiii e e e
35. Reinsurance in unauthorized companies
36. Funds held under reinsurance treaties with unauthorized reinsurers ... o
37. Reinsurance with Certified REINSUIETS ......... ... e
38. Funds held under reinsurance treaties with Certified Reinsurers
39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiiie s
40. Total ceded reinsurance payable/OffSELS ..........ccciiiiiiiiiiiie e
41.  Total net credit for ceded reinsurance 54,511
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

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

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

2. Alaska ...

3. Arizona.

4. Arkansas ..

5. California .

6. Colorado

7. Connecticut .

8. Delaware

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

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

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

....10,725,707

o 16,930,256 |....

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

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

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

54. Puerto Rico .
55. U.S. Virgin Islands .
56. Northern Mariana Islands
57. Canada
58. Aggregate Other Alien ... i
59.  Subtotal ......cceeeviiiriiieniieeieeeeeeeeeeeeeeeeneeeee | XXX el 50,325,789 .. 16,930,256

90. Reporting entity contributions for employee benefits

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

additions and annuities.............ccccoci s 0 O O ) U N
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)..................

96. Plus reinsurance assumed..

97  Totals (All Business)

98. Lessreinsurance ceded..........ccceeeeeiiiiiiieeeeiiiieeees | . ... 130,264

99. Totals (All Business) less Reinsurance Ceded XXX 50,325: 103 16,930,256 |(c) 11,135,027 78,390,386

DETAILS OF WRITE-INS

XXX v oo e f
oo XXX
oo XXX

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

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

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

(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

Allocated by States and Territories

Direct Business Only

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

-

g g o o g goaea s B A DB BN DA KD DN W oW W W W W W W W WNNDNIDNDNDNDNNNIDNRN2 o s s s a
© ® N o o0 R O 2O 0N ORGSO 00N ORODN=2O 0 NGO RGN2O O NN

© © ® N o o & DN

AlADAMA ... AL
AlBSKE ... AK
AIZONA ... AZ
ATKaNS@S ........ccocviiiiii AR
California ..o CA
C0lorado .......ccoiviiiiiiii e CcO
CoNNECHICUL ... CT
Delaware ..........cccccooiiiiiiiiiic DE
District of Columbia ..........cccooiiiiiiis DC
Florida ... FL
GEOMGIA -ttt GA
Hawali ... HI
1daN0 ..o ID
NOIS ... IL
INdiANa ... IN
IOW@ ..o 1A
KanSas ..o KS
KeNtUCKY ....ooueiiiiiiiciic KY

Louisiana ...
Maine ..
Maryland ...

Massachusetts .

MIChIgaN .......coiiiiieieee e
MiIiNNesOota .........coovviiii
MiSSISSIPPI +..veeueeenieeieeie e
MiISSOUI ...
Montana ..o MT
Nebraska ... NE
Nevada ... NV
New Hampshire .......cccceeiieeiiieenieceeceeeees NH
NEW JEISEY ..o NJ
NeW MEXICO ........cocviiriiiiiiii NM
NEW YOrK ..o NY
North Carolina .........cccccovviiviiiiiiciic e, NC
North DaKota ..........ccooiiiiiiicc s ND
ORiO L. OH
OKIahoma ... OK
OFEJON ..ttt OR
Pennsylvania ... PA
Rhode Island ... RI
South Caroling .........ccccoiiiiiiiice e SC
South DaKota .........ccocuiuiiiiiiiiiiiccceccce SD
TENNESSEE ... TN
TEXAS ..o X
ULBN s uT
Vermont ..o VT
VIFGINIA .o VA
Washington ..., WA
West Virginia .......coveeiieeiiiiiiiiene e wv
WISCONSIN ... Wi
WYOMING ..ot wy
AMerican Samoa ..........cccccvveuiiiiiiiieiiee s AS
GUAIM ..o GU
Puerto RIiCO ... PR
U.S. Virgin Islands ..........ccoooeiiiiiiiiiiieeeeeeeee \Y|
Northern Mariana Islands ...............ccccooeiiininns MP
CanNada ......cooiii e CAN
Aggregate Other Alien ..........cccooeiiiiiiieiccce oT
Total

50,325,789

16,930,256

7,511,129

74,767,175
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

CNO Financial
Group, Inc.

FEIN #75-3108137  DE

Design Benefit
Plans, Inc.

FEIN #36-3496297  IL

40|86 Advisors, Inc.

FEIN #22-2403791  DE

CDOC, Inc.

FEIN #51-0406066  DE

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 BANKERS CONSECO 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,

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.

. |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. ...

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 BANKERS CONSECO 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 BANKERS CONSECO 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 BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArCh 12 ..........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

56
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O o1V =T o1 3 e PP T USRS

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
1=l 3 R TP PO U UT U PP URTURPRPRPITNE

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 ........ccccooieiiiiiiiiiicie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ........c.coooiiiiiiiiiiieeee 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 e s e s e s e st e st e st e st e s e e st e st e s e e s s e st e s e et e st e seen e et es e e e et et e e eneeneens

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 e et e e e e a e e st e st e s b e eas e ea e e ea e e ea e e es e e s e e s e e mseem s e emseemeeem e e eaeeeneeeaeanseenseenseenseennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L LY (O oY 1 =T o o e SRS TO RS RT PRSPPI

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 .........ccciiiiiiiiiie e

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 SO STRSRURRPPPN
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 ADFIl 17 ... ettt ettt sbe e b e naeens
Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 17 ......cociiiiiiiieeeeeeeee
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 ehe e teeateeateeat e st e eheeae et eeateeaaeenteenteenteesteenee st eseeaseenseenteenteenseeateeneeeae e st e seenteenseenteenteenteeneeeneenneenaen
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 .....oiiiiiiii
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.cccoeiiiens
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 ..........ccooiiiiiiiiie

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
None

The Company's direct written and assumed premiums in 2022 are below the threshold requirement for the Management's Report of Internal Control

over Financial Reporting and therefore it is not subject to Model Audit Rule Section 16 reporting.
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SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]
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Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
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Actuarial Opinion on Synthetic Guaranteed Investment Contracts
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Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Health Care Receivables Supplement [Document Identifier 470]

Credit Insurance Experience Exhibit [Document Identifier 230]

Supplemental Health Care Exhibit (Parts 1, 2 and 3) [Document Identifier 216]

Supplemental Health Care Exhibit's Expense Allocation Report
[Document Identifier 217]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit
[Document Identifier 345]

Variable Annuities Supplement [Document Identifier 286]

Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]

Management'’s Report of Internal Control Over Financial Reporting
[Document Identifier 223]
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....covvviiieiecieteieieeeeiete st ssses b e 428,498 |............. 0.076 |............. 428,498 | [ 428,498 |............. 0.076
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. | 2,104,952 (............0.374 |........ 2,104,952 [.oooeriieees [ 2,104,952
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 6,243,405 |............. 1.109 |........ 6,243,405 |...oooiees [ 6,243,405
1.05 U.S. special revenue and special assessment obligations, etc. non-
JoTUE=T =11 (=YY [OOSR U PR PRRTTTURRTTT! NORON 76,824,908 |............ 13.645 |........ 76,824,908 |.......coovviicns [ 76,824,908 |........... 13.645
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 437,518,115 |............ 77.707 |...... 437,518,115 | [ 437,518,115 |........... 77.710
1.07 Hybrid securities ............. f 7,162,132 |........c. 1.272 ........ 7,162,132 oo [ 7,162,132 |............ 1.272
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 1ong-term DONAS ........c.euriiurirereririeeiceeeeeeeeeeeeeeeeeeseseeseseseesesnnneee oo 530,282,010 |............ 94.183 |...... 530,282,010 |- [ 530,282,010 |........... 94.187
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 1,000,000 |............. 0.178 |......... 1,000,000 [...eoeereeeeeeeens frrene 1,000,000 |............. 0.178
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 |............. 0.178 |......... 1,000,000 [...eocereeeeeeerens frrene 1,000,000 |............. 0.178
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) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
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 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON SEOCKS ........cvovevivieieieiieicieteteeeeee e e [oeeeeieieiens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
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 COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
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 re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccerrrinirnrnneeeieseseseseeseeeseseseseeeese s frecceees (364,203)|............ (0.065)........... (L7071 I U (364,203)........... (0.065)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 9,959,626 |............. 1.769 |......... 9,959,626 |.....o.ovoverieeices v 9,959,626 |............. 1.769
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 ................c.... [ 9,595,424 |............. 1.704 |......... 9,595,424 ... [ 9,595,424 |............. 1.704
7. CONTACE I0BNS ....eeeeeeieiececieeeeeieeeiee et ee s s s es e e s e s s e e s s e e sesesesasnas acaeaen 6,270,604 |............. 1.114 ... 6,245,896 ..o [ 6,245,896 |............. 1.109
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 563,035,399 100.000 563,010,691 563,010,691 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceeuiuiiiiiirieteteteteses ittt s et tese et sesessebesesesese e se st esesesesesesese s s s s e s ebesesese st ssss s e bebebesesane e <oeseaeanenenanas 14,893,874
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiueueurririiriririeieie ettt sttt st se e st st bt e sese st sessssesesetesaseesseesesnereressasanas 1,000,000

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.cuouiuiiiieieieeeeeeceee ettt ettt s s s s seae e seesebebebebeae et st nesnebebebeins estseneeeseneaene 1,000,000

Capitalized deferred interest and other:

o B ] = S =T i TR o 10T o e PPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt b bbb e b e b e e b e b et e b e bt e b e b s b e b e se e b e ed e b e e be A0S E SRS AR e R e e L oA e b e b et e b et b e s eabeseeeseees et
ACCTUAI OF QISCOUNT .......cvvvvee ettt ee ettt eeee et eteteseseessssaetesesesssssaesesesessssetesesasassssssesesesesssseeesasasansnsesesasaseessseeesesesesssseeesesasessnsesetesesensnsesesesesaesssnaesesasann s eb et et et tacaes et ee et nacaes 286
Unrealized valuation increase (decrease):

Lo B o] = S =T i TR o 10 T e TP PPN

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt bbb b oo b e e b e bt e b e h e e b b e s b e b e se b e et b et ebe A0S E SR e AR e R e e b e R e b b e bbb e b e s eabeseseseeeses ettt
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN 1 ... ..ttt h e bt e bt e bt e bt e s bt e st e ea e e sh e e eh e e eb e e Ee e bt e a bt ea bt ea bt ea e e eR e e eh e e ebeeeb e e ke anbeen Aoeemteeneeenseaaseeseeaasnseeanes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iuiiiiiiiiieie ettt steeste et e e be e bt e besseesseesbeesheesbeesbeesbeeabeaaseenseassesseeebeeebeeabeesbeen Seseesnessseeasessaeesaeaaaesnneans
Deduct amortization of premium @nd AEPIECIALION ..........coui ittt a et e e et et e e st e eaeeea e e es e e es e e s e e aseeaeeeaeeaa b e ea e e eseeeseeseenseenseanseanbeas Seeeraeeseeneeesteanenns 6,799
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T e TR o1 10 1o e I A PPN

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbb bbb oo b oo b e e b e e b et e b hE e b e b e e b eb e s e eb e ee b e e ebe A0S E oA e A E e R e oL e R e e b e b et e b et e b e s Seabeseasesee et ettt
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb bbb bbb b e e b e b s bt bebeaa e R e S e R e b e b e b b et ns

L0 e = N e Ty A O o] [0 o T o W K OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) ........ccceceriririririririeieteririieststste et resee s st be s e e se st sesesesans <oesesssasenanas 15,887,361
[DI=e (01 o) e=T M o o E=Te (4 g 111 C=To IR= 10 T 0L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiiiieieieieiest sttt sttt s se s s s s b s esese et ssesesesetesase e se s st esesesens 2eseseneseaeanas 15,887,361

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeieeeceeteteteeeescaete et eeesssaetesesesessssesesesesessssssesesssessssssssasessnsssssesesesenssastesassnsnsesnsesans seessscaceesaes 508,083,479
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............cc.cuiiiiuiiiiteeitee ettt st ete st ete et et et e te et et eesetese et ess st ess st ese st ebe et ese s ebe s esessesenssaesesteseesesessebessesesesessassenseseneesennane 45,401,947
ACCTUAL OF QISCOUNL <.......cvoceoeeeeeeeeeee et eee et eae e eee e eee e eeaeeee e e e e e e ena e e enaesen s s ensesensesenseeensesensesensneensesenseeensesensseensseansseensesansneensseanseaensnsenseeansnaanen 901,111

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt

LRI o= 1o 2 Y=ot 1[0 JZ20 0o 1V ]2 Yo Wt < TSRS

4.4, Part 4, COIUMN T oo b bbb b b oo b e b b E e E e E bbb bbbt

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........ouiuiiiiieeececee et eececte et eeeeescaeteteseeeseae et eseessssaetesesesssssaesesesessssssesesesesassssetesessssssssesesasasensssesesasanas febesesesatscseseses (980, 170)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiouiieieeeeeee ettt ettt ettt et et et e e es e et ess et esesessaseeeeseeeeseeeeaen 22,143,804
DedUCt AMOTHZAtION OF PIEIMIUM ........vieeceeeeeeeee e ceeeeteteee e saceeeete s s saeaetete s s s ssseseses s s ssssseses s esssssssses s s assssesesesssssssesess s assnseses s s asassss et s s esnsseesasasassnansns <hetesesatsesesesannas 392,577

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o (¥ o o e T PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbbt b et bbb e e s 288 sReRe st e b e s e b e b e bbbt

T o=V G2 Y=o oo 2 @70 (30 1o e I TSN

8.4, Part 4, COIUMN 15 ...ttt bbb bbb e b e e b e bt e bt b s e b b e e 0o b e e 4o b e e 0o b e e e b et b et bea e e RS S RS E AR SR e AR e LR et e e s esbeseseseeeses ettt eas
Deduct current year’s other than temporary impairment recognized:

LTI = B R o] [V T T T OO TP PO TSSO T PO PE PO TEPPORPPPRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...ttt h bbb e bbbt et e et e e eS80 s8eResE e b e b e b e b et e et e b e

LS =T B 7o 11T oo e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiiniiine s e 411,994
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ceevevereeruerereeeeeeceetetesesesscaeaesesesesssaesesesesesssaesesesssesssaesssesanas seesesscsesesees 531,281,980
(DTt [N let i ()= Tl gTeT g F=Te o Ty (=T o JR=T 40U S

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........cceueuiieeeececeeteeeeeeeceete e eeessctete e esessssete s s esesssasaesesesessssesesesesessssssesesesensssssssesasenas feesesesesesnan 531,281,980
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ........ccoovvevvevninrnriee e 428,498 |...cooviee 384,637 oo 428,703 |.coovoee 428,431
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 428,498 384,637 428,703 428,431
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 2,104,952 2,009,530 2,106,330 2,000,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 6,243,405 5,290,870 6,288,960 6,000,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 76,824,908 63,251,933 76,879,250 77,389,812
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 397,041,398 |................ 340,672,709 |................ 396,472,120 |................ 403,354,110
Identified FUV)S’S' Unaffilia}ted Bank 9. Canada ...oooiieee e 7,424,661 |.......oeceeee. 6,939,480 |......cocoe...... 7,419,108 |................... 7,500,000
Loans, Unaffiliated Certificates of 10._ Other Countries 40,214,188 34,528,339 40,516,109 38,859, 168
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 444,680,247 382,140,528 444,407,337 449,713,298
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 530,282,010 453,077,498 530,110,580 535,531,541
PREFERRED STOCKS 14.  United States .......cccceeevecvvivnernrnrneee o 1,000,000 | 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
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks 1,000,000 880,796 1,000,000
27. Total Bonds and Stocks 531,282,010 453,958,294 531,110,580
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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)

GoIs

1. U.S. Governments
TANAIC T e 6,766
1.2NAIC 2 ..
T.BNAIC 3 e
TANAIC A .o e [ e o [ e XK [ e e e [ e
BT 2t SO S N KOO (SR USPTUTURU IR ¢ & GO O N H U ASO T SU U SUSVR ISR
TBNAIC B ..o
1.7 Totals 6,766

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4 . e |-
BENAIC S et | e e
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed
AANAIC T et [ [ 340,007 |............... 1,994,780 |............... 2,665,531 |............ D.9, 0. N O 5,000,318 [.ooiiiiieeie (VR 1,500,336 |..oovovviieien 0.3 i 5,000,318
42NAIC 2 .. ..664,230 |.. 578,857 |... 1,243,087 |.. 0.2 ... e |- ...1,243,087 |..
A3NAIC 3 ot seees | sens [ e [eereeresesesesesenenes oreneeeens XX i [
BAANAIC A .o s [ [ e [errereeneeneeneeneenees foneeeeens XK e [ i e [ [ e
N 2t S s S KOTSRS SEUUORUUUTURURRU ISR ¢ & GO O N O A SRS SRR
ABNAIC B ..o
4.7 Totals 340,007 2,659,010 3,244,388 XXX 6,243,405 1.2 1,500,336 0.3 6,243,405

5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed
5.1 NAIC 1
5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals 88,643 1,171,563 2,379,122 27,159,992 46,025,588 XXX 76,824,908 14.5 67,897,189 13.4 75,854,846 970,062

428,498 | 0.1 o 433,794 | 0.1 o 428,498

180,817 | 963,572
..549,342 |..... ..138,120 |.

............... 1,144,389 . e 1,144,389

730,159 1,101,692 2,104,952 0.4 955,699 0.2 2,104,952

............... 2,283,991 |.............25,749,788 |............45,812,587 | ... XXX coooooecforrrrrnnnnn 79,074,908 |....n 14,2 .63, 860,881
1,410,204 |................. 213,001 |... 21,750,000 [ 003 o 4,036,308 |....

74,104,846
...1,750,000 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 2,004,967 |...ccoenne 38,848,133 |............. 21,113,651 |............. 28,794,611 |........... 120,632,317 |.....oooc.. XX [ 211,393,679 | 3929 [ 198,675,370 59,682,468
6.2NAIC 2 .. .135,990 |... ...13,317,016 |.... ..17,973,178 47,770,825 |.. .138,784,609 |... .215,227,238 |.... A , .. ...37,831,077
B.3NAIC 3 .o e o 2,371,505 |eeoieeceeeeees [ 2,266,369 |..coeuenne 3,013,587 |....oooooe e XX | 1,651,461 [ T4 | 14,835,458 |......ocveevenne 2.9 [ 4,679,553 |.....ocnven 2,971,908
B.ANAIC A e e s 497,350 |- e overeeeees X e 491,380 [ 001 | 1,395,503 oo 0.3 [ 491,350 [
B.5NAIC S Lot e [ [ [ [ X e e s [ [ [
6.6 NAIC 6
6.7 Totals 2,140,957 54,536,654 39,578,179 78,831,805 262,430,513 430,133,569 84.8 337,032,655 100,485,453
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..

7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8ANAICT e,
82NAIC2 .o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

86 NAICGE ...

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 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAICS ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3 NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

1 2 3 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 2,100,376 |............. 40,409,764 |............. 23,918,466 |............. 57,502,751 |........... 169,110,435 3 e XX o XK [0, 232,389,262 .. 60,652,530
12.2NAIC 2 ... N ..135,990 |... ...14,633,386 |... ..18,617,651 .49,983,379 |.. 145,726,994 |... . . . . . . . ...37,831,077
123 NAIC 3 e (D) e [ 2,371,505 | [ 2,266,369 |............... 3,013,587 | ,691, . ,679,553 | 2,971,908
124 NAICH ..o (D) e [ e 491,350 |..evieiiieieeiceeiceees [ oo [ 491,350 491,350 [.voveeeiieee
125 NAICS oo (D) e [ e [ [ e [(c) JRRSSRURSRRRRRR YNSRI RUNISRNIND. o, o, CHUNNUINIY IRVISITINRD 0. IR RO RO
12.6 NAIC6 ... . (c)
12.7 TOtalS .o ,236,366 |....c....... 57,414,655 |............ 43,027,467 |........... 109,752,499 |........... 317,851,016 |...coovoeee (b) ....530,282,003 . 428,826,488 |........... 101,455,515
12.8 Line 12.7 as a % of Col. 7 0.4 10.8 8.1 20.7 59.9 100.0 80.9 19.1
13. Total Bonds Prior Year
13ANAIC T e 2,810,120 |..cccvevevne 23,868,770 |............. 29,002,829 |............. 51,398,781 |........... 157,389,881 264,470,381 ... 52.2 |oveienne 210,600,733 |............. 53,869,648
13 2NAIC 2 ot 2,242,208 |............. 10,082,506 |............. 15,036,560 |............. 40,237,043 |........... 158,783,833 226,382,150 |..voveveeeeiane 4.6 ... 192,499,260 |............. 33,882,890
13.3NAIC 3 e 2,746,382 |.............. 1,989,905 |..... ...6,595,203 |.. ...14,835,458 |... . 4,968,115
134 NAIC4 ... 20,187 |... 885,351 [...ceieen 489,965 | 1,395,503 | 003 [ 489,965 | 905,538
T35 NAIC S e U UTUSU SRTRUPOURRTURTOI STURRURRURRURRURUPRURR RUUSTURIURIURURUURRRIN URURRURIVRURVRUVRRUI NRRRIORITD . o, CUNRURNUTE RUUERRRID ¢ SHUURNN I (¢ BT AR RPRTUPR RSP TOUTRPRUUUUR RUTUTTORRRPRRRRN
13.6 NAIC6 ...

137 TOtalS ..o e 5,072,515 |coieenee 37,583,009 |....cvunvne 46,519,259 |............. 98,231,027 |........... 319,677,682 ....507,083,492 |.......coovvren 100.0 |.coenve. 413,457,301 |............. 93,626,191

13.8 Line 13.7 as a % of Col. 9 1.0 7.4 9.2 19.4 63.0 100.0 XXX 81.5 18.5
14. Total Publicly Traded Bonds

TAANAIC T e 259,852 |............ 23,153,500 45,056,533 |........... 153,553,113 210,600,733

14.2NAIC 2 ... 5,975,021 |.... ....39,257,858 |.. .128,280,549 |... .192,499,260 |....

14.3NAIC 3 ... . 371,722 . 1,294,244 |............... 3,013,587 | e, 679,553 [ 009 | 9,867,343 |....

144 NAIC4 ... o e 971,300 | [ . . ....489,965 |....

A5 NAIC S et sesens [ sees [ see s feee e [ nes e s [oeeeee s nes | es [

14.6 NAIC 6

14.7 TOtalS ..o e 259,852 |............ 29,500,243 85,608,635 |........... 284,847,249 ..o | 428,826,488 ... 809 413,457,301

14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 0.1 [ 6.9 I A 20.0 | 66.4 O e XXX | XXX.ovoveene

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 0.0 5.6 5.4 16.1 53.7 80.9 XXX XXX XXX 80.9 XXX

15. Total Privately Placed Bonds

151 NAIC T e 1,840,524 |............. 17,256,264 |............. 13,552,202 |............. 12,446,218 |............. 15,557,322 [ o 60,652,530 |.....cccvvrnene. M4 ... 53,869,648 |......ccoovrnennne 10.6 |........... D9, GOV R 60,652,530

15.2NAIC 2 ... 135,990 |... ,698, .10,725,521 |.. .. 17,446,445 |... .37,831, .. A . RS ...37,831,077

15.3NAIC 3 et 999,783 | 972,125 [ oo 971, . ,968, U XXX [ 2,971,908

15.4 NAIC 4
15.5NAICS ...

15.6 NAIC 6 ...

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.4 5.3 2.7 4.6 6.2 19.1 XXX XXX XXX XXX 19.1

(@) Includes $ e 100,455,663 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $  cooeeeee current year of bonds with Z designations and $  ........cccceereinccncnne 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.

(c)Includes $ .o currentyear, $ ..o prior year of bonds with 5GI designations and $ ............cccooiiiciene currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(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§ ......ccccviiiinne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiie P NAICE $ e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations .............ccccoeviciiniinciicins e [ A15,067 oo oo [ o D.9,0 SN TR 415,067 |o.oeviiiicieens 0.1 oo 415,090 | 0.1 oo 415,067 [ooeeeeiececccene

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

..6,665 |..

13,431 |..

.. 18,704 |...

..0.0 |...

13,431 |.

N

. All Other Governments

2.01 Issuer Obligations .....................

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

. U.S. States, Territories and Possessions, Guaranteed

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

.................. 730,159

............... 1,101,692

............... 2,104,952

........................ 0.4

........................ 0.2

............... 2,104,952

730,159

1,101,692

2,104,952

955,699

2,104,952

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..

4.02 Residential Mortgage-Backed Securities ...

. U.S. Political Subdivisions of States, Territories and

.................. 340,007

............... 2,659,010

.............. 3,244,388

.............. 6,243,405

.............. 1,500,336

.............. 6,243,405

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 340,007 2,659,010 3,244,388 XXX 6,243,405 1.2 1,500,336 0.3 6,243,405
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccoooeioiriiiiiinininiceieeee e, 10,799 [ 691,422 |....ococvenee 1,988,914 |............. 27,131,435 |..ccenene 46,025,588 |............ D, 0.0 CURNNY R 75,848,158 |..oovoiieiicis 14.3 [ 67,897,189 |..coiiiiin 13.4 [ 74,878,096

5.02 Residential Mortgage-Backed Securities ... 77,844 ...480,141 |.. ..390,208 |.. .. 28,557 |... ...976,750 |.. ...976,750 |.

5.03 Commercial Mortgage-Backed Securities .......... [o.ccocooiiiiiiiiiiiins oo e o o e XK e e e o o

5.04 Other Loan-Backed and Structured Securities ...

5.05 Totals 88,643 1,171,563 2,379,122 27,159,992 46,025,588 XXX 76,824,908 14.5 67,897,189 13.4 75,854,846 970,062
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccoceioeiiiiiiiinininieiees e, 64,403 |.............. 7,800,180 |...cocnee. 27,032,8% |............ 71,179,221 |........... 261,321,167 |............ D, SRR N 367,397,867 |..coveveveriienend 69.3 [ 367,365,348 |..cooveiiieis 72.4 | 308,822,037 |............. 58,575,830

6.02 Residential Mortgage-Backed Securities ........... [...cccc.eee. 545,370 |.ooenennne. 3,831,375 [ 6,920,021 |.ccenenee 6,897,732 [ 420,835 |............ D, 0.0 TR R 18,615,333 oo 3.5 | 14,480,781 |.oooveiicee 2.9 [, 7,546,973 |............. 11,068,360

6.03 Commercial Mortgage-Backed Securities .......... [................. 989,710 |.cvennnee. 29,920,794 |...cceenve 3,006,423 |....cooeeeiieiieiiees fereeieieeeiees e, D,9,0 NN RUN 33,916,927 |[.ooooeiicieie 6.4 | 31,988,033 .o 6.3 | 19,613,402 |............. 14,303,525

6.04 Other Loan-Backed and Structured Securities ... 541,474 12,984,305 2,618,839 754,852 688,511 XXX 17,587,981 3.3 16,299,407 3.2 1,050,243 16,537,738

6.05 Totals 2,140,957 54,536,654 39,578,179 78,831,805 262,430,513 XXX 437,518,108 82.5 430,133,569 84.8 337,032,655 100,485,453
7. Hybrid Securities

7.01 Issuer Obligations ...........cccccooeioiioiiinieiinieniceiiees e e 1,011,605 oo oo [ 6,150,527 |............ D,0, 0. NN U 7,162,132 [ 14 [ 6,162,905 ..o 1.2 [ 7,162,132

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO 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
2 5 6 7 8

1 3 4 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 eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccecevrernciinciinccines oo, 75,202 |coeinnene 10,191,375 |...cocnenee. 30,091,976 |............. 102,071,358 |............. 316,741,670 ..459, 171,581 [ 86.6 |............ XXX [ XXX e 399,625,689 |............. 59,545,892
12.02 Residential Mortgage-Backed Securities .......... ..o 629,980 |.....coceeneee 4,318,181 | 7,310,229 |..ceivenee 6,926,289 |.....cccvveuenne 420,835 19,605,514 |.oeoveeiiciicce 3.7 | D.9,0 SN XXX oo [ 8,537,154 |..cocveene 11,068,360
12.03 Commercial Mortgage-Backed Securities ........ ....989,710 .... 29,920,794 ....3,006,423 33,916,927 19,613,402 14,303,525
12.04 Other Loan-Backed and Structured Securities . |- .541,474 . 12,984,305 .2,618,839 .. 17,587,981 |. 16,537,738

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12.09 Totals ... e 2,236,366 | 57,414,655 |.....c.oc.... 43,027,467 530,282,003 101,455,515

12.10 Line 12.09 as a % of Col. 7 10.8 8.1 20.7 59.9 100.0 XXX XXX XXX 80.9 19.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevriiininiinininiiins foeeeeeicicieeae 64,944 [............... 9,930,360 |.............. 23,792,502 |....cceneee 91,892,452 |............. 318,616,309 |............ D.9.0, RN RUNR XXX ... 444,296,567 385,307,440 |.eoeeeenene 58,989, 127

13.02 Residential Mortgage-Backed Securities .......... 374,560 ...3,078,639 |.. .4,704,387 5,984,023 |.. 357,876 | XXX [ XXX [ XXX . 14,499,485 |. ...8,422,476 |.. .6,077,009

13.03 Commercial Mortgage-Backed Securities ........ . 15,312 . 18,064,405 |.. 13,908,316 . 31,988,033 |. . 19,646,516 |.. 12,341,517

13.04 Other Loan-Backed and Structured Securities . |. ...6,509,605 .4,114,054 . 16,299,407 |. 16,218,538

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

XXX..

13.09 Totals ... [eeeeiieeenn 5,072,515 [, 37,583,009 |.....ccc... 46,519,259 507,083,492 |.....ocvevrrinne 100.0 | 413,457,301

13.10 Line 13.09 as a % of Col. 9 1.0 7.4 9.2 19.4 63.0 XXX XXX 100.0 XXX 81.5
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoevrenncoinciinccines oo, 10,799 o, 8,173,730 |..ceeenene 25,345,194 |.............. 81,447,935 |............. 284,648,031 ....399,625,689 ...385,307,440 399,625,689

14.02 Residential Mortgage-Backed Securities ...2,719,692 |.. .1,258,889 4,160,701 |.. ...199,218 ....8,537,154 |. ...8,422 476 |. ...8,537,154 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

17,606,978
999,845

19,613,402
.... 1,050,243

19,646,516

19,613,402
..1,050,243

Section 12 0.0 5.6 5.4 16.1 53.7 80.9 XXX XXX XXX 80.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceirrenneninciircinnens oo 64,403 |..covveeenne 2,017,645 |.....oovneeee 4,746,782 ... 20,623,423 |......cecnve 32,093,639 59,545,892 . 58,989,127 [.c.eveeeveirnenns 116 [ XXX o 59,545,892
15.02 Residential Mortgage-Backed Securities .......... ..o 431,326 |.ociviciins 1,598,489 |......coenee 6,051,340 221,617 11,068,360 |.....ocovveveiciinns 2.1 |, 6,077,009 11,068,360
15.03 Commercial Mortgage-Backed Securities ........ ...989,710 ... 12,313,816 ...999,909 14,303,525 12,341,517 14,303,525

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

491,076

11,984 460

.. 16,537,738 |.

. 16,218,538 |.

16,537,738

................ 1,976,515

......................... 1.9

0.4




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoveveuevera |oeececueeneneenens 8,314,470 oo e 8,314,470 ..o
2. Cost of cash equivalents aCqUIrEd .............ccccoveveeveveueueeeeeieieeeeeeeeieeseesna e 60,405,416 |....ocieererirciceinnes [ 60,405,416 [....coeiiiiiceciee
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 ..........cueveviieireieieieiieeieieieisee e ssesese s [eoseceeeseseeeesececaeenees {40 TP ISR (22610 ]
6. Deduct consideration received on diSPOSAIS .............cceeeeveeeveverereierieiieieeeiens oeeeeeenenenenns 58,760,000 [....ocereererririireeierinnes [ 58,760,000 |....covveeririireieiciiene
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 [ree e 9,959,626 |....cveeeieieieir s [ 9,959,626 |.....cvoereeecirieirreeeeene
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 9,959,626 9,959,626

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
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
The Doctors Company, An Interinsurance The Doctors Company, An Interinsurance
256141-AB-8 .. | EXChANge .......ccevvvuveriiieiiiiniiiiieiiieeeiiees [ eveeenees NaPa .oeveeiiiieiiiee e | CA.evene EXChaNge ...eeevvveeviieiiiie e oo 2.BFE ...... 0171272022 e e 1,000,000 |.......... 803,155 |....... 1,000,000 [.oeoeeivvneinenins forneieniiiiiins e fore e e 22,500 [vvveeeeiiiinans [oenne 0.200
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AC-8 .. | +eeeureeenreeeiee et New York AMEFICE evvreireeciie e | 1.0 FE ......[....01/17/2017 ...|. ...4,247 400 |....... 2,856,070 |........4,237,187 |.. [T 0.604
575767-AK-4 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group .........cceceee evens 1.D FE .. ....04/08/2015 ... |. 385,001 |.......... 494,815 |.. T 0.194
575767-AM-0 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ............cee ouuns 1.D FE .. ....04/15/2019 ... |. ... 444,400 |.......... 525,864 |.. [T 0.063
575767-AN-8 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group .........cceceee evens 1.D FE .. ....09/24/2020 ... |. ... 983,033 |........1,575,839 [.. T 0.179
628312-AD-2 .. [Mutual of Omaha Insurance Company ... Omaha Mutual of Omaha Insurance Company ....... |..... 1.G FE .. ....03/01/2019 ... |. ... 952,127 |.......... 993,271 |.. [T 0.333
64952G-AQ-1 .. [New York Life Insurance Company New York .... New York Life Insurance Company ......... [..... 1.C FE .. ...04/16/2019 ...|. .. 822,984 |....... 1,010,615 |.. I TP 0.100
Northwestern Mutual Life Insurance
668138-AE-0 . [Northwestern Mutual Life Insurance Company ... Milwaukee ... COMPANY +eeeeeneeeeneeenneennneeeneernnaannnaes Jons 1.C FE .. ....03/15/2021 ... |. 996,520 |.......... 698,057 |.......... 996,607 |.. T 0.111
707567-AE-3 .. [ The Penn Mutual Life Insurance Company ........ Hor sham The Penn Mutual Life Insurance Company |..... 1.F FE .. ...04/22/2021 ... . ...1,611,490 |....... 1,000,470 |........1,511,227 |.. N R 0.300
The Savings Bank Mutual Life Insurance Company The Savings Bank Mutual Life Insurance
80529E-AA-1 .. |of Massachusetts .... Woburn ... Company of Massachusetts .. . .W07/2172017 .. ). 1,000,000 |.......... 977,500 |....... 1,000,000 |.. P AP 1.745
Teachers Insurance & Annuity Association of Teachers Insurance & Annuity
878091-BG-1 . |AMEIiCa wovvvereirereieieiiiiesieeesieesenee s [ eeeeanes New YOrk woceveeevveeenieniiienns oo [ Association of America ........ccoeeuevvins |one 1D FE ... .05/04/2020 ... |eeeee veiee | 1,498,005 |....... 1,087,030 |........ 1,498,122 [ooeeveiiiiiiiins o 82 e o fooe [ 049,500 [ [ 0.120
Western & Southern Life Insurance
95765P-AA-7 .. |Western & Southern Life Insurance Company .... Cincinnati .... Company ... ...02/27/2019 ... . 1,046,840 |.......... 894,546 |........1,043,814 |.. . . I 0.200
2799999. Surplus Debentures, etc - Unaffiliated 15,903, 192 ,854,372 15,887,361 (6,513) 641,040 XXX
6099999. Total - Unaffiliated 15,903, 192 11,854,372 15,887,361 (6,513) 641,040 XXX
6199999. Total - Affiliated

6299999 - Totals 15,903,192 11,854,372 15,887,361 (6,513)] 641,040
1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL 1B..$ .. 1C.§.. ...2,007,222 1D .$............ 8,331,827 1E .8 i F .S 2,555,041 1G.$ . ..ocoovenenn. 993,271

1B 2A.. 2B..$.. .2,000,000 2C..$.. .

1C 3A ... 3B..$.. 3C..$..

1D 4A ... 4B ..% .. 4C ..$ ..

1E 5A ... 5B ..$ .. 5C..$..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

256141-AB-8 ......... The Doctors Company, An Interinsurance EXCNange .............eeeeveeeuseeeuseesuneeeunaeennnns NAPA +eveeeeeeeee e et et e et e e e e e enaee feeeeennns CA......... The Doctors Company, An Interinsurance EXChange ............ceceeevveeunieeueennnnns L...01/12/2022 ... |eeeie i e 1,000,000 [..ivveveenneenniiiieeineen e e 0.200
2799999. Surplus Debentures, etc - Unaffiliated 1,000,000 XXX
6099999. Total - Unaffiliated 1,000,000 XXX
6199999. Total - Affiliated XXX

1,000,000

803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

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

6299999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-AZ-4 ... US TREASURY N/B ..uuiiiiiiiiiiiiiiiiiiiniiciiiiineeeees LSD | e LA e 415,113 [...89.4450 |.........cuunnnns 371,198 |ovvunniiiiinnnn 415,000 [....ooiiinnnnnnns 415,067 [.oooiiiiiiiiniiins fovviiiiinnns {4 O PP PPPIN FPTTTN 0.375 [...... 0.360 [MN ..o ovvvnnniiiiinnnnns 137 [t 1,556 |....12/22/2020 ...|....11/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 415,113 | XXX 371,198 415,000 415,067 (23) XXX XXX XXX 137 1,556 XXX XXX
362050-CC-0 ..... |GN 387167 ... . .|4 LA . 13,590 |. 100.0620 |... ... 13,439 |.... L1 e 18048 s e (19) | s 0222l 7,000 . 6.730 [MON ..... .. 940 |....12/29/19% ... |[....10/15/2025 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 13,590 [ XXX 13,439 13,431 13,431 (19) XXX XXX XXX 78 940 XXX XXX
0109999999. Total - U.S. Government Bonds 428,703 [ XXX 384,637 428,431 428,498 (42) XXX XXX XXX 215 2,4% XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX XXX
452151-LF-8 ..... ILLINOIS ST J PO 939,410 |...95.9740 |.....ccvvvrennnns 959,740 |..ccvvvnnnnnns 1,000,000 |-eveeneeeennnnns 960,564 |..ooeeeeeiiiiieee eeeennnnnns 4,865 |oeeeeeeeeiiiiins foeeeeii e 5.100 |...... 5.830 [UD cooveer oeeeneieeeeene 4,250 |oeeeeeeaenee 51,000 |....03/05/2018 ...|....06/01/2033 ...
57582P-UE-8 ..... MASSACHUSETTS ST A [ IBFE 1,166,920 |. 104.9790 |.............. 1,049,790 ..o 1,000,000 J.....ooeeneen 1,144,388 |.oovvveniiiiiinnn Jounnnnnns (8,416) [..oovvvvnniiiins Jovvenniiiiiiiinnns foenns 5.4% |...... 4.010 [ tovvenn Jovniiinininns 27,280 [oooiiiiiinnnnns 54,560 |....03/18/2020 ...|....12/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 2,106,330 | XXX 2,009,530 2,000,000 2,104,952 (83,551) XXX XXX XXX 31,530 105,560 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 2,106,330 | XXX 2,009,530 2,000,000 2,104,952 (3,551) XXX XXX XXX 31,530 105,560 XXX XXX
167486-SD-2 ..... CHICAGO ILL A1 [ 2B FE L .. 1,266,760 |...92.8130 |... .1,000,000 |.. 1,243,088 o . 63,140 |....02/20/2020 ...|....01/01/2044 ...
235308-RA-3 ... DALLAS TX INDEP SCH DIST .. 2 eeeeeenn |- LAFE .o . 100.2090 |... .1,500,000 |.. 1,500,317 FA ...... . 96,750 |....11/16/2010 ...|....02/15/2035 ...
649660-L6-5 ..... NEW YORK NY e 1T [ 1.CFE ... s . 100.2350 |... .1,500,000 |.. 1,500,000 ....10/05/2022 ...|....10/01/2052 ...
798189-SK-3 ..... SAN JOSE CA EVERGREEN CMNTY CL 2 .1.BFE .. 1,000,000 |...70.3540 |. .1,000,000 .1,000,000 |.. ....10/23/2020 .. 09/01/2043 ...
953107-AS-8 ..... WEST HARTFORD CT . 2. L 1AFE ... .. 1,000,000 )...65.2540 |... ..652, .1,000,000 |. 1,000,000 . . ...06/25/2021 ...|....07/01/2046 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivis| Issuer Obligations 6,288,960 | XXX 5,290,870 6,000,000 6,243,405 (8,676) XXX XXX XXX 108,575 218,353 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,288,960 | XXX 5,290,870 6,000,000 6,243,405 (8,676) XXX XXX XXX 108,575 218,353 XXX XXX
010869-KA-2 ..... ALAMEDA CA CORRIDOR TRANSPRTNA |- TLAIF L . 104.4350 |...covneiiieennnn 36,552 |t 35,000 [ooeeeeeeeiieeeeenn 35,110 | oo (120) e oo [00226.600 |.....6.400 |AD et |eeeneeeeeeeeeee B78 [ 1,155 |....06/05/2008 ...|....10/01/2029 ...
010869-KF-1 ..... ALAMEDA CA CORRIDOR TRANSPRTNA ... .. 1.G FE ..|... . 105.7500 |... s ..965,000 |oeevveineeennnn 972,340 [ v 157 e e +0222.6.600 |......6.420 | AO ...... . 64,845 |....06/05/2008 ...|....10/01/2029 ...
070102-AA-6 ..... BASIN ELEC PWR ND COOPERATIVE . 1FFE .. . 104.5000 |. 1,045,000 |. .1,000,000 . 61,270 |....05/05/2011 .. 06/01/2041
091096-NR-4 . BIRMINGHAM AL WTRWKS BRD WTR R .1.CFE .. ...75.2800 |. .. 1,129,200 |. .1,500,000 ....00/22/2022 .. 01/01/2045 ...
130179-KK-9 ..... CALIFORNIA ST EDUCTNL FACS AUT .1.DFE .. ...75.7500 |. ..757,500 |. .1,000,000 ...01/11/2019 .. 04/01/2047 ...
130770-NL-2 ... CALIFORNIA ST UNIV REVENUE .. 1.DFE ..|... ...62.7810 |... .1,000,000 |.. ...08/27/2020 ...|....11/01/2060 ...
155498-MR-6 ..... CENTRL TX REGL MOBILITY AUTHR ... 1.G FE . ...69.7780 |... .1,000,000 |.. ....08/22/2022 ...|....01/01/2045 ...
167593-H7-0 ..... CHICAGO IL O'HARE INTERNATIONA ... | LEFE L ...88.1630 |... .1,000,000 |.. ...12/06/2018 ...|....01/01/2054 ...
191872-BG-4 ..... COCONINO CNTY AZ PLEDGED REVEN ... .. 1.CFE ..|... ...96.8310 |... .1,500,000 |.. ....09/20/2022 ...|....07/01/2043 ...
19648F-NV-2 ..... COLORADO ST HLTH FACS AUTH REV ... | LEFE L ... 77.2590 |... .1,000,000 |.. ... 12/17/2019 ...|....11/01/2044 ...
235036-6Z-8 ..... DALLAS-FORT WORTH TX INTERNATI ... .. 1.EFE ..|... 1,500,000 |...77.7360 |... .1,500,000 |.. .... 1,500,000 ...07/31/2020 ...|....11/01/2040 ...
28337L-DT-2 ..... EL PASO CNTY CO REVENUE .. 1.DFE ..|... ..350,000 |...82.0350 |... 350,000 ....06/27/2015 ...|....10/01/2045 ...
295542-SI1-5 ...... ERIE PA WTR AUTH WTR REVENUE .. 1.CFE ..|... .. 1,000,000 |...66.3660 |... ....1,000,000 ....09/29/2020 ...|....06/01/2060 ...
345105-JG-6 . FOOTHILL ESTRN TRANSPRTN CORRI 1.EFE .. ... 71.7910 |. .2,000,000 |.. ... 12/11/2019 ..
362762-QT-6 ..... GAINESVILLE & HALL CNTY GA HOS .1.CFE .. ...62.5320 |. 990,323 |.. ....01/12/2022 ..
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE 1.EFE .. ...75.2740 |. .1,000,000 |.. ....06/05/2020 .. .
407835-AR-8 ..... HAMILTON OH NONTAX REVENUE |- 1.CFE ... . ... 72.2440 |... ... 500,000 |.. 500,000 ...09/03/2020 ...|....01/01/2045 ...
407835-AS-6 ..... HAMILTON OH NONTAX REVENUE |- 1.CFE ... .. 1,000,000 |...69.6610 |... .1,000,000 |.. ....1,000,000 ....09/03/2020 ...|....01/01/2050 ...
414008-CV-2 ..... HARRIS CNTY TX CULTURAL EDU FA ... .. 1.F FE ..|... .. 1,000,000 |...74.8130 |... .1,000,000 |.. ....1,000,000 ....10/21/2020 ...|....11/15/2046 ...
414009-QM-5 ... HARRIS CNTY TX CULTURAL EDU FA ... .. 1.EFE ..|... .. 1,000,000 |...68.6530 |... .1,000,000 |.. ....1,000,000 ....12/10/2020 ...|....05/15/2050 ...
45656R-CX-8 ..... INDUSTRY CA SALES TAX REVENLE .... .. 1.EFE ..|... .. 1,038,660 |...92.8080 |... .1,000,000 |.. ....1,015,086 ...04/10/2017 ...|....01/01/2051 ...
48504N-BE-8 ..... KANSAS CITY MO INDL DEV AUTH A ... .. 1.F FE ..|... ...1,499,940 |. 100.0240 |... .1,500,000 |.. .... 1,499,971 ....00/21/2022 ...|....03/01/2054 ...
491034-A0-7 ..... KENTON CNTY KY ARPT BRD SENIOR ... |- 1.GFE L. .. 1,000,000 |...83.4090 |... 834,090 |.... .1,000,000 |.. ....1,000,000 ...03/06/2019 ...|....01/01/2049 ...
491397-BE-4 ..... KENTUCKY PUB TRANSPRTN INFRAST ... .. 1.EFE ..|... .. 419,400 |.. 60.7870 |... 364,722 |.... ... 600,000 |.. 420,660 ....08/22/2022 ...|....07/01/2049 ...
499815-KD-9 . KNOXVILLE TN WSTWTR SYS REVENU .1.CFE .. 1,500,000 |. 100.3020 |. 1,504,530 |. .1,500,000 .1,500,000 |.. ....11/30/2010 .. 04/01/2040 ...
524803-BB-8 ..... LEHIGH CNTY AUTH WTR & SWR REV ... ... 1.CFE ..|... .. 1,000,000 )...65.9980 |...........ceoo.n 659,980 |.... .1,000,000 |.. .... 1,000,000 ...09/03/2020 ... |....12/01/2055 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
524803-BC-6 ..... LEHIGH CNTY AUTH WTR & SWR REV LACFE s 500,000 |...66.6740 500,000 FSTV L0000 Y AR R N RN 3.632 |...... 3.630 ....09/03/2020 ...|....12/01/2059 ...
544712-20-4 ... LOS ANGELES CNTY CA MET TRANSP ... .. 1.BFE ..|... .. 1,000,000 |. 105.0430 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeeeees o e e 5.735 |...... 5.730 ....11/05/2010 ...|....06/01/2039 ...
546475-VS-0 ..... LOUISIANA ST GAS & FUELS TAX R ... .. 1.DFE ..|... .. 1,000,000 |...77.4650 |... .1,000,000 |.. B V[V[VJ[V[V I R A R RO R 3.082 |...... 3.050 ...01/13/2022 ...|....05/01/2038 ...
57419T-24-3 ..... MARYLAND ST CMNTY DEV ADMIN DE ... |- 1.BFE ... .. 1,000,000 |...93.7470 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeenees oo e e 5.001 [...... 5.090 ....08/26/2022 ...|....09/01/2046 ...
57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H ... |- 1B FE ... ...1,038,940 |. 101.0900 |... .1,000,000 |.. 038,848 |ovveniiiiiiiiines [ (92) | o e 5.916 |...... 5.380 ....12/13/2022 ...|....12/01/2047 ...
575898-CT-6 ..... MASSACHUSETTS ST PORT AUTH SPL ... |- 1.GFE ... .. 1,500,000 |. 104.5510 |... .1,500,000 |.. ,500,000 [oeeeeenniiiiieen Jemeeeeeeeeeees oo e et 6.352 |...... 6.350 ...06/09/2011 ...|....07/01/2037 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... |- 1.DFE ... .. 1,510,380 |...62.2500 |... .1,500,000 |.. ,508,696 |.vvenviiiiininnes fovvevenenn (1,114) s [ e 3.127 |...... 3.030 ....06/22/2021 ...|....12/01/2051 ...
592090-GQ-1 ..... MET GOVT NASHVILLE & DAVIDSONC ... .. 1.DFE ..|... .. 1,500,000 |...65.6800 |... .1,500,000 |.. ,500,000 [oeeeeeeniiiieees Jeemeeieeeeeeeees oo e s 3.169 |...... 3.160 ....12/09/2020 ...|....08/01/2051 ...
592643-EH-9 ..... [MET WASHINGTON DC ARPTS AUTH D .1EFE .. ,000,000 |...76.6690 |. .1,000,000 .1,000,000 |.. .3.562 |......3.560 ....01/21/2022 .. 10/01/2041
59333A-MC-2 ..... [MIAMI-DADE CNTY FL EDUCTNL FAC . 1.GFE .. ,120,910 |...92.4180 |. .1,000,000 1,112,064 |.. .5.073 |......4.330 ....01/16/2019 .. 04/01/2050
60636A-SU-8 ..... [MISSOURI ST HLTH & EDUCTNL FAC .1EFE .. ,500,000 |...78.9640 |. A .1,500,000 .1,500,000 |.. .4.200 |......4.200 ....02/15/2019 .. 10/01/2049 ...
612285-AP-1 ..... MONTEBELLO CA PENSN OBLIG |- 1.CFE ... ,043,500 |...80.4170 |... 804,170 |.... .1,000,000 |.. ,083,857 |veeeeeeeeiiiene foeeeeeennn (3,896) |vneeicciiiees oo e 4.256 |...... 3.720 ...06/11/2020 ...|....06/01/2045 ...
646066-76-9 ..... NEW JERSEY ST EDUCTNL FACS AUT ... .. 1.EFE ..|... ,000,000 |...79.7920 |... 797,920 |.... .1,000,000 |.. ,000,000 I MR RN 3.908 |...... 3.900 ....06/05/2020 ...|....07/01/2040 ...
646139-W3-5 ..... NEW JERSEY ST TURNPIKE AUTH TU ... .. 1.EFE ..|... ,107,530 |. 123.9630 |... .. 1,239,630 |.... .1,000,000 |.. ,080,328 e (2,900) [-eeeeenieeeeeenn e oo 7.414 |...... 6.580 ....05/11/2009 ...|....01/01/2040 ...
677704-A6-5 ..... OHIO UNIV GEN RECPTS ATHENS TXBL ... | LEFE L . 1,164,870 |...89.3390 |... .1,000,000 |.. ,164,377 (99) | e e 5.590 |...... 4.790 ...10/24/2016 ...|....12/01/2114 ...
678908-4E-1 ..... OKLAHOMA ST DEV FIN AUTH - TAFE L. ,000,000 |...91.4960 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeeenees o e e 4.714 |...... 4.710 ....08/19/2022 ...|....05/01/2052 ...
678908-4H-4 ..... OKLAHOMA ST DEV FIN AUTH .. S LAFE L ,000,000 |. 100.3980 |... .2,000,000 |.. B V[V[VJ[V[V N R FP Y R R R 5.269 |...... 5.260 ....10/13/2022 ...|....10/01/2042 ...
68304F-AP-1 ..... ONTARIO CA PENSN OBLIG |- 1.DFE ... ,000,000 |.. 76.8810 |... 768,810 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Jeemeeeeeeeenies oo e et 3.829 |...... 3.820 ...05/13/2020 ...|....06/01/2045 ...
685869-EJ-4 ..... OREGON ST HLTH & SCIENCE UNIVR ... .. 1.DFE ..|... ,000,000 |...92.0640 |... 920,640 |.... .1,000,000 |.. B V[V[VJ[V[V N R R R R R 5.000 |...... 5.000 ....07/08/2015 ...|....07/01/2045 ...
70227R-AB-6 ..... PASADENA CA PENSION OBLIG . .1.CFE .. . 100.0260 |. ..1,000,260 |. .1,000,000 967,239 |.. .4.750 |......5.010 ...06/08/2015 .. 05/01/2045
70227R-AP-5 . PASADENA CA PENSION OBLIG . .1.CFE .. ...99.7540 |. ..209,483 |. . 210,000 .208,437 |.. .4.625 |......4.700 ....04/30/2015 .. 05/01/2038
70227R-BE-9 ..... PASADENA CA PENSION OBLIG . 1.A FE .. ...68.4220 |. .. 1,026,330 |. .1,500,000 1,434,455 |.. .3.237 |...... 3.540 ...05/07/2020 .. 05/01/2045
72205R-GE-6 ..... PINAL CNTY AZ REVENUE OBLGS . .1.CFE .. ...99.5650 |. ..995,650 |. .1,000,000 .1,014,851 |.. .5.738 |......5.270 ....08/25/2022 .. 08/01/2052 ...
7335811-JA-3 . PORT AUTH OF NEW YORK & NEW JE .1.DFE .. ...86.7740 |. ..1,301,610 |. .1,500,000 . 1,568,521 |.. .4.458 |......4.200 ...01/24/2019 .. 10/01/2062 ...
73358X-CN-0 ... PORT AUTH OF NEW YORK & NEW JE ... |- 1.DFE ... ,000,000 |...64.6040 |... .1,000,000 |.. 1,000,000 |oveenerrevnnnnes forrvvmmniiiiiiis Joiniiiiiins [ e 3.175 |...... 3.170 ....01/22/2021 ...|....07/15/2060 ...
769036-BT-0 ..... RIVERSIDE CA PENSN OBLG |- 1.DFE ... ,000,000 |...80.9090 |... .1,000,000 |.. 1,000,000 |-eeeneeeeemmnnnee foeeeemmmmieneeeene o oo e 3.857 |...... 3.850 ....06/05/2020 ...|....06/01/2045 ...
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG ... .. 1.CFE ..|... ,000,000 |...87.0590 |... .1,000,000 |.. 1,000,000 |oveeneerevnnnnes forrvvmmniiiiiiins Joiniiiiiiins o e 3.818 |...... 3.810 ....04/23/2020 ...|....02/15/2038 ...
783186-TP-4 ..... RUTGERS NJ ST UNIV 1.EFE . ..1,958,300 |...66.0330 |... .2,000,000 |.. 1,958,422 [ooeieeiiiiiieeee oeeemnniieeeeee 36 | oo e 3.915 |...... 4.000 ....11/05/2019 ...|....05/01/2119 ...
786050-AJ-6 ..... SACRAMENTO CA PUBLIC FING AUTH ....ovvvvvvennivvinnnns oo wen e [T [ 1.EFE ..|... ,000,000 |...98.1340 |... .1,000,000 |.. 1,000,000 oveeneerevnnnnes forrvvmmniiiiiiis Joieniiiiiins oo e 5.637 |...... 5.630 ....00/24/2015 ...|....04/01/2050 ...
796246-AN-6 ..... SAN ANTONIO TX CUSTOMER FAC CH ... .. 2.AFE ..|... ,000,000 |...96.2160 |... 962,160 |.... .1,000,000 |.. 1,000,000 |-eeeneeeeemmnnnnee foereemmmmiieeeeene o oo e 5.771 |...... 5.770 ...07/15/2015 ...|....07/01/2040 ...
79739G-PL-4 ..... SAN DIEGO CNTY CA REGL ARPT AU 1,2 1FFE .. ..500,000 |...69.8500 |. .. 349,250 |. . 500,000 ... 500,000 |.. .3.103 |......3.100 ....11/18/2021 .. 07/01/2043 ...
T9772E-DN-6 ..... SAN FRANCISCO CITY & CNTY CA C 2. .1.BFE .. ,500,000 |...67.2170 |. .. 1,008,255 |. .1,500,000 .1,500,000 |.. .3.572 |......3.570 ....05/08/2020 .. 09/01/2050
798736-AR-5 ..... SAN LUIS UNIT/WESTLANDS WTR DI 1,2 .1EFE .. ,000,000 |...71.2840 |. ..712,840 |. .1,000,000 .1,000,000 |.. . ... 3.730 ....06/05/2020 .. 09/01/2050
804833-FF-3 ..... SAVANNAH GA HOSP AUTH ... 1. 1FFE .. ...78.4690 |. ..1,177,035 |. .1,500,000 1,533,923 |.. .3.989 |......3.770 ... 12/17/2019 .. 07/01/2038
86768M-AR-3 ..... SUNRISE FL SPL ASSNNT 1 .2.BFE .. ...83.7990 |[. ..418,995 |. 500,000 |.. .5.500 |......5.500 ....02/26/2015 .. 05/01/2045 ...
86768M-AS-1 ... SUNRISE FL SPL ASSNNT ... e 2B FE L . ...91.6040 |... 1 00250,000 |eeenieeeeeines feeeeeee e e s 5.300 |...... 5.300 ...02/26/2015 ...|....05/01/2037 ...
882135-7K-6 ..... TEXAS ST A & M UNIV REVENUE .... I VAN .. 1.AFE ..|... 1,000,000 |...99.9860 |... . .. B V[V[VJ[V[V N R R R RO R 4.972 |...... 4.970 ....09/04/2013 ...|....05/15/2043 ...
890099-GB-4 ..... TOMPKINS CNTY NY INDL DEV AGY . N2 e | LFFE L ..718,370 |...60.6720 |... 1,000,000 |-eveeneeeeennnnnn 720,597 [ooeeiiiiiiiiiis e ni2,227 [ e et 3.500 |...... 5.770 ....08/25/2022 ...|....10/01/2046 ...
899154-8G-2 ..... TULARE CNTY CA PENSN OBLG ... 2 e 1D FE L .. 1,500,000 |.. 88.8080 |... 1,500,000 |..evenrineennn 1,500,000 [oiiiiiininiins Jovvinniiiiinins fooriiiiis s e 4.445 |...... 4.440 ....06/01/2018 ...|....06/01/2037 ...
914119-3P-5 ... UNIV OF CINCINNATI OH RECPTS 2 e [ 1D FE L .. 1,000,000 |...61.9320 |... 1,000,000 |-vvveneeeeennn 1,000,000 [oeeenniniiieies Joeneieeeeeeeinee oo s et 3.190 |...... 3.190 ....05/20/2021 ...|....06/01/2051 ...
914126-C8-6 ..... UNIV OF CALIFORNIA CA REVENUES A1 [ 1.CFE L ...1,032,550 |...81.5820 |... 1,000,000 |eevenneennnn 1,032,449 [ i (22) [ e e 4.767 |...... 4.610 ....10/28/2016 ...|....05/15/2115 ...
92812V-K8-8 ..... VIRGINIA ST HSG DEV AUTH 2 e |- 1.BFE ..|... .. 1,500,000 |...67.2820 |... .1,500,000 |.. e 1,500,000 [.eeneeeeiniieees feeeeerniieeeeene e e e 3.306 |...... 3.300 ...09/25/2020 ...|....09/01/2055 ...
9281211-BK-9 ..... VIRGINIA ST HSG DEV AUTH ..... 2 i .. 1.B FE ..|... .. 1,000,000 |...65.4930 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiiiniees v o foiii e 3.217 |...... 3.210 ....10/22/2021 ...|....11/01/2056 ...
946303-E5-9 ... WAYNE MI ST UNIV REVENUES 1,2 1EFE .. 1,500,000 |...70.9750 |. .1,500,000 .1,500,000 |.. .3.492 |......3.490 ....07/17/2020 .. 11/15/2050 ...
95737T-EK-8 ..... WESTCHESTER ONTY NY LOCAL DEV ......cccevvnniiiiiinnnnns . 2. . 1.EFE ..|.. .. 1,000,000 )...69.0030 |... ..690, .1,000,000 |. ....1,000,000 |..... co Jeeeeniiniiies foeeiiiiiiinns [0 3,846 | 3.840 .6, ...08/27/2020 ...|....11/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 75,902,500 [ XXX 62,264,073 76,410,000 75,848,158 (4,592) XXX XXX 905,621 2,655,683 XXX XXX
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3137H9-DC-0 ... FHR 5270 AB .....ccvvvniiiiiiinnniiiiiiiiniiniiinninnnneens foee ven | nnnens 4. LA e 976,750 |. 100.8210 |.....ceuunnnnnens 987,860 [...oeiiiinnnnnnss 979,812 [...oiiiiinnnnnn 976,750 [.ooiiiiiiiiiininns fovviiinnnnnns 38 i o e 5.500 |...... 5.480 [MON ... [ieeeeeniiiiinnns 4,491 | 4,491 |....10/28/2022 ...|....01/25/2049 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 976,750 | XXX 987,860 979,812 976,750 38 XXX XXX XXX 4,491 4,491 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 76,879,250 | XXX 63,251,933 77,389,812 76,824,908 (4,554) XXX XXX XXX 910,112 2,660,174 XXX XXX
001055-AD-4 ..... L I N RN 1 .1.GFE .. 1,553,875 |. 106.2280 |. .1,500,000 1,542,274 |.. (1,321) | 103,500 |....07/06/2010 .. 12/17/2039 ...
001306-AB-5 ..... AHS HOSPITAL CORP 1 .1.DFE .. 512,535 |...96.1730 |. . 500,000 510,799 |.. ...(260) |. . 25,120 |....05/01/2015 .. 07/01/2045 ...
00206R-CG-5 ..... AT&T INC A1 [ 2B FE L .. 917,650 |...86.3610 |... .1,000,000 |.. ....925,025 .. 1,822 .48,000 |....08/14/2018 ...|....06/15/2044 ...
00206R-FS-6 ..... AT&T INC e 2B FE L .. 950,930 |...88.6490 |... .1,000,000 |.. ....952,589 . 53,000 |....08/16/2018 ...|....08/15/2058 ...
00206R-JE-3 ..... AT&T INC B L .. 2.BFE ..|... ...96.5050 |... ... 750,000 |.. ... 173,794 . 45,750 |....10/04/2011 ...|....07/15/2040 ...
002824-BH-2 ..... ABBOTT LABORATORIES .. e | LEFE L ...97.4930 |... .1,500,000 |.. .... 1,496,020 . 73,500 |....12/06/2016 ...|....11/30/2046 ...
00287Y-AM-1 ... ABBVIE INC A1 [ 2AFE L ...86.7420 |... 867,422 |.... .1,000,000 |.. . 44,000 |....11/15/2016 ...|....11/06/2042 ...
00287Y-AW-9 ..... ABBVIE INC ... e [ 2.AFE L ...85.9430 |... 429,715 |.... ... 500,000 |.. 476,183 . 22,250 |....12/06/2016 ...|....05/14/2046 ...
00287Y-DB-2 ..... ABBVIE INC ... B L .. 2.AFE ..|... ...89.8040 |... , 347,088 |.... .1,500,000 |.. .... 1,498,612 . 71,250 |....01/04/2017 ...|....03/15/2045 ...
00339T-AA-6 ..... ABILENE CHRISTIAN UVSTY ... 2 ... .. 1.G FE ..|... ...95.6300 |... 956,304 |.... .1,000,000 |.. . 45,540 |....04/06/2017 ...|....04/01/2046 ...
00507V-AN-9 ..... ACTIVISION BLIZZARD 1 L2.AFE .. ...87.0790 |. ..870,797 |. .1,000,000 . 45,000 |....07/12/2017 .. 06/15/2047
00817Y-AF-5 ..... AETNA INC .... 1 .2.BFE .. . 106.2280 |. ..1,062,288 |. .1,000,000 . 66,250 |....06/06/2006 .. 06/15/2036
012725-AD-9 ..... ALBEMARLE CORP 1 .2.BFE .. ...90.3630 |. ..677,729 |. . 750,000 . 40,875 |....11/29/2017 .. 12/01/2044 ...
020002-AT-8 ..... ALLSTATE CORP N L .. 1.G FE ..|... . 104.4190 |... 522,097 |.... . 500,000 |.. ....503,329 . 29,750 |....04/07/2010 ...|....04/01/2036 ...
023135-BM-7 ..... AMAZON.COM INC 12 J1EFE ... ...85.8910 |... ,395,740 |.... .1,625,000 |.. .... 1,620,819 . 69,063 |....01/04/2019 ...|....08/22/2057 ...
025816-BF-5 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...85.8740 |... 858,749 |.... .1,000,000 |.. . 40,500 |....02/20/2019 ...|....12/03/2042 ...
025932-AL-8 ..... AMERICAN FINANCIAL GROUP INC. ... .. 2.AFE ..|... s ...79.1080 |... 791,082 |.... .1,000,000 |.. . 45,000 |....04/17/2019 ...|....06/15/2047 ...
026874-DB-0 ..... AMERICAN INTL GROUP ....eeeeeeeeeeeenmneeeeeemne e o wee | e [T s .. 2.BFE ..|... 1,810,090 |...74.8180 |... ,496,376 |.... .2,000,000 |.. . 87,500 |....05/02/2019 ...|[....01/15/2055 ...
029163-AD-4 ..... MUNICH RE AMERICA CORP .. 1.F FE ..|... . 107.8750 |... 539,378 |.... ... 500,000 |.. . . 37,250 |....11/04/2005 ...|....12/15/2026 ...
03027X-BW-9 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...89.1790 |... 891,796 |.... .1,000,000 |.. ....967,421 . 18,450 |....04/14/2022 ...|....03/15/2032 ...
031162-BE-9 ..... AMGEN INC .... .. 2.AFE ..|... ...91.4320 |... 182,865 |.... .. 200,000 |.. 184,723 ...9,900 |....02/09/2011 ...|....10/01/2041 ...
031162-CF-5 ..... AMGEN INC .... L2.AFE .. ...86.0380 |. ..1,168,407 |. . 1,358,000 1,336,333 |.. . 63,324 |....04/16/2019 .. 06/15/2051
035240-AP-5 . ANHEUSER-BUSCH INBEV WORLDWIDE INC. L2.AFE .. ...87.7790 |. ..877,794 |. .1,000,000 .950,498 |.. . 47,500 |....10/03/2018 .. 04/15/2058
035240-AU-4 . ANHEUSER-BUSCH INBEV WOR .. L2.AFE .. ...86.7350 |. 301,034 .1,500,000 . 1,494,678 |.. .69,000 |....04/01/2020 .. 06/01/2060
037389-AU-7 ..... AON CORP v eeieiie e [enn e L2.AFE .. . 102.2840 |. 511,422 . 500,000 .503,739 |.. . 31,250 |....12/10/2010 .. 09/30/2040 ...
037411-AW-5 ..... APACHE CORP .....eeeeeeeeiee e e e eeene e e eeeeee e e eeennes fen e L3.AFE .. ...82.8710 |. .. 414,356 . 500,000 .487,053 |.. . 25,500 |....06/23/2015 .. 09/01/2040 ...
03765H-AC-5 ..... APOLLO MANAGEMENT HOLDIN .. .. 1.G FE ..|... ...86.3900 |... . 1,295,864 |.... .1,500,000 |.. .... 1,498,507 . 75,000 |....03/08/2018 ...|....03/15/2048 ...
037833-BX-7 ..... APPLE INC. eeeeeeeee e e eeee e e e e e eees fen e .. 1.BFE ..|... ...94.6720 |... ,893,450 |.... .2,000,000 |.. ... 2,142,535 . 93,000 |....01/25/2019 ...|....02/23/2046 ...
03938J-AA-T7 ..... ARCH CAPITAL GRP US INC ... .. 2.AFE ..|... ...89.4600 |... 894,600 |.... .1,000,000 |.. .... 1,019,547 . 51,440 |....11/15/2016 ...|....11/01/2043 ...
039483-AU-6 ..... ARCHER-DANIELS-MIDLAND C .. 1.F FE ..|... . 102.0920 |... ,531,391 |.... .1,500,000 |.. .... 1,464,965 . 80,625 |....02/01/2010 ...|....09/15/2035 ...
039483-B0-4 ... ARCHER-DANIELS-MIDLAND C .. 1.F FE ..|... ...91.0520 |... ,365,789 |.... .1,500,000 |.. ... 1,575,419 . 67,500 |....01/25/2019 ...|....03/15/2049 ...
040555-Ch-4 ... ARIZONA PUBLIC SERVICE ... .. 1.G FE ..|... .. 88.1700 |... 881,708 |.... .1,000,000 |.. .... 1,087,021 . 50,500 |....01/03/2019 ...|....09/01/2041 ...
04351L-AB-6 ..... ASCENSION HEALTH ALLIANCE . .1.BFE .. ...82.6300 |. ..826,303 |. .1,000,000 .978,333 |.. . 39,450 |....01/25/2019 .. 11/15/2046 ...
04621X-AJ-7 ..... ASSURANT INC ... .2.BFE .. ...95.7970 |. ..957,972 |. .1,000,000 997,763 |.. . 49,000 |....03/22/2018 .. 03/27/2028
05348E-BE-8 ..... AVALONBAY COMMUNITIES .1.GFE .. ...81.5260 |. ..815,266 |. .1,000,000 1,232,553 |.. . 43,500 |....01/12/2022 .. 04/15/2048
05463H-AC-5 . AXIS SPECIALTY FINANCE . .2.BFE .. ...82.0000 |. ..820,000 |. .1,000,000 .1,000,000 |.. . 49,000 |....12/03/2019 .. 01/15/2040
06051G-HA-O ..... BANK OF AMERICA CORP . .1.GFE .. ... 77.3240 |. 773,241 ). .1,000,000 .935,088 |.. . 39,460 |....01/24/2019 .. 01/23/2049 ...
06051G-HS-1 ..... BANK OF AMERICA CORP ....eeeeeveneeeemmnneeeeeemmneeeee foon wen e [1,2 s .. 1.G FE ..|... .. 199,900 |...82.0180 |... 164,038 |.... ... 200,000 |.. ....199,906 .. 8,660 |....03/13/2019 ...|[....03/15/2050 ...
066836-AC-1 ..... BAPTIST HLTH SFL OBL GR .. 1.EFE ..|... .. 1,000,000 |...56.8890 |... 568,890 |.... .1,000,000 |.. ....1,000,000 . 39,370 |....08/04/2021 ...|....11/15/2071 ...
066840-AB-8 ..... BAPTIST HEALTHCARE .. 1.EFE ..|... .. 1,008,670 |...71.7750 |... 717,756 |.... ,000,000 .. ....1,003,473 . 35,400 |....10/20/2020 ...|....08/15/2050 ...
07177M-AN-3 ..... BAXALTA INC voo |- 2.BFE ... .. 477,485 |...95.5570 |... 427,141 |.... ..447,000 |.. . 23,468 |....12/06/2016 ...|....06/23/2045 ...
07274N-BH-5 ... BAYER US FINANCE Il LLC |- 2.BFE ..|... 1,883,660 |...78.8570 |... 577,146 |.... .2,000,000 |.. ....1,887,811 . 94,000 |....12/07/2016 ...|....07/15/2064 ...
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075887-BX-6 ..... BECTON DICKINSON AND CO 2B FE | 2,044,290 |...87.9960 [........cceunn 1,759,922 |oovveennnnnnns 2,000,000 |.eeevunninnns 2,039,714 |oeeeeiiiiininnes v (923) | o e 4.669 |...... 4530 [ID coeeees v 6,485 ....06/28/2017 ...|....06/06/2047 ...
084659-AR-2 ..... BERKSHIRE HATHAWAY ENERG .. .. 1.G FE ..|... 1,008,430 |...85.8720 |... .1,000,000 |.. e 1,008,191 [ e (B6) [ e e 4.450 |...... 4420 ....... ... 20,519 [... ....01/03/2019 ...|....01/15/2049 ...
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN .... .. 1.CFE ..|... .. 989,780 |...89.0200 |... 1,000,000 |.evveniireennnnn990,511 [ e 195 [ e e 4.250 |...... 4310 (JJ ....... ... 19,597 |... ....01/03/2019 ...|....01/15/2049 ...
09062X-AD-5 ..... BIOGEN INC .. 2.AFE ..|... 1,608,725 |...94.0790 |... 1,500,000 |-eveeneeeeenn. 1,595,839 [ooeeiiiiiiiiii e (2,400) [ e et 5.200 |...... 4.730 [MS ...... e 22,967 |... ....11/30/2016 ...|....09/15/2045 ...
09581J-AC-0 ..... BLUE OWL FINANCE LLC .... .. 2.BFE ..|... ..975,110 |...60.9780 |... 1,000,000 |evveniiieennnnnn975,632 [ooniiiiiiiiiiiis o 825 [ e e 4125 |...... 4270 [AO coeeen oevinniieeees 9,625 |... ....09/30/2021 ...}|....10/07/2051 ...
097023-CX-1 ..... BOEING CO .. 2.CFE ..|... ...2,094,255 |...91.0940 |... ,366,416 |.... .1,500,000 |.. n2,080,635 |..eieeeeeiiiieee feeeeeennnn (6,951) [ e e 5.930 |...... 3.930 [MN ...... .. 14,825 |... ...01/28/2021 ...|....05/01/2060 ...
099724-AH-9 ... BORGWARNER INC .....eevevviiiiiiciiiineeeceniieeeeennns foeevee | e [T .. 2.AFE ..|... .. 1,021,130 |...77.2370 |... 772,311 |.... .1,000,000 |.. 1,018,805 [oenniiiiiieees v (B14) e e e 4.375 |...... 4.240 ....06/27/2017 ...|....03/15/2045 ...
102291-AA-9 ..... BOWDOIN COLLEGE |- 1.CFE ... .. 1,477,815 |...81.3510 |... ,220,278 |.... .1,500,000 |.. e ATT,981 [ e 15 s e e 4.693 |...... 4.760 ...03/08/2018 ...|....07/01/2112 ...
106230-AC-9 ..... BRAZOS SECURITIZATN LLC .. 1.AFE .. ...96.8590 |. 1,452,885 |. .1,500,000 1,495,391 |.. .5.413 |......5.430 ... 12/12/2022 .. 09/01/2050
10922N-AF-0 ..... BRIGHTHOUSE FINANCIAL IN .. .2.BFE .. ...73.1500 |. .. 1,463,014 |. .2,000,000 01,971,439 |.. .4.700 |......4.790 ....10/03/2017 .. 06/22/2047
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO 1FFE .. ...85.9340 |. ..869,340 |. .1,000,000 .1,160,052 |.. .4.250 |......3.330 ....03/09/2021 .. 10/26/2049 ...
110122-DJ-4 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... .. 1,038,030 |...96.8700 |... 968,707 |.... .1,000,000 |.. e 1,084,472 o e (BB [ o e 5.000 |...... 4.740 ...11/29/2016 ...|....08/15/2045 ...
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ... .. 2.BFE ..|... .. 558,970 |. 108.0480 |... 540,240 |.... . 500,000 |.. 0520,739 ovveiiiiiiiins oo (3,861) e e e 7.500 |...... 6.420 ....03/06/2008 ...|....07/01/2027 ...
12189L-AE-1 ... BURLINGTN NORTH SANTA FE .. .. 1.DFE ..|... .. 588,370 |. 100.7700 |... 503,850 |.... . 500,000 |.. BT8O0 | [ (2,889) | e s 5.400 |...... 4.150 ....03/21/2019 ...|....06/01/2041 ...
12189L-AP-6 ..... BURLINGTN NORTH SANTA FE .. .. 1.DFE ..|... 1,156,770 |...97.5720 |... 975,729 |.... .1,000,000 |.. 1141043 Lo e (821 | e e 5.150 |...... 4.110 ....03/21/2019 ...|....09/01/2043 ...
124857-AJ-2 ..... PARAMOUNT GLOBAL .. 2.BFE ..|... ..520,070 |...73.9770 |... 369,886 |.... 120 500,000 |-eeeunieeeennnn 517,459 [ e (BBT) [ e [t 4.850 |...... 4.570 ....12/05/2017 ...|....07/01/2042 ...
125523-BF-6 ..... CIGNA CORP ... |- 2.AFE L .. 248,140 |...99.1420 |... 247,856 |.... +.250,000 |oeeervnnneneennnn 248,527 foooiiiiiiiiiiinnns v 84 e [ e 5.875 |...... 5.920 ....03/02/2011 ...|....03/15/2041 ...
125523-CF-5 ..... CIGNA CORP ... |- 2.AFE ... 1,504,415 |...89.2120 |... ,338,186 |.... .1,500,000 |.. e 1,503,778 e e (7)) s o e 4.800 |...... 4.770 ...01/04/2017 ...|....07/15/2046 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC ... .. 2.AFE ..|... .. 994,220 |.. 80.8710 |... 808,710 |.... .1,000,000 |.. 994,815 | e 116 e e e 4.400 |...... 4.430 ....06/02/2017 ...|....05/09/2047 ...
126408-HL-0 ..... CSX CORP ..evveeeeeeeeennns L2.AFE .. ...84.2530 |. ..842,536 | .1,000,000 .989,371 |.. .4.650 |......4.700 ....02/21/2018 .. 03/01/2068
13034V-AC-8 ..... CALIFORNIA INSTITUTE OF .1.DFE .. ...73.5%0 |. .. 1,839,900 |. .2,500,000 .2,251,625 |.. .4.283 |......4.760 ....12/12/2016 .. 09/01/2116
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CO L2.AFE .. ...92.8920 |. ..464,461 |. . 500,000 500,000 |.. .5.268 |......5.260 ....06/05/2022 .. 05/10/2033
14149Y-BD-9 . CARDINAL HEALTH INC .. .2.BFE .. ...84.4180 |. ..422,003 |. . 500,000 .523,439 |.. .4.900 |......4.560 ....04/18/2017 .. 09/15/2045 ...
141781-Al-4 ... CARGILL INC ..eevvneennns 1FFE .. ,003,970 . 108.8110 |. ..1,088,111 |. .1,000,000 1,002,890 |.. .6.625 |......6.590 ...09/25/2007 .. 09/15/2037 ...
14310F-AA-O ..... CARLYLE HOLDINGS 11 FIN | TG FE L ,168,210 |...89.0380 |... 890,384 |.... .1,000,000 |.. V47,007 [oeeiiiiiiiiiiis o (371 [ i e 5.625 |...... 4.510 ....08/23/2017 ...|....03/30/2043 ...
149123-CE-9 ..... CATERPILLAR INC .. 1.F FE ..|... ,678,580 |...94.8830 |... ,423,259 |.... .1,500,000 |.. 674,884 | o (1,816) | oo e 4.750 |...... 4.140 ....03/18/2021 ...|....05/15/2064 ...
14916R-AD-6 ..... COMMONSPIRIT HEALTH .. 1.G FE ..|... .. 952,350 |...84.3700 |... 843,700 |.... .1,000,000 |.. 959,036 |..vvvenvreiiinnnns foeniiiinnnn 1,369 | e e 4.350 |...... 4.680 ....08/23/2017 ...|....11/01/2042 ...
14918A-AD-1 ... CATHOLIC HEALTH SERVICES .. 1.G FE ..|... ,000,000 |...68.2430 |... 682,433 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeeeeees oo e e 3.368 |...... 3.360 ....08/26/2020 ...|....07/01/2050 ...
151890-AH-3 ..... CENTERPOINT ENERGY RESOU .. 2.AFE ..|... .. 529,588 |. 100.2790 |... 501,39 |.... ... 500,000 |.. 522,957 |oveveniiiiiinins foeeiiiieen s (767) | e e 5.850 |...... 5.440 ....09/15/2011 ...|....01/15/2041 ...
15189X-AT-5 ..... CENTERPOINT ENER HOUSTON .. 1.F FE ..|... .. 1,210,080 |...86.9380 |... 869,382 |.... .1,000,000 |.. ,205,074 |oeeeeeeeeiniieee foeeeeeeen (5,008) |oeeeeeeceeiees oo e 4.250 |...... 3.080 ...01/12/2022 ... |....02/01/2049 ...
161175-AZ-7 ..... CHARTER COMM OPT LLC/CAP .. .2.CFE .. ,181,070 |...97.4780 |. ..974,785 |. .1,000,000 1,137,466 |.. .6.384 |......4.880 ....10/26/2016 .. 10/23/2035 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP .2.CFE .. 570,345 |...90.1770 |. ..450,887 |. . 500,000 .562,931 |.. .6.484 |......5.490 ....12/15/2016 .. 10/23/2045 ...
166756-AU-0 ..... CHEVRON USA INC ........ .1.DFE .. 056,580 |...99.8160 |. ..998,162 |. .1,000,000 .1,050,003 |.. .5.250 |......4.860 ....10/04/2017 .. 11/15/2043
16876Y-AA-O ..... CHILDREN'S HEALTH CARE .1.DFE .. 066,720 |...75.5700 |. ..755,700 |. .1,000,000 1,064,698 |.. .3.448 |......3.070 ....10/19/2021 .. 08/15/2049
171232-A0-4 ..... CHUBB CORP ...... 1FFE .. .. 516,540 |. 105.8100 |. ..529,051 |. . 500,000 511,765 |.. .6.000 |......5.750 ....04/07/2010 .. 05/11/2037 ...
172967-MD-0 ..... CITIGROUP INC .. |- 1.GFE ... ,260,600 |...86.0020 |... .1,000,000 |.. e 1,250,721 [ e (6,288) [ e e 4.650 |...... 3.200 ...05/26/2021 ...|....07/23/2048 ...
17327C-AB-9 ..... CITIGROUP INC | TG FE L ,000,000 |...69.1700 |... .2,000,000 |.. 02,291,964 [ e 90,513 [ e e 0.000 |...... 4.060 ....08/06/2019 ...|....08/13/2049 ...
18600T-AA-O ..... CLEVELAND CLINIC FOUND .. |- 1.CFE ... .1,263,020 |...84.9790 |... .1,000,000 |.. e 1,262,008 e e (B21) [ e e 4.858 |...... 3.820 ....12/18/2019 ...|....01/01/2114 ...
191216-DL-1 ..... COCA-COLA CO/THE .. 1.EFE ..|... ,904,940 |...72.7120 |... .2,000,000 |.. e 1,908,310 [oenniiiiiiiinens v 1,961 [ e e 3.000 |...... 3.240 ....06/12/2021 ...|....03/05/2051 ...
195869-AG-7 ..... COLONIAL PIPELINE CO . .. 1.G FE ..|... .. 599,025 |. 112.4450 |... 1. 500,000 |-eenuiieeennnn557,884 [ e (4498) [ e [ 7.630 |...... 6.000 ....02/18/2010 ...|....04/15/2032 ...
20030N-CE-9 ..... COMCAST CORP ... .. 1.G FE ..|... .. 289,789 |...78.9090 |... ..402,000 |.. 207,003 |oeeeiiiiiiis oo 1561 e [ e 3.999 |...... 5.960 ....10/19/2017 ...|....11/01/2049 ...
20030N-CG-4 ..... COMCAST CORP ... .. 1.G FE ..|... ..697,080 |...79.1420 |... . 967,000 |.. 128 e o 8,064 | e s 4.049 |...... 5.950 ...10/19/2017 ...{....11/01/2052 ...
20030N-CN-9 ... COMCAST CORP .....evvvnnne .. 1.G FE ..|... ...1,584,435|...90.4970 |... .1,500,000 |.. 1,881,272 [ e (902) [ e e 4.950 |...... 4.630 ....02/27/2019 ...|....10/15/2058 ...
20369E-AB-8 ..... [COMMUNITY HOSPITALS OF | 1. ,000,000 |...92.0870 |. .1,000,000 .1,000,000 |.. .5.433 |......5.430 ....06/04/2015 .. 05/01/2045
20449E-EE-2 . PNC BANK NA ... .1 . 100.5530 |. ..237,000 .236,806 |.. .5.900 |......5.920 ....03/14/2006 .. 04/01/2026 ...
205887-AR-3 ..... CONAGRA BRANDS INC ... . 106.6140 |... . 750,000 |.. L 761,800 eeeiieiiiiiiins feeeeie s (1,636) | [ e 7.000 |...... 6.660 ...08/07/2007 ...|....10/01/2028 ...
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20825V-AB-8 ..... BURL INGTON RESOURCES LLC ....ovvvnniiiiiiniiiiciiiinnnns LFFE L 518,950 |. 102.9760 500,000 |oeevvrnnneeeennn512,788 [ v (598) v e [00002.5.950 |l 5.680 ....04/04/2008 ...|....10/15/2036 ...
209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK .. 2.AFE ..|... .. 947,600 |...75.5860 |... 1,000,000 |-evveneeeeennnn950,218 [ e 611 e e 2222242000 |- 4.270 ....05/31/2018 ...|....11/15/2057 ...
209111-FQ-1 ..... CON EDISON CO OF NY INC .. 2.AFE ..|... 1,025,010 |...82.9260 |... .1,000,000 |..evenneeennn 1,023,885 [oiiiiiiiiiiiies v (288) [ v [e0nnn 42500 |l 4.360 ....07/18/2018 ...|....05/15/2058 ...
21036P-AT-5 ..... CONSTELLATION BRANDS INC .. vee |- 2.CFE ... .. 995,590 |...84.1550 |... 1,000,000 |-evvenieeeennnn996,088 [ooeeiiiiiiiiiis e 88 [ e [enn 40500 | 4.520 ....05/02/2017 ...|....05/09/2047 ...
219350-AV-7 ..... CORNING INC veo |- 2.AFE ). 1,110,770 |...99.2410 |... 1,000,000 |.eevenreeennnn 1,093,216 [oeeiiiiniiiiis v (3,254) [ v [00025.750 |l 4.950 ....11/14/2016 ...|....08/15/2040 ...
224044-BY-2 ... COX COMMUNICATIONS INC .. oo |--2.BFE ... .. 499,905 |...82.7600 |... ... 500,000 |.. 899,934 | o2 e e [ 40700 4.700 ...11/26/2012 ...|....12/15/2042 ...
224399-AP-0 ..... CRANE HOLDINGS CO voo |- 2.BFE ... .. 964,630 |. 106.0750 |... .1,000,000 |.. 974,508 s o 1,082 | e 0 62550 L 6.820 ....11/06/2009 ...|....11/15/2036 ...
224399-AT-2 ... CRANE HOLDINGS CO .. |--2.BFE ... ...70.6330 |... .1,000,000 |.. 912,821 s e 10782 | e 1022242200 . 4.800 ....10/18/2018 ...|....03/15/2048 ...
22822V-AF-8 ..... [CROWN CASTLE INC . .2.BFE .. ...84.8140 |. .1,000,000 .992,866 |.. .4.800 ....04/26/2017 .. 05/15/2047
231021-AJ-5 . CUMMINS INC ... 1EFE .. . 109.3740 |. . 900,000 .908,597 |.. .6.900 ....05/31/2007 .. 03/01/2028
23311R-AA-4 . DCP MIDSTREAM OPERATING .2.CFE .. . 100.7980 |. A .1,000,000 . 1,047,044 |.. ......6.250 ....06/12/2010 .. 09/15/2037 ...
24703T-AK-2 ..... DELL INT LLC / EMC CORP ... .. 2.BFE ..|... . 1,488,680 |. 113.9260 |... ,139,262 |.... .1,000,000 |.. 1,468,084 |...ooeeiiiiiieees e (10,746) [ e 002282350 | 4.920 ...12/02/2020 ...|....07/15/2046 ...
247109-BR-1 ..... DELMARVA PWR & LIGHT CO ... .. 1.F FE ..|... .. 928,660 |...78.3970 |... 783,979 |.... .1,000,000 |.. 936,208 |.....ccevvnenieeee foovennnnnnnn2,024 [ i 0022242000 ...l 4.490 ....01/15/2019 ...|....06/01/2042 ...
25470D-AG-4 ..... DISCOVERY COMMUNICATIONS .. .. 2.CFE ..|... ,599,005 |...74.5660 |... 1,304,914 |.... .1,750,000 |.. ,618,530 |vveeeeieiiiies o 3,881 | e [l 40950 5.580 ....07/18/2017 ...|....05/15/2042 ...
260543-CV-3 ... DOW CHEMICAL CO/THE .. 2.AFE ..|... ,594,450 |...84.3980 |... ,265,982 |.... .1,500,000 |.. ,589,581 |ovveeiiiiiiiiinns oo (1,840) | e 00040800 ..l 4.400 ....03/17/2020 ...|....05/15/2049 ...
26078J-AF-7 ..... DUPONT DE NEMOURS INC ... .. 2.AFE ..|... ,111,570 |...95.1800 |... 951,800 |.... .1,000,000 |.. 105,912 | oo (2187) e e 5419 4.700 ....08/12/2020 ...|....11/15/2048 ...
26186R-AA-9 ..... DREXEL UNIVERSITY .. | 1.GFE L ,500,000 |...69.7400 |... ,046,109 |.... .1,500,000 |.. JRTVLVJ[V[V IR ) R R R NN 172 (TN RN 3.210 ....07/15/2020 ...|....05/01/2050 ...
26441C-AY-1 ..... DUKE ENERGY CORP ... |--2.BFE ... .. 900,630 |...75.5030 |... 755,036 |.... .1,000,000 |.. 909,064 |....ceeeveeieeeee eeeennnee 1,968 [ e [0202223.950 | 4.560 ...05/17/2018 ...|....08/15/2047 ...
26442E-AG-5 ... DUKE ENERGY OHIO INC .. 1.F FE ..|... .. 998,120 |...81.5180 |... 815,183 |.... .1,000,000 |.. 998,284 e e 35 e e 000042300 . 4.310 ....01/03/2019 ...|....02/01/2049 ...
26444H-AA-9 . DUKE ENERGY FLORIDA LLC 1FFE .. 532,89 |.. 71.8180 |. . 500,000 .531,500 |.. .3.020 ....06/15/2021 .. 10/01/2046
26882P-BE-1 ..... ERAC USA FINANCE LLC . .. 2.AFE .. ,070,830 |. 108.6410 |. .1,000,000 .1,052,308 |.. .6.440 ....04/28/2010 .. 10/15/2037
26884A-BH-5 ..... ERP OPERATING LP ... . 1.GFE .. .. 994,580 |.. 77.0670 |. .1,000,000 .995,038 |.. .4.030 ....03/26/2019 .. 08/01/2047
26884T-AE-2 ..... ERAC USA FINANCE LLC . L2.AFE .. ,626,885 |...94.5400 |. .1,500,000 . 1,609,284 |.. .5.020 ....12/15/2016 .. 03/15/2042 ...
277432-AL-4 . EASTMAN CHEMICAL CO ... .2.BFE .. ..500,715 |...84.0250 |. . . 500,000 .500,622 |.. ee.. 4790 ...05/13/2015 .. 09/01/2042 ...
28932M-AD-7 ..... ELM RD GENERATING STAT . .. 1.F FE ..|... 1,000,000 |...99.3430 |... 993,439 |.... .1,000,000 |.. 1,000,000 |eeeneveivvnnnns fooreviiniiiiiis v e 1000.6.090 ...l 6.090 ....02/04/2010 ...|....02/11/2040 ...
292480-AJ-9 ... ENERGY TRANSFER LP |- 2.CFE ..|... .. 981,470 |...81.5170 |... 815,175 |.... .1,000,000 |.. 983,498 | feeeeee 418 e e 12222250000 . 5.120 ....10/02/2017 ...|....05/15/2044 ...
20250R-AP-1 ... ENBRIDGE ENERGY PARTNERS .. |- 2.AFE L .. 566,535 |. 109.8080 |... 549,041 |.... ... 500,000 |.. 549,882 | oo (1,870) e e 000 7.500 6.460 ....06/27/2010 ...|....04/15/2038 ...
29365T-AD-6 ..... ENTERGY TEXAS INC vee |- 1.GFE ... .. 349,356 |...87.4660 |... 306,131 |.... ..350,000 |.. 349,446 o e 18 e e [l BU150 5.160 ....05/18/2015 ...|....06/01/2045 ...
20379V-AQ-6 ..... ENTERPRISE PRODUCTS OPER .. veo |- 2.AFE ). .. 995,250 |. 104.2890 |... ,042,8% |.... .1,000,000 |.. L2996,146 | e 11 i e [ 62450 6.480 ....05/11/2010 ...|....09/01/2040 ...
20379V-BJ-1 ..... ENTERPRISE PRODUCTS OPER .. |- 2.AFE ... .. 544,225 |...86.9540 |... 434,773 |.... ... 500,000 |.. 539,619 |evveeeeeeennns feeeeeeeeei i (990) | e 0002242900 ... 4.350 ...11/29/2017 ...|....05/15/2046 ...
20717P-AS-6 ..... ESSEX PORTFOLIO LP ... L2.AFE .. ,468,125 |...78.8590 |. .. 1,182,894 |. .1,500,000 .1,470,808 |.. .4.630 ....04/30/2018 .. 03/15/2048 ...
31428X-BD-7 ..... FEDEX CORP ... .2.BFE .. ,010,837 |...73.5090 |. ..830,652 |. . 1,130,000 .1,015,428 |.. .5.080 ....11/30/2016 .. 02/01/2065
31620M-AU-0 ..... FIDELITY NATL INFO SERV .2.BFE .. ,886,340 |...77.5120 |. ,550,246 |. .2,000,000 .1,898,466 |.. .4.860 ....12/09/2016 .. 08/15/2046
319820-AY-5 . FIRST COMMONWEALTH BANK .2.CFE .. ,000,000 |...91.3230 |. ..913,236 |. .1,000,000 .1,000,000 |.. .5.500 ....05/16/2018 .. 06/01/2033
33616C-AC-4 . FIRST REPUBLIC BANK L2.AFE .. ,562,150 |.. 77.6000 |. ..1,164,000 |. .1,500,000 ,555,816 |.. ......4.370 ... 11/29/2017 .. 02/13/2047 ...
349631-AG-6 ..... BEAM SUNTORY INC ... |--2.BFE ... .. 483,660 |. 101.7360 |... 508,682 |.... ... 500,000 |.. 493,871 [ e 882 [ e [een26.625 | 6.890 ...04/19/2002 ...|....07/15/2028 ...
35137L-AK-1 ..... L0 QRN e It & .. 2.BFE ..|... .. 1,128,770 |...89.2190 |... 892,191 |.... .1,000,000 |.. 121,011 0 (2,390) [ervniiiiiiiiiiiis e 0005576 | 4.750 ....04/16/2019 ...|....01/25/2049 ...
361448-AX-1 ..... GATX CORP -.eeeeeeee e e eeeee e e e eeme e e e eemm e e eeenns [ wen | e [T .. 2.BFE ..|... .. 1,880,980 |...77.2310 |... ,544,628 |.... .2,000,000 |.. 1,895,560 |..uuniieeiiiiiies feeeeeiinnnns 2,502 |eveeeeeeeeiies feeeeeeeis el 40500 . 4.880 ....11/01/2016 ...|....03/30/2045 ...
370334-CJ-1 ..... GENERAL MILLS INC ..evvvviniiiiiiiininvciniieeeeennnns foeevee [ e [T .. 2.BFE ..|... .. 980,290 |...89.0020 |... .1,000,000 |.. feICR T iCIT RR EPR: ¢ I U R R S (1[0 I AN 4.820 ....04/24/2018 ...|....04/17/2048 ...
37045V-AT-7 ..... GENERAL MOTORS CO .. 2.CFE ..|... ,095,080 |...87.1510 |... .1,000,000 |.. ,090,454 |.oooenniiieeeii e (1,620) [ e [o0n.25.950 oLl 5.300 ....12/04/2019 ...|....04/01/2049 ...
372546-AU-5 ... GEORGE WASHINGTON UNIVER .....covvvvveenniiviininnnenens fooevee | e [T .. 1.EFE ..|... ...91.7490 |... 21,000,000 |evvennieeennnnn999,996 [oiiiiiiiiiiiiis i e s 0000040868 | 4.860 ....06/24/2015 ...|....09/15/2045 ...
37310P-AC-5 ..... GEORGETOWN UNIVERSITY .. 1.G FE ..|... ...83.4150 |... .2,000,000 |.. 2,017,574 o e (B70) [ e 4315 4.250 ...01/15/2019 ...|....04/01/2049 ...
375558-BD-4 ... GILEAD SCIENCES INC ... .. 2.AFE ..|... ...89.9920 |... .1,500,000 |.. L 1B19,574 [ e (482) [ e e 4750 . 4.650 ....02/21/2019 ...|....03/01/2046 ...
37940X-AC-6 ..... GLOBAL PAYMENTS INC .. .2.CFE .. ...71.1510 |. . 500,000 .553,700 |.. .3.510 ....10/21/2021 .. 08/15/2049
38141G-VS-0 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. ...87.6740 |. . 500,000 .506,129 |.. ......4.660 ....01/24/2019 .. 10/21/2045 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC ... . |- 2.BFE ..|... ...89.8210 |... .1,000,000 |.. ,076,081 [ o (L9912) [ oeeeiiiiineeeeeene eeen2.5.150 )i 4.600 ...10/27/2016 ...|....05/22/2045 ...
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3823%K-AA-6 ..... GOODMAN US FIN FOUR ....vvvnieveinnnneeiciniineeeeeenens foenvee | e [T L 2AFE L 1,011,290 |...83.7040 |.................837,043 [.............. 1,000,000 ,009,148 |ovveeneiviiviinns fooviiiiee e n (451) | e 000040500 .l N3 (VN 1210 E N 9,500 |o.evvuiiiinnns 45,000 |....09/20/2017 ...|....10/15/2037 ...
384802-AC-8 ..... WW GRAINGER INC .. 1.EFE ..|... 1,689,510 |...78.0050 |... .1,500,000 |.. 1,681,236 |eveeeeeeeeiines foeeeeeennn (5,438) | e 022230750 3.010 ....06/15/2021 ...|....05/15/2046 ...
39121J-AE-0 ..... GREAT RIVER ENERGY ....evvvnvvviiinnnneeiiniiineeecnnnnns oo vee [ e [T .. 1.G FE ..|... .. 654,039 |. 102.7180 |... ..654,039 |.. 654,039 |..eveniiiiiiiniins oo e e | 62254 6.250 ....06/21/2007 ...|....07/01/2038 ...
391380-AC-9 ..... GREAT-WEST LIFECO FIN 18 ..eeeeeeeeeeeeeeeeneeeeees o v [ [T s .. 1.F FE ..|... 1,000,000 |...82.1500 |... .1,000,000 |.. ,000,000 [eeeeiiiiiieiees Jeeeeiieeeeeenns e e e 4581 4.580 ....05/14/2018 ...|....05/17/2048 ...
404119-CB-3 ..... 2 s .. 2.CFE ..|... .. 995,010 |...64.1560 |... .1,000,000 |.. 995,168 |[....eevvvveiiieee fovvrnnninnen 98 e s 00022230500 | 3.520 ....06/21/2021 ...|....07/15/2051 ...
406216-AY-7 ..... HALL IBURTON COMPANY |- 2.AFE ... . 112.7630 |... ... 500,000 |.. 897,970 e o B0 e e [l 70450 7.490 ...03/10/2009 ...|....09/15/2039 ...
40728T-AA-1 ... HAMILTON COLLEGE ... |- 1.CFE ... ...79.3010 |... .1,000,000 |.. 944583 | e 80 e e [ 4750 5.030 ....06/13/2017 ...|....07/01/2113 ...
412822-AE-8 ..... HARLEY-DAVIDSON INC ... .. 2.CFE ..|... ...78.2020 |... .1,000,000 |.. ....978,873 eeerreeeeeeennn e e 40625 | 4.770 ....04/27/2018 ...|....07/28/2045 ...
413875-AN-5 ... L3HARRIS TECH INC .. .2.BFE .. . 102.0230 |. . 500,000 .498,067 |.. .. 58 | .6.180 ....12/07/2010 .. 12/15/2040
413875-AT-2 ..... L3HARRIS TECH INC .. .2.BFE .. ...89.5910 |. .1,000,000 01,126,781 |.. (3,511) | .4.160 ....06/27/2017 .. 04/27/2045
41652P-AB-5 ... HARTFORD HEALTHCARE CORP 1FFE .. ...97.8490 |. .1,000,000 ,046,414 |.. (1,210) | ......5.360 ....12/15/2016 .. 04/01/2044 ...
423074-AF-0 ..... KRAFT HEINZ FOODS CO .. 2.CFE ..|... . 104.3120 |... ... 500,000 |.. 494,374 oo oo BT e e [ BL375 | 6.620 ...07/17/2009 ...|....07/15/2028 ...
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . |- 2.CFE ... . 108.4930 |... . 500,000 |.. 825,985 v oo (2,060) | e |l 6750 6.000 ....04/04/2003 ...|....03/15/2032 ...
42809H-AD-9 ... |- 2.CFE ..|... B ...94.5260 |... . 500,000 |.. 896,068 |eennieeeiis feeeeie 122 e [ 22225600 ... 5.670 ....07/25/2017 ...|....02/15/2041 ...
42824C-AY-5 ... HP ENTERPRISE CO . |- 2.BFE ... 1,656,200 |...99.7370 |... .1,500,000 |.. B4 71 | ot (80385) | e 000062350 L 5.570 ....12/17/2019 ...|....10/15/2045 ...
431116-AC-6 ..... HIGHVARK  INC |- 1.GFE ... 1,785,863 |...97.3710 |... .1,750,000 |.. JT78,687 oo e e (873) [ e eeenn6.125 5.970 ....02/17/2012 ...|....05/15/2041 ...
437076-BX-9 ..... HOME DEPOT INC .. 1.F FE ..|... 1,906,890 |...90.6780 |... .1,500,000 |.. 891,467 |ovveeeeiiiiiinns oo (10,110) | e 1000040500 .l 3.020 ....06/15/2021 ...|....12/06/2048 ...
440327-AK-0 ..... HORACE MANN EDUCATORS CO .. .. 2.BFE ..|... ...95.8300 |... 958,309 |.... .1,000,000 |.. 999,107 [eoeeeeeeviiiiieee oeeerenieeeeen 280 [ eeeeeeiiiieeeeeenn [eeenn 40500 | 4.530 ...11/18/2015 ...|....12/01/2025 ...
444859-AZ-5 HUMANA  INC .. 2.CFE ..|... . 116.2160 |... 581,082 |.... ... 500,000 |.. 522,298 |ovvveieiiiiiiins foeriiiienn s (736) | e 0 80150 Ll 7.650 ....04/23/2010 ...|....06/15/2038 ...
454889-A0-9 ..... [ INDIANA MICHIGAN POWER . 1.GFE .. ...83.5760 |. ..835,765 |. .1,000,000 1,172,016 |.. .3.450 ....08/09/2021 .. 03/15/2046
455434-BL-3 ..... [ INDIANAPOLIS PWR & LIGHT .. .1.GFE .. . 105.0660 |. .. 1,050,662 |. .1,000,000 .999,910 |.. .6.600 ....06/12/2007 .. 06/01/2037
459506-AL-5 . INTL FLAVOR & FRAGRANCES .2.CFE .. ...84.9100 |. .1,000,000 1,007,878 |.. .4.940 ....10/03/2018 .. 09/26/2048
460146-CN-1 ..... INTERNATIONAL PAPER €O ..evvvnnviviinnnniiieiiniineeeens foen e .2.BFE .. ...90.5080 |. .1,000,000 .985,827 |.. .5.250 ....06/11/2015 .. 05/15/2046 ...
460146-C0-4 ..... [ INTERNATIONAL PAPER CO .....eeevrvmmereermnnnaeeeeennnas oo v .2.BFE .. ...82.3200 |. .1,000,000 .985,209 |.. ......4.500 ...10/27/2016 .. 08/15/2047 ...
46625H-LL-2 ..... JPMORGAN CHASE & CO. ... .. 1.G FE ..|... ...89.5870 |... .1,000,000 |.. ,106,693 e (2,819) [ e [ 4950 | 4.210 ....04/15/2019 ...|....06/01/2045 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC |--2.BFE ... ...93.1310 |... .2,000,000 |.. ,077,874 e (2,813) | e 22250950 . 5.600 ....02/01/2017 ...|....03/15/2041 ...
48250A-AA-1 ... KKR GROUP FINANCE CO I11 .. | LR FE L ...86.7820 |... .1,500,000 |.. ,542,857 e (1,195) [ e 50125 4.900 ....03/07/2018 ...|....06/01/2044 ...
485260-BJ-1 ..... EVERGY KANSAS SOUTH INC ... |- 1L.FFE ... . 106.1120 |... ... 750,000 |.. 688,085 e 2,198 e e 10262530 .. 7.450 ....04/15/2009 ...|....12/15/2037 ...
487836-B0-0 ..... KELLOGG CO .. 2.BFE ..|... ...85.2030 |... .1,000,000 |.. ,043,193 e (1,079) [ e [ 4500 4.200 ....06/20/2017 ...|....04/01/2046 ...
488401-AD-2 KEMPER CORP .....eeeeeeeeeeeemnneeeeeemneeeeeemnnnees foee wen | e [ 1,2 i [ 2.CFE ..|... ...84.3660 |... .1,500,000 |.. ,496,212 e 202 oo s [22022232800 .. 3.830 ...02/15/2022 ...|....02/23/2032 ...
49271V-AD-2 ..... [KEURIG DR PEPPER INC . .2.BFE .. ...90.5310 |. . 500,000 .502,39% |.. .5.050 ....06/14/2018 .. 05/25/2048 ...
494550-BN-5 ..... [KINDER MORGAN ENER PART .2.BFE .. ...85.5920 |. .1,000,000 988,666 |.. .5.090 ....07/25/2017 .. 08/15/2042
494550-8P-0 . KINDER MORGAN ENER PART .2.BFE .. ...85.4140 |. A .1,500,000 .1,496,039 |.. .5.020 ....11/30/2017 .. 03/01/2043
50077L-AL-0 ..... KRAFT HEINZ FOODS CO . .2.CFE .. ...95.6360 |. ..956,365 |. .1,000,000 .991,365 |.. .5.090 ....08/14/2018 .. 07/15/2035
501044-DM-0 ..... KROGER CO ....oevvvvennn .2.BFE .. ...95.4090 |. ..954,007 |. .1,000,000 1,038,775 |.. ... 5.120 ....04/17/2019 .. 01/15/2049 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP ....eeveeeeeeernieeeecemneee fo e e [1,2 s .. 2.BFE ..|... ...63.9680 |... .1,000,000 |.. ,000,000 [oeeeeiiiiiieiees Jeeeeeeeeeeeenns e e [0 3797 | 3.790 ...12/08/2021 ...|....12/31/2057 ...
50540R-AS-1 ..... LABORATORY CORP OF AMER ........ccvvvevvvrremnnnnnnnecnnns foen von | e [T .. 2.BFE ..|... ...85.6830 |... .1,000,000 |.. ,020,619 e (893) [ooeieiii e [ 42700 . 4.540 ....02/05/2015 ...|....02/01/2045 ...
512807-AX-6 ..... LAM RESEARCH CORP .. 1.G FE ..|... ...65.5860 |... .1,500,000 |.. ,464,965 876 [ e [ 3125 3.230 ....08/11/2021 ...|....06/15/2060 ...
521865-AZ-8 ..... LEAR CORPORATION . .. 2.BFE ..|... ...81.8740 |... .1,500,000 |.. ,566,997 e (1,084) [ovnniiiiiiiiiiiis e 000052250 |l 4.980 ....12/17/2019 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC ..eeeeeeeeeeeeee e eeeee e eemmees [ wee [ e [T s .. 1.F FE ..|... ...97.4060 |... .1,000,000 |.. ....1,079,136 e (2,085) |oeeeeieeeeeeiis e el 50625 | 5.010 ....08/15/2017 ...|....01/15/2044 ...
53079%E-BJ-2 ..... LIBERTY MUTUAL GROUP INC .. .. 2.BFE ..|... . ...70.4320 |... .1,925,000 |.. o 1,667,845 | [ 4,304 |oeeiiniiiiins oo 0030951 4.820 ....11/17/2016 ...|....10/15/2050 ...
532457-BU-1 ... ELI LILLY & CO .. 1.F FE ..|... .. 2,208,760 |...87.0500 |......oeeeee. 1,741,000 |.... .2,000,000 |.. ....2,203,855 e (8,086) |oeeeenneeeeeenin e e 40150 | 3.620 ...04/22/2021 ...|....08/15/2059 ...
532457-8Z-0 ..... ELI LILLY & CO vevvveennnns .. 1.F FE ..|... .. 409,395 |...60.2730 |... 301,367 |.... . 500,000 |.. ....411,437 L1184 s e 22500 3.320 ....03/18/2021 ...|....09/15/2060 ...
534187-AR-0 ..... LINCOLN NATIONAL CORP L2.AFE .. 532,340 |...94.5370 |. ..472,686 |. . 500,000 521,074 |.. (1,040) . .5.690 ....12/12/2006 .. 04/07/2036
534187-BL-2 ..... LINCOLN NATIONAL CORP L2.AFE .. 999,120 |...75.9530 |. .. 759,530 |. .1,000,000 .999,203 |.. ......4.380 ....06/08/2020 .. 06/15/2080 ...
539830-BN-8 ... LOCKHEED MARTIN CORP ... L. 1.GFE ..|.. 1,132,560 |...83.7460 |... 837,464 |.... .1,000,000 |.. 1128122 | e (2,585) | oeeeeeieeeeeeenn [enn.4.090 ).l 3.390 ...03/18/2021 ...|....09/15/2052 ...
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548661-Dil-4 ..... LOWE'S COS INC ..evvvveiiiiiiieiiiniineeeceviieeecennns foen ven | s 1,2 e L 2AFE L 998,140 |...90.8950 |......ccvvvunnnns 908,958 |....uuvnnnnnn 1,000,000 |..eennireennnnnnn998,253 [ooviiiiiiiiiiiin Joviiinnnn 20 [ i e 5125 |...... 5.130 ....03/24/2020 ...|....04/15/2050 ...
55336V-AP-5 ... vee |--2.BFE ... .. 992,890 |...78.3220 |... 1,000,000 |-eeeenieeeennnnnn 998,347 [ e B9 [ e [t 4.900 |...... 4.940 ....02/05/2018 ...|....04/15/2058 ...
570535-AG-9 ..... MARKEL CORPORATION ... e | 2B FE ... . 105.4840 |... 1,000,000 |.eeveniieennnn 1,061,496 [oooeiiinniiiniins oo (2,853) [ s e 7.350 |...... 6.700 ....05/04/2010 ...|....08/15/2034 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIAL .. oo |--2.BFE ... ...80.5550 |... 1,000,000 |-eveenieeeennnnn997,901 [ e B84 [ e et 4.250 |...... 4.260 ....12/06/2017 ...|....12/15/2047 ...
574599-BM-7 ..... MASCO CORP |- 2.BFE ... ...78.1920 |... .2,000,000 |eevenienennnn 2,033,926 [ooiiiiininniiiins Jovvnieeee e (796) [ s s 4.500 |...... 4.380 ....03/13/2020 ...|....05/15/2047 ...
576360-A0-7 ..... MASTERCARD INC ... .. 1.DFE ..|... ...83.4430 |... .1,500,000 |.. e 1847194 [ e (3,391 [ e e 3.850 |...... 3.290 ...03/18/2021 ...|....03/26/2050 ...
578454-AF-T7 ..... MAYO CLINIC .. 1.CFE ..|... ...66.5270 |... ... 500,000 |.. £S48 [C1V I R R ¢ 1<) AU R RN 3.1% |...... 3.000 ....06/15/2021 ...|....11/15/2061 ...
585055-BU-9 ... MEDTRONIC INC. .. 1.G FE ..|... ...93.1290 |... .1,000,000 |.. e 1,062,927 [ e (1,692) [ oo e 4.625 |...... 4.180 ....01/24/2019 ...|....03/15/2045 ...
59156R-AJ-7 . METLIFE INC . .1.GFE .. . 111.0230 |. . 500,000 513,041 |.. .6.375 |......6.050 ....11/01/2007 .. 06/15/2034
59156R-AN-0 ..... METLIFE INC . . 1.GFE .. . 104.6430 |. . N . 500,000 .485,822 |.. .5.700 |......6.020 ....04/07/2010 .. 06/15/2035
59156R-AP-3 . METLIFE INC . .2.BFE .. ...96.7100 |. .1,450,650 |. .1,500,000 . 1,605,794 |.. .6.400 |......5.390 ....10/27/2016 .. 12/15/2066 ...
594918-CB-8 ..... MICROSOFT CORP . .. 1.AFE ..|... ...94.1570 |... ,883,146 |.... .2,000,000 |.. 2,183,915 [ e (2,566) [ e e 4.500 |...... 4.000 ...02/21/2019 ...|....02/06/2057 ...
59562V-BD-8 ..... BERKSHIRE HATHAWAY ENERG .........eovvvvivnennnneninnnnns fooe voe | e [T .. 1.G FE ..|... ...95.1490 |... . 500,000 |.. 497,539 |vvveniiiiiiiins foeiiiiii B4 | e e 5.150 |...... 5.180 ....05/08/2014 ...|....11/15/2043 ...
597861-AA-1 ..... MYMICHIGAN HEALTH .. 1.EFE ..|... ...67.8020 |... .1,000,000 |.. ....1,000,000 UUTURR FPRRTRRRRP I 3.409 |...... 3.400 ....10/22/2020 ...|....06/01/2050 ...
60871R-AH-3 ..... MOLSON COORS BEVERAGE ... .. 2.CFE ..|... ...77.5360 |... .1,000,000 |.. ... 1,126,221 e (3,858) [ e e 4.200 |...... 3.400 ....08/24/2021 ...|....07/15/2046 ...
61746B-EG-7 ..... MORGAN STANLEY .. 1.G FE ..|... ...84.6260 |... .1,000,000 |.. e 1015 s e s 4.375 |...... 4.690 ....01/03/2019 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY | 1.GFE L ...85.2330 |... 426,168 |.... ... 500,000 |.. e (B3) [ e e 4.300 |...... 4.260 ....03/25/2019 ...|....01/27/2045 ...
620076-BE-8 ..... MOTOROLA SOLUTIONS INC .. |- 2.CFE ..|... ...90.0380 |... 900,382 |.... .1,000,000 |.. ....1,020,3% e (9 [ e e 5.500 |...... 5.340 ...08/15/2017 ...|....09/01/2044 ...
62954R-AA-4 ... NYU LANGONE HOSPITALS .. 1.F FE ..|... ...69.8360 |... 698,360 |.... .1,000,000 |.. (TR VAT R R ic N AR RN RN 3.380 |...... 3.470 ....03/16/2021 ...|....07/01/2055 ...
638612-AL-5 ..... NATIONWIDE FINANCIAL SER L2.AFE .. ...86.7560 |. ,735,122 |. .2,000,000 .2,107,336 |.. (2,713) |- .5.300 |......4.890 ....11/29/2016 .. 11/18/2044
64128X-AE-0 ..... NEUBERGER BERMAN GRP/FIN .. .2.BFE .. .. 80.6810 |. ..806,811 |. .1,000,000 881,020 |.. ..2,554 | .4.875 |......5.830 ....03/09/2017 .. 04/15/2045
649322-AE-4 . NY & PRESBYTERIAN HOSPIT .1.CFE .. ...82.2120 |. .. 1,233,188 |. .1,500,000 1,542,673 |.. . (60) | .4.763 |......4.620 ....12/18/2019 .. 08/01/2116
651229-AX-4 . NEWELL BRANDS INC ..... L3.AFE .. ...85.8610 |. 429,307 . 500,000 .553,526 |.. (3,144) |. .5.625 |......4.510 ....02/19/2020 .. 04/01/2036 ...
65339K-AV-2 . NEXTERA ENERGY CAPITAL . .2.BFE .. ,000,000 |...82.1020 |. ..821,020 .1,000,000 01,000,000 |-eeveeeeeeennis feeeeeeeeiis N .4.800 |......4.800 ...10/30/2017 .. 12/01/2077 ...
6533%K-BK-5 ..... NEXTERA ENERGY CAPITAL HLDGS INC ... |- 2.BFE ... .. 556,875 |...90.8200 |... 454,102 |.... ... 500,000 |.. o (5,824) [ | e 5.650 |...... 4170 ....12/16/2019 ...|....05/01/2079 ...
655664-AR-1 ..... NORDSTROM INC .. 3.AFE ..|... .. 489,005 |...60.7500 |... 303,750 |.... ... 500,000 |.. e 252 e e e 5.000 |...... 5.150 ....08/16/2017 ...|....01/15/2044 ...
66988A-AJ-3 ..... NOVANT HEALTH INC .. .. 1.DFE ..|... ...66.0250 |... 990,377 |.... .1,500,000 |.. RN U S R R 3.318 |...... 3.350 ....06/12/2021 ...|....11/01/2061 ...
670346-AN-5 ..... NUCOR CORP ... .. 1.G FE ..|... s ...94.2790 |... 471,39 |.... ... 500,000 |.. e (1,878) oo Jeeeeeeeeeiieeee oo 5.200 |...... 4.500 ....02/11/2015 ...|....08/01/2043 ...
67066G-AJ-3 ..... NVIDIA CORP . .. 1.F FE ..|... 1,070,460 |...73.7490 |... 737,497 |.... .1,000,000 |.. 1,068,805 |.oeevvvvevnnnnnes forvvvinnnnnnn (936) |evveniiiiiiiinns oo e 3.700 |...... 3.370 ....03/08/2021 ...|....04/01/2060 ...
677050-AC-0 ..... OGLETHORPE POMWER CORP .. 1.EFE ..|... . 100.7430 |... 503,717 |.... . 500,000 |.. 0500,000 |-eeeneeeeeennies feeeeeeeiis e e e 6.191 |...... 6.190 ...09/25/2007 ...|....01/01/2031 ...
678858-BL-4 ..... OKLAHOMA G&E CO ........ .1.GFE .. ...97.6150 |. ..488,079 |. . 500,000 ... 508,880 |.. .5.850 |[......5.680 ....06/15/2010 .. 06/01/2040 ...
68233J-8G-8 ..... ONCOR ELECTRIC DELIVERY 1FFE .. ...84.490 |. ..844,962 |. .1,000,000 . 1,144,586 |.. .4.100 |......3.250 ....05/13/2021 .. 11/15/2048
682441-AB-6 ..... ONEAMERICA FINL PARTNERS .1.GFE .. ...71.1530 |. .. 1,067,300 |. .1,500,000 1,510,143 |.. .4.250 |......4.200 ....09/15/2020 .. 10/15/2050
682680-AB-9 ..... ONEOK INC ... .2.CFE .. . 101.6190 |. ..914,576 |. . 900,000 916,229 |.. .6.875 |......6.490 ....04/17/2007 .. 09/30/2028
682680-AT-0 ..... ONEQK INC ... .2.CFE .. ...80.5420 |. ..402,712 |. . 500,000 .508,045 |.. .4.950 |......4.830 ... 11/29/2017 .. 07/13/2047 ...
68268N-AD-5 ..... ONEOK PARTNERS LP .. |--2.BFE ... .100.7770 |... 503,888 |.... . 500,000 |.. BB TT e [ (1,898) e [ e 6.850 |...... 6.130 ...12/10/2010 ...|....10/15/2037 ...
68389X-BJ-3 ..... ORACLE CORP .. .. 2.BFE ..|... ...72.8730 |... ,003,107 |.... .1,500,000 |.. 1,429,512 [ e 1700 [ e e 4.000 |...... 4.320 ....12/20/2018 ...|....07/15/2046 ...
68389X-BQ-7 ..... ORACLE CORP .. .. 2.BFE ..|... ...73.0890 |... 730,89 |.... 1,000,000 |-eveenieeeeennnn 943,501 [ s 1,287 [ s [ 4.000 |...... 4.370 ....01/08/2019 ...|....11/15/2047 ...
686514-AF-7 ..... ORLANDO HEALTH OBL GRP .. .. 1.F FE ..|... ...78.6900 |... ,180,364 |.... 1,500,000 |.eeveniiennnnn 1,673,666 [oooeivennenniiiinn Jovenneen s (4,287) o s s 4.089 |...... 3.400 ....03/18/2021 ...|....10/01/2048 ...
694308-H.-4 ..... PACIFIC GAS & ELECTRIC . .. 2.CFE ..|... ...70.8980 |... 1,000,000 |-eveeneeeeenn. 1,080,181 [ooeeeenniiiieii e (1,740) [ s et 4.300 |...... 3.880 ....12/02/2020 ...|....03/15/2045 ...
701094-AL-8 ..... PARKER-HANNIFIN' CORP .. 2.AFE ..|... .. 987,020 |...79.7100 |... 1,000,000 |eeveniirennnnnnn988,062 [ooniiiiiiiiiiiiis foviieen 282 e e e 4.100 |...... 4170 ....02/21/2019 ...|....03/01/2047 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. .. 1.DFE ..|... 1,518,960 |...66.4500 |... 996,761 |.... .1,500,000 |.. e 1,518,559 [ e (254) [ e e 3.342 |...... 3.280 ...03/11/2021 ...|....07/01/2060 ...
70450Y-AJ-2 ..... PAYPAL HOLDINGS INC ... .. 1.G FE ..|... ...69.0670 |... 345,335 |.... ... 500,000 |.. 899,728 s e B e e 3.250 |...... 3.250 ....06/19/2021 ...|....06/01/2050 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC . 1.GFE .. ...90.8310 |. ..908,315 |. .1,000,000 .996,531 |.. .5.250 |......5.270 ....05/16/2022 .. 06/01/2062
T13448-EV-6 ..... PEPSICO INC .. .1EFE .. ...85.1420 |. ..851,428 |. .1,000,000 1,125,309 |.. .3.875 |......3.280 ....03/08/2021 .. 03/19/2060 ...
717081-EV-1 ..... PFIZER INC ... L 1.EFE ..|... ...86.3760 |... 431,884 |.... ... 500,000 |.. 492,411 |eeeiieiins feee 159 | e [ 4.000 |...... 4.090 ...03/04/2019 ...|....03/15/2049 ...
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718547-AN-2 ..... PHILLIPS 66 PARTNERS LP .......cccvvunvirrininnnniercnnns oo ven | s T L 2AFE L 1,010,210 |...88.5030 |.evvvnriirennnen 885,035 |.evvuunninns 1,000,000 [...oeerennnnn 1,010,107 |ovveeeiiiiiinens foeriiiiininnns L PR AR RN 4.900 |...... 4.820 ...08/23/2017 ...|....10/01/2046 ...
727664-AA-T ..... PPF 2016 - L R ....0.0000 |... .6,163,753 |.. ....12.000 |...... 0.000 ....09/29/2016 ...|....12/23/2023 ...
736508-BP-6 ..... PORTLAND GENERAL ELEC ... | LR FE L . 100.9500 |... .1,000,000 |.. 937,804 | e 2471 L e e 5.810 |...... 6.470 ....01/27/2009 ...|....10/01/2037 ...
740189-AP-0 ..... PRECISION CASTPARTS CORP .. .. 1.CFE ..|... ...86.9640 |... .1,000,000 |.. e 1,045,087 [ oo (1,252) [ oo e 4.375 |...... 4.060 ....02/21/2019 ...|....06/15/2045 ...
74251V-AA-0 ..... PRINCIPAL FINANCIAL GRP ... .. 1.G FE ..|... . 101.9600 |... .1,250,000 |.. 1,309,204 L e (2,807) [ e e 6.050 |...... 5.550 ....02/08/2012 ...|....10/15/2036 ...
T43263-AE-5 ... PROGRESS ENERGY INC |--2.BFE ... . 113.2910 |... 849,685 |.... . 750,000 |.. 0 809,860 |-evvnneeeeeenis feeeeeeees (5,414) | e s 7.750 |...... 6.470 ...07/26/2007 ...|....03/01/2031 ...
743315-AJ-2 ..... PROGRESSIVE CORP .... | LR FE L . 108.9260 |... 544,633 |.... . 500,000 |.. 522,468 |oeeeeiiiiiiins oo (2,960) | e e 6.625 |...... 5.740 ....10/31/2005 ...|....03/01/2029 ...
T4373R-AA-2 ..... PROVIDENCE COLLEGE .... .. 1.F FE ..|... ...66.8950 |... .1,000,000 |.. e 1,000,000 .eeneeeenniiiees Joreeeriiieeeeenee e e e 3.19% |...... 3.190 ....06/03/2021 ...|....11/01/2050 ...
743862-AA-2 UNUM GROUP CORP ........ .2.CFE .. . 105.0690 |. .. 1,050,693 |. .1,000,000 01,022,735 |.. .7.250 |......6.720 ....09/08/2010 .. 03/15/2028
744320-BF-8 ..... [PRUDENTIAL FINANCIAL INC .. .2.BFE .. ...95.5000 |. ..955,000 |. .1,000,000 .1,000,000 |.. .5.700 |......5.700 ....09/13/2018 .. 09/15/2048
744320-BN-4 ..... [PRUDENTIAL FINANCIAL INC .. .1.GFE .. . 108.3570 |. ..516,866 |. . 477,000 524,743 |.. .6.625 |......5.710 ....01/13/2012 .. 06/21/2040 ...
T44320-CE-3 ... PRUDENTIAL FINANCIAL INC .. 1.G FE ..|... .. 86.0000 |... .1,000,000 |.. 997,782 e e 82 | e e 4.350 |...... 4.360 ...02/20/2019 ...|....02/25/2050 ...
747262-AN-3 ..... QVC INC. weeeiiiiiiiiins .. 3.BFE ..|... ...52.2500 |... 283,666 |oeeneiiniiiiins oo (287) e e e 5.450 |...... 5.270 ....02/19/2020 ...|....08/15/2034 ...
747525-AV-5 ..... QUALCOMM INCORPORATED ... .. 1.F FE ..|... ...85.9860 |... 100:999,698 |eeeeiieeeeiiies e T s e s 4.300 |...... 4.300 ....04/16/2019 ...|....05/20/2047 ...
74834L-A0-3 ..... QUEST DIAGNOSTICS INC ... |- 2.BFE ... ...95.2390 |......0ennnnnnn 952,396 ...ttt 1,000,000 [oiiiiiiiinnnnnnn979,046 |ouenniiiiiiiinnns i 893 | [ e 5.750 |...... 5.940 ....11/12/2009 ...|....01/30/2040 ...
749685-AU-7 ..... RPM INTERNATIONAL INC ... |- 2.CFE ..|... ...86.0750 |... . e 1,552,782 | oo T2 | oo e 5.250 |...... 5.400 ....12/16/2016 ...|....06/01/2045 ...
754730-AF-6 ..... RAYMOND JAMES FINANCIAL ... .. 1.G FE ..|... ...88.9020 |... 1,000,000 |.evveniiieennnnnn992,305 [ooniiiiiiiiiiiiis o 169 [ e e 4.950 |...... 5.000 ....11/01/2016 ...|....07/15/2046 ...
76131V-AA-1 ... KITE REALTY GROUP TRUST ... .. 2.CFE ..|... ...95.1210 |... .1,500,000 |.. e TAT8, 71T [ e 90795 [ o e 4.000 |...... 4.750 ...12/16/2016 ...|....03/15/2025 ...
78409V-AN-4 ..... S&P GLOBAL INC .. 1.G FE ..|... ...86.2200 |... 862,203 |.... .1,000,000 |.. 989,252 |evvveiiiiiiiins foeiiiiinnnn 221 | e e 4.500 |...... 4.570 ....05/16/2018 ...|....05/15/2048 ...
81373P-AA-1 SECURIAN FINANCIAL GROUP . 1.GFE .. ...79.9910 |. ..1,199,867 |. .1,500,000 .1,500,825 |.. .4.800 |......4.790 ....05/30/2018 .. 04/15/2048
824348-AS-5 . SHERWIN-WILL IAMS CO .2.BFE .. ...84.4920 |. ..844,923 | .1,000,000 1,052,417 |.. .4.550 |......4.180 ....06/28/2017 .. 08/01/2045
824348-AX-4 . SHERWIN-WILL IAMS CO .2.BFE .. ...83.9180 |. . 500,000 .496,921 |.. .4.500 |......4.540 ....05/02/2017 .. 06/01/2047
824348-BH-8 . SHERWIN-WILL IAMS CO .2.BFE .. ...77.3810 |. . 885,000 801,117 |.. .4.400 |......5.120 ....07/10/2015 .. 02/01/2045 ...
828730-AB-7 ..... SIMMONS FIRST NTL CORP .2.BFE .. ...98.2140 |. .1,000,000 .1,000,000 |.. .5.000 |......5.000 ...03/21/2018 .. 04/01/2028 ...
828738-AA-2 ..... SIMMONS UNIVERSITY .. 1.EFE ..|... ...84.1030 |... 1,000,000 |.eeveniiieennnnnn952,623 [ooniiiiiiiiiiis e 823 [ e e 5.000 |...... 5.360 ....08/22/2022 ...|....10/01/2052 ...
833034-AN-3 ..... SNAP-ON  INC .. 1.F FE ..|... ...74.0950 |... 1,000,000 |-eveenieeeennnnn971,020 [ooeeiiiiiiiiiii e 849 [ e [t 3.100 |...... 3.260 ....08/18/2021 ...|....05/01/2050 ...
842320-AA-2 ... SOUTHERN BAPTIST HOSPITAL OF FLORIDA IN ... .. 1.CFE ..|... ...88.2500 |... 1,000,000 |eevenieneennn 1,077,329 [ooniiiiiiininiin Joveneennn (2,070) o e e 4.857 |...... 4.310 ....01/10/2019 ...|....07/15/2045 ...
842587-CY-1 ..... SOUTHERN CO |- 2.CFE ..|... . 100.0000 |... 1,500,000 |-evvenieeeennn 1,500,000 [oeieeeniiiiieins Jeeneeeeeeeiees oo s et 8.399 [...... 8.390 ....12/05/2016 ...|....03/15/2057 ...
84265V-AE-5 ..... SOUTHERN COPPER CORP .. |- 2.AFE L .. 988,170 |. 111.6380 |... 1,116,384 |.... 1,000,000 |eeveniiieennnnn990,654 [ e 276 [ i e 6.750 |...... 6.840 ....04/28/2010 ...|....04/16/2040 ...
84314P-AA-7 ..... SOUTHERN |L HEALTHCARE .. 1.F FE ..|... .. 1,000,000 |.. 76.0110 |... 760,114 |.... .1,000,000 |.. 1,000,000 |-eeeneeeeemmnnnee foeeeemmmmieneeeene o oo e 3.970 |...... 3.970 ...10/21/2020 ...|....05/15/2050 ...
845743-85-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY ...83.7600 |. ..837,606 |. .1,000,000 .1,021,8%5 |.. .4.400 |......4.250 ....01/24/2019 .. 11/15/2048 ...
84611#-AE-1 ... SOVRAN SELF STORAGE, INC ...97.7180 |. ..977,182 |. .1,000,000 .999,847 |.. .4.533 |......4.540 ....04/08/2014 .. 04/08/2024
84859D-AA-5 ... SPIRE MISSOURI INC .... ...71.6400 |. ..1,074,600 |. .1,500,000 . 1,495,876 |.. .3.310 ....06/13/2021 .. 06/01/2051
85984X-AA-6 ..... STETSON UNIVERSITY INC ...74.2700 |. .. 742,700 |. .1,000,000 .1,000,000 |.. ......4.090 ....11/14/2019 .. 12/01/2059
862121-AA-8 ..... STORE CAPITAL CORP .... ...90.1890 |[. 1,352,849 |. .1,500,000 . 1,495,808 |.. .4.500 |......4.560 ....03/08/2018 .. 03/15/2028 ...
86765B-AP-4 ..... ENERGY TRANSFER LP .... ...84.4280 |... 844,283 |.... .1,000,000 |.. 981,254 |.eveeeeeeeenies oo B0 e e s 5.300 |...... 5.450 ...07/25/2017 ...|....04/01/2044 ...
86944B-AE-3 ..... SUTTER HEALTH ...80.8540 |... 1,617,084 |.... .2,000,000 |.. 1,982,616 [oenniiiiiiiins i 365 [ o e 4.091 |...... 4.140 ....03/21/2019 ...|....08/15/2048 ...
871829-BD-8 ..... SYSCO CORPORATION ...83.7870 |... 1,675,752 |.... .2,000,000 |.. ....2,074,821 e (1,950) |oeeeeneeeeeens e s 4.500 |...... 4.240 ....06/27/2017 ...|....04/01/2046 ...
87264A-AZ-8 ..... T-MOBILE USA INC .eevvviniiiiiiiiieeecviineeccvenne foes e e 1,2 e ...82.2130 |... .1,500,000 |.. .... 1,493,916 RN 1 I S R R 4.500 |...... 4.520 ....04/02/2020 ...|....04/15/2050 ...
873050-CN-9 ... [TTX CO tevereeeeeeeeeee e eeeeeeeeeeeene [oee e e [ 1,2 ] ...86.2660 |... .1,000,000 |.. e 1,005,552 [oeeeeeeeeiiieeee feeeeemeeee e (113) s oo e 4.600 |...... 4.560 ....01/11/2019 ...|....02/01/2049 ...
875127-BJ-0 ..... TAMPA ELECTRIC CO .. ...69.8120 |... .1,500,000 |.. 1,601,478 [ e (2,201) [ e e 3.450 |...... 3.080 ....06/16/2021 ...|....03/15/2051 ...
87612E-AK-2 ..... TARGET CORP .......... . 110.1470 |... 550,737 |.... ... 500,000 |.. 520,311 [eoeeeeeeiiiieeeee eeeeeenns (1,496) [ oo e 6.350 |...... 5.800 ...03/30/2006 ...|[....11/01/2032 ...
878055-AE-2 ..... HUNTINGTON NATIONAL BANK .. ...96.7520 |... 241,880 |.... 289,600 |oeviiniiiiiiiins [ 173 e e e 4.600 |...... 4.670 ...02/24/2015 ...|....02/27/2025 ...
88948A-BK-2 ..... TOLL ROAD INV PART I ... ...44.9230 |. ..449,236 |. 515,89 |.. .0.000 |......6.040 ....03/08/2018 .. 02/15/2034
88948A-BN-6 ..... TOLL ROAD INV PART 11 ...38.7090 |. ..387,09 |. 456,230 |.. .0.000 |......6.070 ....03/13/2018 .. 02/15/2036 ...
88948A-DL-8 ..... TOLL ROAD INV PART 11 ... ...23.0950 |... 346,430 |.... 2. 554,566 |oeniiiiiiiiins foee e 28,359 | e e 0.000 |...... 4.350 ...08/06/2019 ...[....02/15/2046 ...
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88948A-DZ-7 ..... TOLL ROAD INV PART T1 .ovvvvvieiiiiiiiiinieciiiiineeen [ (I [P LLEFE L 561,478 |...19.2920 |.................385,856 |.............. 2,000,000 |oeevunnierrennnnd 649,866 |.......ccoovvvviee foovennnnnn 20,373 o o e 0.000 |...... 4.350 ....08/06/2019 ...|....02/15/2049 ...
891092-AE-8 ..... vee |--2.BFE ... .. 1,297,800 |. 102.1860 |... .1,250,000 |.. e 1,285,473 o e (1,487 [ o e 6.625 |...... 6.320 ....10/13/2011 ...|....05/01/2037 ...
89838L-AH-7 ..... TRUSTEES OF BOSTON COLL ... |- 1.DFE ... .. 1,500,000 |...62.2870 |... .1,500,000 |.. e 1,500,000 [oenniiiiiiiieens v e foiii e 3.042 |...... 3.040 ....06/15/2021 ...|....07/01/2057 ...
902494-AY-9 ... TYSON FOODS INC .. 2.BFE ..|... ,525,950 |...92.5470 |... .1,500,000 |.. e 1,522,638 o e (B39) [ e e 5.150 |...... 5.020 ....12/14/2016 ...|....08/15/2044 ...
907818-EG-9 ..... UNION PACIFIC CORPORATION . .. 1.G FE ..|... .. 512,655 |...76.9280 |... +..500,000 |eeeeniiiennnnnn512,329 [ i (103) [ e e 4.375 |...... 4.240 ....06/18/2019 ...|....11/15/2065 ...
907818-FC-7 ..... UNION PACIFIC CORP .. 1.G FE ..|... 1,008,130 |...85.2560 |... .1,000,000 |.. ,007,608 [..eeeeenieieeen e (161) [ s fes 4.300 |...... 4.250 ...03/21/2019 ...|....03/01/2049 ...
911312-BN-5 ... UNITED PARCEL SERVICE .....oivviviiiiiiiiininniencinnnns foee vee [ [T .. 1.F FE ..|... .. 904,350 |...81.7400 |... .1,000,000 |.. (e O R R =LY A R R RN 3.750 |...... 4.330 ....01/15/2019 ...|....11/15/2047 ...
911312-Bi-5 ..... UNITED PARCEL SERVICE .. 1.F FE ..|... . 103.7590 |... . 500,000 |.. e85 478 e [ (30521) e [ e 5.300 |...... 3.480 ....08/17/2021 ...|....04/01/2050 ...
911365-BF-0 ..... UNITED RENTALS NORTH AM L3.AFE .. ...98.7200 |. ..374,000 371,722 .. .5.500 |......5.660 ....11/10/2016 .. 05/15/2027
91324P-EA-6 . UNITEDHEALTH GROUP INC 1FFE .. ...67.7830 |. .1,000,000 .935,628 |.. .3.125 |...... 3.430 ....03/08/2021 .. 05/15/2060
91529Y-AJ-5 . UNUM GROUP ........... .2.CFE .. ...89.8470 |. . A .1,000,000 1,103,031 |.. .5.750 |......4.920 ....11/04/2016 .. 08/15/2042 ...
91913Y-AE-0 ..... VALERO ENERGY CORP . oo |--2.BFE ... . 112.3970 |... 842,978 |.... ... 750,000 |.. 806,605 |-eevvveneeeeeennnn feeeeeeenn (4,345) |t o e 7.500 |...... 6.400 ...05/30/2007 ...|....04/15/2032 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. veo |- 2.CFE ... ...86.1620 |... 861,620 |.... .1,000,000 |.. 996,059 |..evveiiiiiiiins foeriiiii e B s e e 5.000 |...... 5.030 ....09/08/2014 ...|....10/01/2044 ...
92277G-AF-4 ..... VENTAS REALTY LP vee |- 2.AFE )., ...77.5100 |... ..1,162,656 |.... .1,500,000 |.. e 1,439,292 [ e 1544 L e e 4.375 |...... 4.670 ....11/15/2016 ...|....02/01/2045 ...
92343V-Ci-4 ... VERIZON COMMUNICATIONS .. veo |- 2.AFE ). s ...90.6410 |... ..453,208 |.... . 500,000 Joeeevunnirrnennnnd95,455 | v 57 e [ e 5.012 |...... 5.070 ....08/14/2018 ...|....08/21/2054 ...
92343V-CZ-5 ... VERIZON COMMUNICATIONS .. vee |- 2.AFE )., 1,000,840 |...86.0920 |... 860,925 |.... 1,000,000 |-evvenieeeennn 1,000,831 [oeecniiiiiiiie e (9) [ s et 4.672 |...... 4.660 ....10/26/2016 ...|....03/15/2055 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC . voo |- 2.BFE ... 1,064,150 |...93.8790 |... 938,796 |.... 1,000,000 |.eeveniirnennn 1,066,695 [oooeiiinniniiniins Jovenneen s (1,383) [ s s 5.500 |...... 5.060 ....11/01/2016 ...|....06/15/2045 ...
929089-AC4 ... VOYA FINANCIAL INC .... oo |--2.BFE ... ...79.5550 |... 795,553 |.... .1,000,000 |.. 998,741 [oooeeeeeiiiiieeee e e 29 [ oo e 4.800 |...... 4.800 ...10/26/2016 ...|....06/15/2046 ...
929089-AF-7 ..... VOYA FINANCIAL INC .... |- 2.CFE ... ... 77.5050 |... 387,529 |.... ... 500,000 |.. 499,924 O I MR RN 4.700 |...... 4.700 ....12/19/2019 ...|....01/23/2048 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... .2.BFE .. ...83.0630 |. ..1,661,276 |. .2,000,000 .2,129,106 |.. (3,216) | .4.500 |......4.070 ....11/26/2019 .. 06/15/2047
931427-AC-2 . WALGREENS BOOTS ALL IANCE .2.BFE .. ...83.6910 |. ..1,673,826 |. .2,000,000 .2,079,227 |.. (2,201) | .4.800 |......4.500 ....06/27/2017 .. 11/18/2044
94973V-AY-3 . ELEVANCE HEALTH INC .. .2.BFE .. ...90.9300 |. ..909,303 |. .1,000,000 1,020,597 |.. (658) |. .4.625 |......4.460 ....04/28/2017 .. 05/15/2042
94973V-BL-0 ..... ELEVANCE HEALTH INC .2.BFE .. ...83.4710 |. .267,108 ..320,000 .312,018 |.. .4.850 |......5.000 ....08/28/2018 .. 08/15/2054 ...
950400-AF-1 ..... WELLTOWER INC ....... L2.AFE .. ,309,970 |...82.2640 |. ..822,649 .1,000,000 01,302,116 |.. .4.950 |......3.190 ...12/2172021 .. 09/01/2048 ...
95101V-AA-7 ..... WESLEYAN UNIVERSITY .. .. 1.DFE ..|... ,016,210 |...77.9100 |... .. 1,558,202 |.... .2,000,000 |.. 2,016,268 [.....covveiiiiinn Jovnniiniiiinnn oo e s 4.781 |...... 4.740 ....12/07/2016 ...|....07/01/2116 ...
958254-AJ-3 ..... WESTERN MIDSTREAM OPERAT .. oo |- 3.AFE ... ...82.2220 |... 1,233,341 |.... .1,500,000 |.. 1,497,179 oo o B2 e e oo 5.300 |...... 5.310 ....03/07/2018 ...|....03/01/2048 ...
963320-AV-8 ..... WHIRLPOOL CORP voo |- 2.BFE ... ...77.0690 |... 1,541,398 |.... .2,000,000 |.. 1,993,112 [oooiiiiiiiiiiines v 163 e o e 4.500 |...... 4.520 ....03/08/2018 ...|....06/01/2046 ...
96949L-AC-9 ..... WILLIAMS COMPANIES INC .. vee |--2.BFE ... ...87.4370 |... .2,000,000 |.. 2,172,728 |oeeeeeeeeeenieeee oo (4,491) | o e 5.100 |...... 4.480 ....12/17/2019 ...|....09/15/2045 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. cevveeees | 2B FE Ll . 102.1510 |... ... 500,000 |eeenniiiennnnn 497,848 [ i 67 e e [ 6.300 |...... 6.340 ....07/09/2010 ...|....04/15/2040 ...
97263B-AA-1 ..... WILTON RE FINANCE LLC ..oeeveeeeeeeeeeeeeeeeeemnieeeee [ vee [ e [T s .. 2.BFE ..|... ...98.9490 |... ... 500,000 |.. 0500,000 |-eeeeeeeeeennis feeereeeis e e e 5.875 |...... 5.870 ...08/25/2013 ...|....03/30/2033 ...
98138H-AJ-0 ..... WORKDAY INC ............. .2.BFE .. ...88.2730 |. .1,000,000 ... 968,110 |.. .3.800 |......4.220 ....04/14/2022 .. 04/01/2032 ...
98956P-AG-7 ..... ZIMMER BIOMET HOLDINGS . .2.BFE .. ...82.7990 |[. . 1,469,000 1,384,048 |.. .4.250 |......4.860 ....12/15/2016 .. 08/15/2035
98978V-AH-6 ..... ZOETIS INC .evviivinnnnn L2.AFE .. ...89.6690 |. .1,500,000 1,490,678 |.. .4.700 |......4.740 ....04/04/2017 .. 02/01/2043
11271L-AB-8 ..... BROOKFIELD FINANCE INC . 1.GFE .. ...80.3680 |. . 750,000 .767,8% |.. .4.700 |......4.530 ....11/29/2017 .. 09/20/2047
13607H-R5-3 ..... CANADIAN IMPERIAL BANK 1FFE .. ...88.1260 |. .1,000,000 .892,998 |.. .3.600 |......5.060 ....06/16/2022 .. 04/07/2032 ...
T1644E-AG-7 ..... SUNCOR ENERGY INC .. 2.AFE ..|... .. 943,590 |...97.5660 |... .1,000,000 |.. 983,180 e [ 1,907 e e s 5.950 |...... 6.380 ...05/31/2007 ...|....05/15/2035 ...
775109-BG-5 ..... ROGERS COMMUNICATIONS IN .. .. 2.AFE ..|... 1,006,720 |...75.3700 |... .1,000,000 |.. e 1,006,368 [...neeiiiiiiees v (144) s e e 4.300 |...... 4.250 ....03/17/2020 ...|....02/15/2048 ...
86722T-AB-8 ..... SUNCOR ENERGY INC ..eevveeeeeeeneneeeeeemne e eeemme o wee [ e [T s .. 2.AFE ..|... .. 497,080 |. 104.9490 |... 1. 500,000 |-eeeunieeeennnnnd97,760 [ooeeiiiiiiiiiiis e T2 e e [ 6.850 |...... 6.890 ....06/03/2008 ...|....06/01/2039 ...
87971M-BH-5 ..... TELUS CORP voo |- 2.BFE ... .. 740,700 |...84.5700 |... 750,000 Joeeveninnineennn 741,385 [ i 169 [ [ e 4.600 |...... 4.670 ....06/07/2018 ...|....11/16/2048 ...
884903-AY-1 ..... THOMSON REUTERS CORP .. e 2B FE L .. 483,115 ]...94.9580 |... 500,000 |eeeeerunreeeeenn 488,716 [oeeeieeiiiiiiees oeeeeeeeeenn 595 | e e 5.500 |...... 5.750 ....02/05/2010 ...|....08/15/2035 ...
98417E-AC-4 ..... GLENCORE FINANCE CANADA ......ccevvvemnvvrrirnnnnnenrennns foen ven | s T [ 2AFE L. ,089,980 . 105.2270 |... 1,000,000 |.eeveniieeennn 1,086,359 [ooveiiinniniiiin Jovennenn (2,655) o s e 6.900 |...... 6.210 ....08/12/2010 ...|....11/15/2037 ...
00185A-AH-7 ..... AON GLOBAL LTD N [ T [ 2.AFE ... .. 299,049 |...86.6220 |... 259,866 |.... ... 300,000 |.. 299,179 eveeeeeeeennes foeeeieiei i n 20 e e s 4.750 |...... 4.770 ...05/13/2015 ...|....05/15/2045 ...
00774M-AZ-8 ..... AERCAP |RELAND CAP/GLOBA .. B [ 1,2 e .. 2.CFE ..|... ...70.6970 |... 706,975 |.... .1,000,000 |.. D97 TAA s e B0 e e e 3.850 |...... 3.860 ....10/21/2021 ...|....10/29/2041 ...
023641-AP-0 ..... AMERICA MOVIL SAB DE CV L2.AFE .. . 103.7560 |. ..1,037,568 |. ,000,000 .993,263 |.. .6.125 |......6.190 ....10/24/2007 .. 11/15/2037
06738E-AJ-4 ..... BARCLAYS PLC ... ..2.BFE .. ...89.3520 |. .. 1,787,046 |. .2,103,136 |.. (2,503) | . .5.260 |......4.860 ....10/27/2016 .. 08/17/2045 ...
117788-AB-8 ..... SKY GROUP_FINANCE PLC |- 1.GFE ... .. 2,666,960 |. 108.7920 |.........cc... 2,611,008 |.... ....2,597,016 oo foeeeee...(10,565) |. TP PP 6.500 |...... 5.570 ...11/29/2016 ...|....10/15/2035 ...
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143658-AH-5 ..... CARNIVAL CORP ...vvvieiiiiiieieecineis e eeennis e sennes fran e [ (U ..4.CFE .. ...66.3750 |.................331,875 |..ccooiiiiinnnnn 500,000 |.eeevvrnnninnnns 491,350 |eevenniiiiiiiins foeiiin 1,385 | e e 6.650 |...... 7.060 ....10/07/2002 ...|....01/15/2028 ...
225433-AF-8 ... CREDIT SUISSE GROUP AG [V v |- 2.BFE ... ...68.3860 |... .1,500,000 |.. e 1,580,370 [oeeeeeeiiieeee e (788) [ o e 4.875 |...... 4.720 ....10/27/2016 ...|....05/15/2045 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM INT FIN .. [CR—. . |- 2.BFE ..|... . 117.9250 |... 2. 500,000 |eeenniiiinnnnnn886,512 [ e (5,858) [ e [ 8.750 |...... 6.790 ....04/09/2008 ...|....06/15/2030 ...
268317-AR-5 ..... ELECTRICITE DE FRANCE SA .. .. 2.AFE ..|... ...79.0170 |... 1,000,000 |-eeeenneeeennn 1,116,384 [ e (1,562) [ s et 5.250 |...... 4.550 ....08/24/2017 ...|....10/13/2055 ...
268317-AT-1 ..... ELECTRICITE DE FRANCE SA .. .. 2.AFE ..|... ...80.7370 |... .1,000,000 |.. ,000,717 fooeeeiiiiiiiiiies v (M) [ s e 5.000 |...... 4.990 ....03/07/2019 ...|....09/21/2048 ...
35177P-AX-5 ..... ORANGE SA vee |- 2.AFE )., ...96.6470 |... . 500,000 |.. 1 00552,085 |eeeeieeeeeiiies feeeeeee s (1,692) | e e 5.375 |...... 4.550 ...04/04/2017 ...|....01/13/2042 ...
40049J-AV-9 ..... GRUPO TELEVISA SAB . veo |- 2.AFE ). . 101.5840 |... . 400,000 |.. 898,633 | feeeinnd 885 L [ 6.625 |...... 6.790 ....03/06/2008 ...|....03/18/2025 ...
404280-A0-2 ..... HSBC HOLDINGS PLC .| 2.AFE ... ...84.2320 |... ... 778,000 |.. 851,583 e (2,029) [oeeieiieeeeeeis e [ 5.250 |...... 4.550 ....04/15/2019 ...|....03/14/2044 ...
43474T-AB-9 . HOLCIM US FINANCE LUXEMB L2.AFE .. ...99.4810 |. .1,000,000 1,029,561 |.. (947) |. .6.875 |......6.580 ....10/07/2009 .. 09/29/2039
478375-AJ-7 ..... [ JOHNSON CONTROLS INTL PL .. .2.BFE .. ...90.9410 |. . N . 400,000 .401,653 |.. .5.700 |......5.660 ....02/01/2011 .. 03/01/2041
539439-AN-9 ......[LLOYDS BANKING GROUP PLC .. 2.AFE .. ...85.4210 |. ..854, A .1,000,000 1,069,186 |.. .5.300 |......4.790 ....10/25/2016 .. 12/01/2045 ...
552081-AN-3 ..... LYONDELLBASELL IND NV oo |--2.BFE ... ...77.8470 |... 778,470 |.... .1,000,000 |.. 1,005,475 |.eeeeeeeeeniiees foeveeemeee e (76) | oo e 4.625 |...... 4.590 ...08/23/2017 ...|....02/26/2055 ...
55608J-AP-3 ..... MACQUARIE GROUP LTD ... [CR—. 2 woo |- 1.GFE ... ...94.0460 |... 940,467 |.... .1,000,000 |.. B V[V[VJ[V[V N R AP R R R 5.033 |...... 5.030 ....10/04/2018 ...|....01/15/2030 ...
60687Y-AX-7 ..... MIZUHO FINANCIAL GROUP . [V 2 eeeeeenen |- LG FE L. ...85.6190 |... ..1,284,288 |.... .1,500,000 |.. 1,339,278 |oeeeeiieeeeeeen e 8,078 [ e et 3.153 |...... 4.860 ....07/13/2022 ...|....07/16/2030 ...
67078A-AD-5 ..... NVENT FINANCE SARL . . [CRR—. 1o [ 2.CFE ... ...91.8140 |... 1,377,213 |.... .1,500,000 |.. 498,430 |ooiiiiiiiiiiiiin e 257 e i e 4.550 |...... 4.570 ....03/12/2018 ...|....04/15/2028 ...
T14264-AK-4 ..... PERNOD RICARD SA .... [V T [ 2.AFE ... ...99.3330 |... 1,489,995 |.... .1,500,000 |.. ,639,373 e (4,428) | e s 5.500 |...... 4.750 ....12/14/2016 ...|....01/15/2042 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD .. [CR—. 1,2 e .. 3.BFE ..|... ...67.6440 |... .1,000,000 |.. ,026, 162 e (B94) [ e e 4.900 |...... 4.700 ....02/19/2020 ...|....12/15/2044 ...
767201-AD-8 ..... RIO TINTO FIN USA LTD [V 1T os .. 1.F FE ..|... . 110.0960 |... 550,483 |.... ... 500,000 |.. 502,693 (886 [ e e 7125 |...... 7.000 ...08/26/2008 ...|....07/15/2028 ...
80281L-AB-1 ..... SANTANDER UK GROUP HLDGS .. - 2.AFE L. ...75.8360 |... 758,360 |.... .1,000,000 |.. ,138,121 2 (3,380) [euniis e [ 5.625 |...... 4.630 ....08/22/2017 ...|....09/15/2045 ...
82620K-AT-0 ..... SIEMENS FINANCIERINGSMAT .. 1.EFE .. ...86.7020 |. .. 1,300,530 |. .1,500,000 1,526,831 |.. ... (641) . . ......4.080 ....03/01/2019 .. 03/16/2047 ...
83367T-BT-5 ..... SOCIETE GENERALE ... .. 2.CFE .. ...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 .. 2.BFE .. ...91.6230 |. ..916,236 | .1,000,000 .1,058,650 |.. (1,479) |. .5.700 |......5.230 ....10/25/2016 .. 03/26/2044
87089IN-AA-8 ..... SWISS RE FINANCE LUX . 1FFE .. ...92.0740 |. ..1,381,110 |. .1,500,000 1,565,916 |.. (7,732) | .5.000 |......4.300 ....12/04/2019 .. 04/02/2049 ...
87938I-AC-7 ..... TELEFONICA EMISIONES SAU .2.CFE .. . 102.5260 |. ..768,946 |. . 750,000 795,463 |.. (2,083) | .7.045 |......6.360 ...05/07/2007 .. 06/20/2036 ...
87938I-AW-3 ..... TELEFONICA EMISIONES SAU .. veo |- 2.CFE ... ...76.8530 |... .1,000,000 |.. 983,975 | el B87 e e e 4.8% |[...... 5.150 ....08/16/2018 ...|....03/06/2048 ...
89641U-AB-7 ... TRINITY ACQUISITION PLC |- 2B FE L)L ...95.4090 |... .1,000,000 |.. J119,022 e o (B172) | oo e 6.125 |...... 5.170 ....10/26/2016 ...|....08/15/2043 ...
90352J-AC-7 ..... UBS GROUP AG [CR—. 2 woo |- 1.GFE ... ...93.3560 |... .1,000,000 |.. 994,629 |..evveiiiiiiiins fooviiinnn8% | e e 4.253 |...... 4.360 ...01/03/2019 ...|....03/23/2028 ...
9285711-AB-6 ..... VODAFONE GROUP PLC .... [V 1 vee |--2.BFE ... . 104.5850 |... . 150,000 |.. 150,136 | e (10) e e s 6.250 |...... 6.230 ....11/19/2002 ...|....11/30/2032 ...
92857W-AQ-3 ..... VODAFONE GROUP PLC ... Covrrs 1 v |- 2B FE ... . 101.3110 |... . 500,000 |.. 507,705 |oveeiiiiiiiiis oot (838) e e e 6.150 |...... 5.980 ....04/07/2010 ...|....02/27/2037 ...
928571-BD-1 ..... VODAFONE GROUP PLC . [V 1 |--2.BFE ... ...80.0540 |... 800,547 |.... .1,000,000 |.. L..889,993 | [t 3015 e e s 4.375 |...... 5.260 ...12/15/2016 ...|....02/19/2043 ...
98420E-AB-1 ..... XLITLTD covves B [ 1FFE .. ...97.4790 |. ..487,399 |. . 500,000 .499,056 |.. .5.250 |......5.260 ....11/18/2013 .. 12/15/2043 ...
07787G-AE-0 ..... 0BE INSURANCE GROUP LTD ....ceeeeeeeeiiiiiiiieieeeeeeeees o e C...... 2 ceeeennn | 2.CFE ... ...02.8470 |.............. 1,392,713 |.... .1,500,000 |.. ,534,597 |..... o ferreeeeee s (8,917) | o e 5.875 [...... 5.130 ...03/08/2018 ...|....06/17/2046 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 367,835,564 | XXX 311,282,286 368,996,792 367,397,872 (50,404) XXX XXX XXX
00442V-AA-5 ..... ACE 2006-ASP3 A1 ... 4 [ TARM L .. 156,082 |...94.5440 |... ... 148,845 12,993 s [ 4.668 ....11/18/2015 ...|....06/25/2036 ...
02148G-AD-5 ..... [CWALT 2007-0A8 2A1 . 4 C1LARN L ...72.5700 |. 199,218 .6,912 |. 4.748 |.. ....11/10/2015 .. 06/25/2047
045440-AD-9 ..... [ABSHE 2006-HE7 A4 4 CTARM L ...67.3960 |. 285,203 13,439 |. .4.528 |.. ...03/22/2016 .. 11/25/2036
05946X-WF-6 ..... [BAFC 2005-3 1A23 . 4 C1LARN L ...98.2790 |. 8,216 32 .5.500 |.. ....01/14/2010 .. 06/25/2035 ...
073879-LN-6 ..... BSABS 2004-AC6 A1 4 1.GFM ...83.8380 |. ..61,342 |.. .898 |. .5.750 |.. ....10/18/2016 .. 11/25/2034 ...
12559U-AG-8 ..... CIM 2020-R5 M2 4 e A ...86.9470 |... ,957,179 e 879 s e s 3.375 ...08/15/2022 ...|....12/25/2059 ...
12638P-CP-2 ..... CSNC 2007-3 2A19 . 4 [ TARM L ...38.8690 |... ..24,157 (87 [ e e 6.000 ....10/18/2016 ...|....04/25/2037 ...
126670-GT-9 ..... CWL 2005-13 AF6 .. 4 | AN L..91.6090 |.oeeeveniieeeennn 84,986 |onnniiiiee 70,883 [ e e (820) [ e e 5.661 ....11/17/2015 ...|....04/25/2036 ...
126673-JC-7 ..... CWL 2004-10 MF1 i L 1T.AFM. ...95.6860 |... AT s e OIT) e e e 4.380 1271172015 .. |....11/25/2034 ...
16163Y-AE-4 ..... CHASE 2016-SH1 M4 .. N 1.A ... . ...83.0710 |... 210,449 oo e (2,180) e [ s 3.750 ....08/02/2016 ...|....04/25/2045 ...
232434-AE-0 ... CWALT 2006-0C8 2A3 .... i L 1T.AFM. .. 139,142 ]...81.5760 |... 169,895 | foeen 10,209 L e e 4.888 ....08/02/2016 ...|....11/25/2036 ...
32028P-AE-5 ... FFML 2006-FF11 2A3 ... 4 .. 1.A FM . .. 163,213 ]...90.2200 |... 124,940 e [ 2071 s e [ 4.688 ...11/18/2015 ...|....08/25/2036 ...
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33853G-BM-4 ..... FSMT 2021-12 B2 ...ovevvieiieiciii e 2.0 e 962,047 |...75.6750 |.........0ueeeen 737,780 |ovevnnnniiinnnnn 974,929 |o.eveiiiiiiinnnn 962,652 |..eveniiiiiinins foeiiiii 884 | [ [ 2.974 |...... 3.090 [MON ..... [oeveveenniinnnns 2,417 | 29,017 |....11/15/2021 ...|....11/25/2051 ...
362334-GT-5 ... GSAA 2006-5 2A3 .. 1TAFM ... ...52.7310 |... L371,241 .. 166,459 oo feee e 10,116 e e s 4.928 |...... 8.750 | MON ..... ....12/14/2015 ...|....03/25/2036 ...
362334-WH-4 ... GSAA 2006-6 AF6 .. e AN L ...36.4270 |... ..885,929 |.. 330,180 |ovveeieiiiiiis oo 11,285 i e 6.503 |...... 7.580 | MON ..... ...04/21/2016 ...|....03/25/2036 ...
362341-ST-7 ..... GSAA 2005-12 AF5 . L TAFRM ... ...68.6750 |... 177,026 |.. 121,361 e e 115 e e s 6.158 |...... 6.590 [MON ..... ....02/27/2013 ...|....09/25/2035 ...
45257V-AB-2 ..... INSA 2007-3 A1B .. 1AM ... .. 81.0670 |... 171,283 .. 116,081 | o 8,831 | e e 4.868 ....05/24/2016 ...|....09/25/2037 ...
64352V-NZ-0 ..... NCHET 2005-C M1 L TAFRM ... ...89.9220 |... . 500,000 |.. ....467,912 88,703 | e s 5.033 ...08/10/2016 ...|....12/25/2035 ...
64828\1-BK-2 ..... NRZT 2017-3A B3 e 1A ...95.0840 |... ....356,369 e (3138) [ e e 5.208 ...06/29/2020 ... |....04/25/2057 ...
65535V-PD-4 ... NAA 2005-AP3 A3 L TAFRM ... ...46.7880 |... 119,383 | [ 5,145 |oveeeiiiiiiees oo e 5.318 ....08/03/2016 ...|....08/25/2035 ...
65537K-AB-6 ..... [NHELI 2007-1 2A1A ...87.6690 |. 182,127 |.. 13,018 |. 4.708 |.. ....03/22/2016 .. 02/25/2037
73316P-DS-6 . POPLR 2005-3 M1 .. ...95.5190 |. ..63,179 |.. .3.635 |.. ....10/19/2016 .. 07/25/2035
74938F-BU-1 ..... RCKT 2022-1 B2A .. .. 66.7000 |. . . 1,488,598 ,414,358 |.. .2.755 |.. ....01/13/2022 .. 01/25/2052 ...
75156W-AE-3 ..... RAMP 2006-RS4 M1 . ...91.8120 |... ... 500,000 |.. 472,931 |oeeeeeeeceiiies [oeeen 70,989 | e s 4.913 ...10/25/2016 ...|....07/25/2036 ...
75157D-AC-8 ..... RAMP 2007-RS2 A3 ... ...86.6900 |... 1,012,004 |.. 87,258 e e 130831 e e 5.128 ...10/25/2016 ...|....05/25/2037 ...
76112B-50-4 ..... RAAC 2005-SP1 2A3 .. ...93.6780 |... ..124,860 |.. 115,087 e e 1436 e e e 5.250 ...05/05/2010 ...|....09/25/2034 ...
81744L-AA-2 ..... SEMT 2007-2 1A1 .. ...91.8520 |... 40,583 [l 35124 e e 1125 e [ e 4.772 ....10/18/2016 ...|....06/20/2036 ...
86358E-RC-2 ..... SAIL 2005-2 M3 ... ...93.1860 |... .1,000,000 |.. 10:969,092 |oeeiiiiiiiiiis feee 123,333 s e e 5.168 ....11/15/2016 ...|....03/25/2035 ...
86359D-\D-6 ..... SASC 2005-0PT1 A3 .. . ...84.0060 |... 893,018 s e 10,804 | e e 5.108 ....05/18/2016 ...|....11/25/2035 ...
86360L-AF-3 ..... SASC 2006-WF2 M2 .... ..700,938 |...94.9290 |... 866,360 |-evvnneeeeeinin feeeeeeen 33,427 | e e 4.678 ...11/22/2016 ...|....07/25/2036 ...
89177J-AB-4 ..... TPMT 2019-2 A2 ... 1,910,000 |...88.2540 |... ,932,851 | e 10283 [ i e 3.750 ....03/01/2019 ...|....12/25/2058 ...
903550-BH-5 ..... [UWM 2021-INV5 B2 . ...77.3780 |. ..979,930 .989,009 |.. .3.241 |.. ....12/13/2021 .. 01/25/2052
924921-AB-5 . VERUS 2022-5 A2 .. ...89.7670 |. . 1,442,956 ,387,434 |.. .3.800 |.. ....06/27/2022 .. 04/25/2067
92538N-AC-1 VERUS 2022-4 A3 .. ...93.1940 |. . 878,511 868,178 |.. 4.740 |.. ...04/22/2022 .. 04/25/2067
93364E-AA-2 . WMHE 2007-HE3 1A . ...90.6040 |. ..250,615 195,032 |.. 4.613 |.. ....12/15/2015 .. 05/25/2037 ...
93934J-AD-6 WMABS 2006-HE2 A4 ...74.1300 |. ..418,3%9 .282,809 |.. .4.868 |.. ....11/19/2015 .. 05/25/2036 ...
95003K-BK-7 ..... WFMBS 2021-INV1 B3 .... e [ | . 74.7720 ... ..976,833 |.. ...989,882 L (1,236) [ e o, 3.317 ...10/21/2021 ...|....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 17,516,863 21,460,058 18,615,334 464,553 XXX XXX XXX 51,921 574,826 XXX XXX
05552X-BN-7 ... BBCMS 2021-C12 C ... N LA ...68.8310 |... ..688,313 |.... .1,000,000 |.. e 1,004,719 [ e (806) [ e e 3.205 . 32,050 |....12/21/2021 ...|....11/15/2054 ...
06541F-BA-6 ..... BANK 2017-BNK4 A4 .. i L LA ...93.2260 |... 932,264 |.... .1,000,000 |.. 1,016,728 e e (4,026) [ e e 3.625 . 36,250 |....05/08/2017 ...|....05/15/2050 ...
08162C-AH-3 ..... BMARK 2018-B6 C .. N . 1LF ...82.4340 |... 824,343 |.... .1,000,000 |.. 1,001,704 [ e (BB7) s e e 4.605 . 46,699 |....09/20/2018 ...|....10/10/2051 ...
12515D-AR-5 ..... CD 2017-CD4 A4 ... i L LA ...92.7470 |... 927,471 |.... .1,000,000 |.. 1,014,102 [ e (8317 [ e e 3.514 . 35,140 |....05/08/2017 ...|....05/10/2050 ...
12515G-AD-9 ..... CD 2017-CD3 A4 ... N LA ...92.9910 |... 929,914 |.... .1,000,000 |.. e 1,018,136 [eeeeciiieeee e (4475 | oo e 3.631 . 36,310 |....05/02/2017 ...|....02/10/2050 ...
12593G-AJ-1 ..... COMM 2015-PC1 B .. i L LA ...91.9680 |... 919,684 |.... .1,000,000 |.. DR 1070 11V R R (110 AU AP RN 4.293 . 43,628 |....10/13/2015 ...|....07/10/2050 ...
12593J-BK-1 COMM 2015-CR24 C ... N LA ...89.6910 |... 896,915 |.... .1,000,000 |.. 100986,802 |eeeeiieeeeiiis feeeeee 4868 | [ e 4.343 . 44,278 |....10/02/2015 ...|....08/10/2048 ...
12593P-BA-9 . COMM 2015-CR25 C . 4 1.0 .. ...89.2400 |. ..446,203 |. . 500,000 493,756 |.. 4.517 |.. . 22,939 |....00/23/2015 .. 08/10/2048 ...
125930-BH-2 ..... | COMM 2015-CR26 B . 4 1.A .. ...92.9410 |. ..929,416 |. .1,000,000 .1,008,882 |.. .4.466 |.. . 45,322 |....09/28/2015 .. 10/10/2048
126350-BL-3 . COMM 2015-CR27 C . 4 1.4 .. ...89.0440 |. ..890,443 |. .1,000,000 .982,168 |.. .4.449 |.. . 45,112 |....10/20/2015 .. 10/10/2048
17325H-BP-8 . CGCMT 2017-P7 A4 . 4 1.A .. ...93.7020 |. ..937,024 |. .1,000,000 1,021,609 |.. 3.712 .. . 87,120 |....05/02/2017 .. 04/14/2050 ...
302947-AE-6 ..... |FREMF 2016-K60 B 4 1.4 .. ...91.4980 |. 1,372,482 |. .1,500,000 1,417,010 |.. .3.542 |.. . 53,868 |....12/15/2016 .. 12/25/2049 ...
30294D-AN-3 ... FREMF 2016-K52 B ... N LA ...94.4350 |... 472,179 |.... ... 500,000 |.. 490,675 [cooeeeeeeniiieeee oeeeeeennnnn2,529 [ e e 3.929 . 19,921 |....05/13/2016 ...|....01/25/2049 ...
30295D-AG-7 ..... FREMF 2016-K57 B ... i L LA ...93.8240 |... 938,248 |.... .1,000,000 |.. lOTAAE s e 5,851 | e 3.917 . 39,735 |....11/16/2016 ...|....08/25/2049 ...
30295X-AS-7 ..... FREMF 2017-K724 B .. N LA ...97.7420 |... .1,000,000 |.. 989,710 e feeee 851 | e s 3.498 . 35,649 |....01/13/2017 ...|....12/25/2049 ...
30300Y-AU-3 ..... FREMF 2017-K67 C ... i L LA ...90.2490 |... 1,000,000 |.eveniinennn.n 968,002 [ooeeiiiiiiiiiiin 8,830 [ e e 3.946 .40,016 |....03/20/2018 ...|....09/25/2049 ...
30305E-AG-3 ..... FREMF 2017-K68 C ... N LA ...89.8540 |... 1,500,000 |-eevenieeeenn. 1,449,100 [ooeeeeenniiiiiins oo 8,878 [ e et 3.842 . 58,462 |....03/13/2018 ...|....10/25/2049 ...
30305K-AJ-3 ..... FREMF 2017-K69 C . i L LA . ...89.2730 |... 1,500,000 |eevenieennnn. 1,440,845 [ e 10,249 [ i e 3.726 . 56,705 |....03/13/2018 ...|....10/25/2049 ...
30310X-AG-4 ..... FREMF 2019-K94 C . 4 .. LA .. 1,000, 156 |...86.1640 |... .1,000,000 |.. ..1,000,000 J...oieeiennnines foreerennnaee (156) Jouneniiiiiiiiinns oo e 3.965 . 30,306 |....03/14/2022 ...|....07/25/2052 ...
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35690A-AS-7 ..... FREMF 2016-K58 B ...evviiiiiiiiiecciiiceeccvii e O 915,781 |...92.8410 ,000,000 [..oeieeeennnnnn962,057 |ovvveinniiiiiiiins fooeneeenn 8,577 s e s 3.737 |...... 4.780 ....12/01/2016 ...|....09/25/2049 ...
357081-AU-4 ..... FREMF 2017-K71 C ... ...89.1430 |... 1,000,000 |-eveenieeeennnnn957,828 [ooeiiiiiiiiiiis e 7,046 [ e [t 3.782 |...... 4.650 ....03/06/2018 ...|....11/25/2050 ...
36253P-AC-6 ..... GSMS 2017-GS6 A3 ... ...92.4020 |... 1,000,000 |.eeveniereennn 1,013,583 [ooiiiiniiniiiis o (3,14 [ s e 3.433 |...... 3.060 ....06/19/2017 ...|....05/10/2050 ...
43300L-AJ-9 ..... HILT 2016-HHV C ...90.0060 |... 1,000,000 |-eveenieeeeennnnn992,955 [ e 1838 [ e et 4193 |...... 4.370 ....11/22/2016 ...|....11/05/2038 ...
46590K-AE-4 ..... JPNCC 2015-JP1 A5 .. ...95.4020 |... 1,000,000 |.eevenieenennn 1,035,421 [ e (12,124) [ s e 3.914 |...... 2.580 ....10/12/2016 ...|....01/15/2049 ...
46644F-AJ-0 ..... JPNBB 2015-C28 B . ...91.6360 |... .1,000,000 |.. 993,363 |-eeveeeeeeennins fereeeeeeen 2,157 | e s 3.986 |...... 4.220 ...10/15/2015 ...|....10/15/2048 ...
46644U-BF-4 ..... JPNBB 2015-C30 B . ...91.4660 |... .1,000,000 |.. e 1,000,000 [oeeniiiiiiiniees v o foiii e 4.230 |...... 4.200 ....11/05/2015 ...|....07/15/2048 ...
46647T-AS-7 ..... JPNCC 2017-JP5 A5 .. ...93.2640 |... .1,000,000 |.. e 1,020,822 [ e (5,284) [ e e 3.728 |...... 3.120 ...05/02/2017 ...|....03/15/2050 ...
563136-AG-5 ..... OMW 2020-1MW C ... ...81.8560 |. .1,000,000 .886,957 |.. .2.334 |......5.030 ....07/13/2022 .. 09/10/2039
61690A-AH-7 ..... MSBAM 2015-C27 B . ...92.4350 |. .1,000,000 01,002,751 |.. .4.498 |......4.330 ....11/19/2015 .. 12/15/2047
61765L-AX-8 ..... MSBAM 2015-C24 B . ...92.6470 |. . A .1,000,000 .1,003,101 |.. .4.328 |......4.120 ....10/15/2015 .. 05/15/2048 ...
61765T-AM-5 ..... MSBAM 2015-C25 C . ...90.7150 |... 907,158 |.... .1,000,000 |.. 978,358 |.eeeeeeeiiiieeee oeeeennee 4,858 | e e 4.5% |...... 5.120 ...10/07/2015 ...|....10/15/2048 ...
61767C-AV-0 ..... MSBAM 2017-C33 A5 .. ...92.9170 |... 929,179 |.... .1,000,000 |.. e 1013,287 [ e (3188) [ e e 3.599 |...... 3.220 ....05/04/2017 ...|....05/15/2050 ...
68275C-AC-2 ..... FB 2005-1 A3 ...97.9940 |... 827,803 |eeeiiee 329,277 e e (B55) [ e e 5.278 |...... 5.080 ....02/08/2011 ...|....08/10/2035 ...
82510W-AL-4 ..... SHOPS 2016-CSTL D .evvvvniiiiininiiiiiiiiinieciiniins L 787180 [.oiiiiiiinnnns 1,180,783 [...ccvvvnnnnns 1,500,000 |........c... 1,444,699 [ oo 13,948 | Lo oennes 3.731 [...... 4.860 ...12/06/2016 ... |....07/05/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscella
Commercial Mortgage-Backed Securities 33,634,800 | XXX 30,902,760 34,327,803 33,916,928 XXX XXX 111,038 1,327,020 XXX XXX
05377R-FM-1 ... AESOP 2022-3A € ..veeeeeeeeee e eeeee e e eeen e eeen foe ven | s 4 s L 2.CFE (foeiieiins 999,886 |...96.7160 |.......cevvunnnns 967,164 |..oeeennnennen 1,000,000 |-eveeeeeeeennnnn 999,899 |-evveeieeieies feeeeeeeie 18 e e +...6.480 ... 6.480 |MON ... |oveeneeeennnnnns 1,980 |-oeeeeennnns 27,180 |....07/12/2022 ...|....02/20/2027 ...
19260M-AA-4 ... COIN 2017-1A A2 .. 4 e [ 2.0 FE L 1,181,250 |...76.4830 |... ..903,464 |.... 1,181,250 e 1181,250 [ e [ i 000005.216 | 5.210 ...05/04/2017 ...|....04/25/2047 ...
20267T-AC-6 ..... CBSLT 2016-A B ... 4 1B FE L ... 62,405 ]...91.1820 |....oouunieeeennn 58,984 [ 64,688 |t 83,101 [ e 528 | e 2222240000 |- 5.210 ....04/15/2016 ...|....05/25/2040 ...
25755T-AE-0 ..... DPABS 2015-1A A2I1 . 4 [ 2AFE L .. 927,222 |...95.2940 |... 935,804 |oeeeiiiiiiiiins oo 1373 e e | 4474 4.640 ....11/06/2015 ...|....10/25/2045 ...
33830J-AA-3 ..... GUYS 2017-1A A2 4 e [ 2.CFE Ll .. 987,500 |...93.6060 |... 924,360 |.... . . 987,500 |-eeeeieeeeiies foeeeees e e |22 40600 . 4.590 ...05/24/2017 ...|....07/25/2047 ...
33845V-AJ-0 ..... FCAT 2022-1E .... i L .. 3.BFE ..|... .. 999,743 |...85.5970 |... 855,971 |.... .1,000,000 |.. 999,783 | o 40 e e 00052370 5.370 ....02/16/2022 ...|....06/15/2029 ...
380130-AG-9 ..... GMALT 2022-3 C 4 1FFE .. 999,816 |...98.5440 |. ..985,441 |. .1,000,000 999,845 |.. .5.130 ....08/09/2022 .. 08/20/2026
38237T-AA-9 ..... GOOD 2022-3CS A .. 4 1FFE .. 950,883 |...92.5500 |. ..1,806,311 |. . 1,951,706 .1,950,899 |.. .4.950 ....07/12/2022 .. 07/20/2049
46651T-AB-7 ..... HENDR 2018-1A B .. 4 .2.BFE .. 964,072 |...83.3210 |. ..964,415 .964,235 |.. .4.700 ....03/13/2018 .. 10/15/2074
477600-AB-9 ..... JIMMY 2017-1A A21T e [ e |4 .2.BFE .. 607,500 |...91.7940 |. . 607,500 607,500 |.. .4.840 ....06/27/2017 .. 07/30/2047 ...
62946A-AB-0 ..... NPRL 2016-1A A2 .. |4 L2.AFE .. ,000,000 |...94.7630 |. . .1,000,000 .1,000,000 |.. ......5.430 ...04/26/2016 .. 04/20/2046 ...
68267H-AC-1 ..... OMFIT 2022-81 C 4 LR FE L .. 999,742 1...91.9720 |... .1,000,000 |.. 999,775 |ovvveieiiiiiiins fooviiiien s 83 e e | 40560 L 4.560 ....04/21/2022 ...|....05/14/2035 ...
784033-AJ-1 ..... SCFET 2022-1A D .. 4 e [ 2.CFE Ll .. 999,735 |...85.7040 |... .1,000,000 |.. 1002999,868 |-evuieeeeeeiies feeeeeeee 134 | [ 10230790 3.790 ....02/15/2022 ...|....11/20/2031 ...
78448P-AF-7 ..... S\B 2015-A C 4 [ LEFE L .. 949,219 ]...93.4130 |... 1,000,000 |oeevennerennnnnn 974,514 [ s 2,726 [ e [0 40500 |l 5.040 ....10/01/2015 ...|....10/15/2048 ...
T8448R-AF-3 ..... S\B 2015-C C ... 4 | LEFE L ...92.2890 |... 1,000,000 |-evvueeeeeennnn 961,760 [ooeeeeeniiiiiiis e 8,289 [ e enn 40500 |l 5.270 ....11/06/2015 ...|....09/17/2046 ...
T8471A-AC-7 ..... SOFI 2016-F B .. i L .. 1.EFE ..|... ...91.7480 |... 01,250,000 |oevvennennnnnn 1,233,633 [ e 7,560 [ e e 40450 |l 5.010 ...01/13/2017 ...|....02/25/2040 ...
90783R-AA-2 ..... UNP RR CO 2002 PASS TRST ...eeeeereneeeeemmnnneeeeemenns oo ven | s 1,2 |- 1.CFE ..|... ...99.9050 |... 050,398 |eeeiiiieeeeennn50,398 [ e e e |-ennn 62061 | 6.060 ....06/12/2002 ...|....01/17/2023 ...
37952U-AE-3 . SEACO 2014-1A A2 .... .1.GFE .. ...97.1130 |. ...91,188 ..89,864 |.. .4.800 ....04/05/2016 .. 07/17/2029 ...
43133F-AC-0 . HCOMF 2015-1A CRR .. Ceee 4 L3.AFE .. ...82.0000 |. .1,000,000 .1,000,000 |.. ......5.050 ....11/16/2021 .. 11/01/2035 ...
59284M-AD-6 ..... MEXICO CITY ARPT TRUST C...... 1,2 oo 2.CFE ... .. 77.0000 |... ..590,000 |.. 588,453 |....ooovvviinnins Lo 30 i feeeniiiiens 005,500 Ll 5.510 ...10/03/2017 ... |....07/31/2047 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 17,479,318 | XXX 15,900, 168 17,678,645 17,587,981 20,323 XXX XXX 76, 160 695,268 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Una onds 437,242,024 | XXX 375,602,077 442,463,298 437,518,115 501,179 XXX 19,797,657 XXX XXX
064058-AF-7 ..... BANK OF NY MELLON CORP .. 2 e | 2AFE L 1,168,438 |...85.2740 |... .. 1,065,925 |.... .1,250,000 |.. .... 1,175,381 e 1,260 i e | 40625 5.020 . 57,813 |....12/01/2016 ...|....12/29/2049 ...
5526 1F-AH-7 ..... M&T BANK CORPORATION . 2 .2.CFE .. ...85.9420 |. ..429,712 |. . 500,000 .499,437 |.. .5.130 . 25,625 |....04/03/2018 .. 12/29/2049 ...
665859-A0-7 ..... NORTHERN TRUST CORP ... 2 L2.AFE .. .. 87.7000 |. .1,000,000 .981,935 |.. .4.710 .46,000 |....12/01/2016 .. 12/29/2049 ...
693475-A0-8 . PNC FINANCIAL SERVICES 2 .2.BFE .. ...86.4490 |. .1,500,000 1,493,774 |.. .5.020 . 75,000 |....05/31/2018 .. 08/01/2167
743315-AU-7 . PROGRESSIVE CORP . 2 L2.AFE .. ...95.7500 |. .1,000,000 .1,000,000 |.. o) ......5.370 . 53,750 |....03/09/2018 .. 01/01/9999 ...
902973-AZ-9 ..... US BANCORP ]2 e | 2.AFE L ...87.1570 |... .1,000,000 |.. ....1,011,605 e (2,872) | e |2ee25.300 ...l 4.990 . 53,000 |....04/04/2017 ...|....04/15/2027 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
89117F-8Z-5 ..... TORONTO-DOMINION BANK ..vvvvvnniiiiinnnnniiiinnnnnnnnens foee vee | nnnnns 2 iiiiinnns L2AFE L 1,000,000 |. 104.0000 |.............. 1,040,000 [....ccvvnnnnns 1,000,000 J......oeeneen 1,000,000 J.oeenivviivnnnnns forviviiiiiiiiins Jovviiniiiiiinnns o e 8.125 [...... 8.120 [JAJO ... oveeiiiiiinns 16,927 [ooiiiiiiiiiiiiiinnnnns ....10/06/2022 ...|....10/31/2082 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 7,165,313 | XXX 6,538,451 7,250,000 7,162,132 (774) XXX XXX XXX 88,433 311,188 XXX XXX
1309999999. Total - Hybrid Securities 7,165,313 | XXX 6,538,451 7,250,000 7,162,132 (774) XXX XXX XXX 88,433 311,188 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 459,713,780 [ XXX 387,756,408 461,071,792 459,171,586 (68,020) XXX XXX XXX 5,499,798 20,492,883 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 19,282,682 [ XXX 18,518,162 22,453,301 19,605,515 464,572 XXX XXX XXX 56,490 580,257 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 33,634,800 [ XXX 30,902,760 34,327,803 33,916,928 66,707 XXX XXX XXX 111,038 1,327,020 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 17,479,318 | XXX 15,900, 168 17,678,645 17,587,981 20,323 XXX XXX XXX 76, 160 695,268 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 530,110,580 [ XXX 453,077,498 535,531,541 530,282,010 483,582 XXX XXX XXX 5,743,486 23,095,428 XXX XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1AL 57,854,383 1B..$............ 12,367,205 1C..$ ... DS, 29,626,754 1E.$............ 43,708,395 1F ..$............ 59,284,879 1G..$............. 63,916,296
1B  2A.$...... 71,103,761 2B..$........... 107,627,302 2C ..$ ...
1C 3A..8 4,399,726 3B..$............. 3,251,736 3C..$...
1D 4A..$ .. 4B ..$ .. 4C .$ .491,350
1E 5A...% ... 5B .. 5C..$ ...
1F 6..... $...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ 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 BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 - 14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5999999999 - Total Preferred and Common Stocks

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

€13

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
649660-L65 ......... NEH YORK NY ettt ettt sttt et eb et s e st et st enesnenesbenennenenns | esrebesseiennane .. 10/05/2022 ... | CITIGROUP GLOBAL ..tutssssessessessesess et ese et et et et ettt ettt snesnesnesne e nnennennenne |sressensensensennensennennensenens |orensensensensensennens 1,500,000 [veveiiiniiiiiniinnns 1,500,000 [-veuveieniinieiienienienienienns
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 1,500,000 1,500,000
091096-NR-4 ......... BIRMINGHAM AL WTRWKS BRD WTR R +|-...09/22/2022 ... | SAMUEL A RAMIREZ & CO INC . 1,238,850 [.. 1,500,000 |..
155498-WR-6 ......... CENTRL TX REGL MOBILITY AUTH R +|--..08/22/2022 ... | UBS SECURITIES 1,000,000 |..
191872-B6-4 ......... COCONINO ONTY AZ PLEDGED REVEN ... +|-...09/20/2022 ... | STIFEL NICOLAUS . .. 1,500,000 |..
362762-QT-6 ......... GAINESVILLE & HALL CNTY GA HOS .. +|----01/12/2022 ... | WELLS FARGO SECURITY .. ....990,100 |.. 1,000,000 |..
48504N-BE-8 ......... KANSAS CITY MO INDL DEV AUTH A .. ...09/21/2022 ... [CITIGROUP GLOBAL .. 1,499,940 |.. 1,500,000 |..
491397-BE-4 ......... KENTUCKY PUB TRANSPRTN INFRAST ... .| KEYBANC CAPITAL MKTS ..
546475-VS-0 ......... LOUISIANA ST GAS & FUELS TAX R .| WELLS FARGO SECURITY
57419T-2J-3 . .| MARYLAND ST CMNTY DEV ADMIN DE .. .| JP MORGAN SECLRITIES ..

57587G-TM-7 .
502643-EH-9 ..

.| MASSACHUSETTS ST HSG FIN AGY H

.| OKLAHOMA ST DEV FIN AUTH

. [MET WASHINGTON DC ARPTS AUTH D

12/13/2022 ...
01/21/2022 ...

SAMUEL A RAMIREZ & CO INC .
WELLS FARGO SECURITY ..

.1,000,000

. 1,000,000
. 1,000,000

678908-4E-1 ....... .+ |-..08/19/2022 ... | JP MORGAN SECURITIES 1,000,000 |.. 1,000,000 |..
678908-4H-4 ......... OKLAHOMA ST DEV FIN AUTH |- 10713/2022 ... | CITIGROUP GLOBAL .... 2,000,000 |.. 2,000,000 |..
72205R-GE-6 ......... PINAL CNTY AZ REVEMUE OBLGS ... .+ |-..08/25/2022 .. |HILLTOP SECURITIES .. 1,016,090 |.. 1,000,000 |..
890099-GB~4 ......... TOMPKINS CNTY NY INDL DEV AGY . .+ |--..08/25/2022 ... |HILLTOP SECURITIES ....718,370 |.. 1,000,000 |..
3137H9-DC-0 ......... FHR 5270 AB ...10/28/2022 ... |PIPER SANDLER & CO ....989,747 |.. 992,849 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 16,184,420 17,092,849

03027X-BI-9 ......... AVERICAN TONER CORP ....vtevtteeteseesenestenessenessenessesessesessesesseneseseeeseneasenessenessenessenessenessasens | oessesesseennene 2.04/14/2022 ... [GOLDMAN SACHS & 0 .vuvviueriaeseneesenesteseseeneesenessesessesesseseseseseeseneesesessesesseseesesessesensasensases |oessenessenessesessesensesenseenes |oessesensesensesenessenes 965,440 |-veuveveiererieiiens 1,000,000

05348E-BE-8 ......... AVALONBAY COMMUNITIES o |+-+.01712/2022 ... | WELLS FARGO SECURITY ... 1,238,530 |.. 1,000,000 |..
106230-AC-9 ......... BRAZOS SECURITIZATN LLC ... o|ee 1271272022 ... | JP MORGAN SECURITIES .. 1,495,365 |.. 1,500,000 |..
14040H-CT0 ......... CAPITAL ONE FINANCIAL CO . . |--..05/05/2022 ... |MORGAN STANLEY & CO . 500,000 |.. 500,000 |..
15189X-AT-5 ......... CENTERPOINT ENER HOUSTON . .+ |--.01/12/2022 ... | DEUTSCHE BANK 1,210,080 |.. 1,000,000 |..
488401-AD-2 ........ KEMPER CORP ...02/15/2022 ... | BOFA SECURITIES INC . .. 1,495,920 |.. 1,500,000 |..
70450Y-AN-3 .........| PAYPAL HOLDINGS INC 05/16/2022 ... | MORGAN STANLEY & CO . . 996,500 . 1,000,000

828738-AA-2 .........| SIMONS UNIVERSITY . 08/22/2022 ... | WELLS FARGO SECURITY . 952,200 .1,000,000

98138H-AJ-0 ......... | WORKDAY INC .......... 04/14/2022 ... |MORGAN STANLEY & CO ... .966, 140 . 1,000,000

13607H-R5-3 ......... CANADIAN INPERIAL BANK . . |--..08/16/2022 ... | SMBC NIKKO SECURITY AVERICA .. ....888,200 |.. 1,000,000 |..
B0BB7Y-AX-7 ...nvee MIZUHO FINANCIAL GROUP . ....07/13/2022 .. [MIZUHO SECURITIES USA ... .o 1,331,205 |.. 1,500,000 |..
12550U-AG-8 ......... CIM 2020-R5 M2 ...03/15/2022 ... | ROBERT W BAIRD .. 1,952,500 |.. 2,000,000 |..
230434-AE-0 ......... CWALT 2006-08 2A3 . ...04/30/2022 ... | CAPITALIZED INTEREST .. .. ..
74938F-BU-1 . .| RCKT 2022-1 B2A .. 01/13/2022 ... |BOFA SECURITIES INC . 1,421,016 . 1,500,000

.| RAMP 2007-RS2 A3

75157D-AC-8 . . 07/11/2022 ... |CAPITALIZED INTEREST . )

924921-AB-5 . .. | VERUS 2022-5 A2 .. 05/27/2022 ... |CREDIT SUISSE ... . 1,440,692 . 1,500,000

92538N-AC-1 ......... VERUS 2022-4 A3 .. .|....04/22/2022 ... | CREDIT SUISSE ... .... 1,000,000 |..

30310X-AG-4 ......... FREMF 2019-K94 C ... . |--..08/14/2022 ... | PERFORMANCE TRUST ... .... 1,000,000 |..

563136-AG-5 ......... OMW 2020-1MW C .|...07/13/2022 ... [CITIGROUP GLOBAL .... .. .... 1,000,000 |..

05377R-FM-1 ......... AESOP 2022-3A C .. . |--..07/12/2022 ... [ P MORGAN SECURITIES .. ....999,886 |.. .... 1,000,000 |..

33845V-AJ-0 ......... FCAT 2022-1 E .... .|-...02/16/2022 ... |CITIGROUP GLOBAL ....999,743 |.. .... 1,000,000 |..

380130-AG-9 ......... GMALT 2022-3 C ... veer|....08/09/2022 ... |WELLS FARGO SECURITY .. .... 1,000,000 |..

38237T-AA-9 ......... GOOD 2022-3CS A .. .. |....07/12/2022 ... |CREDIT SUISSE .... 2,000,000 |..

68267H-AC-1 ......... OMFIT 2022-81 C .. .|-...04/21/2022 ... |CITIGROUP GLOBAL .... . .. .... 1,000,000 |..

784033-Ad-1 ......... SCFET 2022-1A D .. ...02/15/2022 ... [BOFA SECURITIES INC . ....999,735 |.. .... 1,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 26,717,527 27,000,030

89117F-8Z-5 ......... |TOHONTO—DOMINION PP PPPPPN ETTUTUUUyreRTRpr Ry 10/06/2022 ... | TD SECURITIES USA LLC ..iuuuuniiiiiuuiniiiiiuuiiii s ittt s e s sttt s e e e eeusissssseesnasesseennnssesssesnnnsesssesnns [oansesseesnnnnseereesnnnseesesnnnns foeseeseessnnneeerennnns 1,000,000 |..cevvneniiiiiiinnnnnns 1,000,000 |.oevvvenniiiiiiiiiiiiiiiiis
1309999999. Subtotal - Bonds - Hybrid Securities 1,000,000 1,000,000

2509999997. Total - Bonds - Part 3 45,401,947 46,592,879 152,812
2509999998. Total - Bonds - Part 5

2509999999. Total - Bonds 45,401,947 46,592,879 152,812
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX
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SCHEDULE D - PART 3

RED During Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

Showing All Long-Term Bonds and Stocks ACQUI
1 2 3 4 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
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 45,401,947 XXX 152,812
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
36205D-CC-0 ...JGN 387167 ......ccvvvuniiiiiiiniiiiiiiiiiiiiiiiinns | eeeeens ..12/01/2022 .| MBS PAYDOUN .....oovvvvvnn Jovvvnnnnnniniinnnnnns foveninniinnnns 5,250 [oooiiiiiinnnnnns 5,250 [.cciinnnnnnnns 5,312 [ooeiiiiiinnnnns 5,253 |ivveiiiiiiiiiiins forniiiiiiiins [<) | R FPTTTUOUPTII () |eeevnnnniniiinns fooriiiinnnnns 5,250 [oooiiiiiiiiiiinns i foeniiiiii ..10/15/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 5,250 5,250 5,312 5,253 (3) (3) 5,250 XXX
590545-TJ-8 ...|MESA AZ UTILITY SYS REVENUE .... ..07/01/2022 .| SINKING FUND PMT ...800,000 ... 800,000 [...uuvnneeee 800,000 ....800,000 |.. e 800,000 [oiiiiiiiiiiiiins fereeeeiiis e ..07/01/2035 .
T4442P-DK-8 ...|PUBLIC FIN AUTH W1 REVENLE ..... ..08/22/2022 .| WELLS FARGO SECULRITY .. ...800,000 |.......... 1,000,000 |......... 1,040,960 ..1,034,563 |.. ..1,083,474 |.... ..10/01/2037 .
796166-CG-9 .. | SAN ANGELO TX WTRWKS & SWR SYS REVENUE ...... ..01/11/2022 . ..1,000,000 |.......... 1,000,000 |......... 1,000,000 . 1,000,000 |.. ..1,000,000 |.... ..02/15/2046 .
3137HI-DC-0 ... FHR 5270 AB ....eiiiiiiiiiiiieeirninneeeeenninnees | e ..12/01/2022 . .. .. . ... 13,037 |.... ..01/25/2049 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,613,037 2,813,037 2,853,956 2,834,563 (1,086) (1,086) 2,846,511 XXX
02520H-AJ-9 ...]ACAR 2018-T E ..ereeeeiie e eeeeeeeeeeee [ s ..02/10/2022 .| MBS PAYDOUN ......ccevvven Joeremmmnnneeeennins Joenens 1,500,000 |.......... 1,500,000 |......... 1,499,780 |.......... 1,499,999 | foeeees L PR T, L PO IS 1,500,000 ..04/10/2024 .
02665X-AC-3 .. | AHAR 2014-SFR3 C ............. ..07/28/2022 . .... 462,875 . 453,142 |.. ..452,007 |.... A3,517) [ (3,517)). ) .. 12/17/2036 .
084423-AP-7 .. | BERKLEY (WR) CORPORATION ..10/17/2022 .| AMHERST PIERPONT . . . . 943,260 |.. . 956,897 ..958,263 |. .52,957 |. .52,957 73,611 (..02/15/2037 .
172520-AG-5 .. | CINTAS CORPORATION NO. 2 ..08/31/2022 .| CANTOR FITZGERALD & CO .500,000 |.. . 496,760 |.. . 497,716 ..497,782 |. ..08/15/2036 .
23342l-AJ-7 ...|DTAOT 2018-1A E ........ ..04/15/2022 .| MBS PAYDOIN ............. . 750,000 |.. .749,89% |.. . 749,997 L 750,000 [oeeieeiiiiiieee e feeeeees ..03/17/2025 .
254687-EH-5 .. | WALT DISNEY COMPANY/THE . ..09/28/2022 . | MORGAN STANLEY & CO ... .... 500,000 .... 503,845 ..11/15/2037 .
26884U-AC-3 .. |EPR PROPERTIES ....eeeveeneieeieenieeeeeennieeees [ e ..10/20/2022 .| GOLDMAN SACHS & CO .... .... 1,500,000 |......... 1,476,435 ..12/15/2026 .
30251B-AC-2 .. ..09/28/2022 .| GOLDMAN SACHS & CO .... ... 1,000,000 |............ 994,280 .. 12/14/2040 .
36158F-AD-2 .. | SWISS RE AMERICA HOLDING ..eevvveeeeeeinnieeeee | .. 12/02/2022 . ... 500,000 .. 539,855 ..06/15/2030 .
39121J-AE-0 .. | GREAT RIVER ENERGY ..07/01/2022 .| SINKING FUND PNT . ..07/01/2038 .
549271-AF-1 .. | LUBRIZOL CORP ..09/28/2022 . |MIZUHO SECURITIES USA ... .... 889,455 . . ..10/01/2034 .
651229-AX-4 .. |NEWELL BRANDS INC ......ovvivviimnnnnriiiiininnnns [ oeeeens ..09/13/2022 .| JP MORGAN SECURITIES ... |. ...561,875 (118,190)]........ (118,190)|.... ..04/01/2036 .
655664-AR-1 .. |NORDSTROM INC ....oeeemeeneeeeennieeeeeemeneeee e ..09/12/2022 .| GOLDMAN SACHS & CO 489,005 (145,169)........ (145,169)|... ..01/15/2044 .
68267B-AE-0 .. |OMFIT 2018-1A E ..09/14/2022 . | MBS PAYDOIN ........ .2,014,688 |..........2,003,328 |......coovvirnnnnns forriiennnnn(3,328) |eeiiiiiiiins o (3,328) | 00000002 2,000,000 [ [ N ..03/14/2029 .
717081-DT-7 .. |PFIZER INC ... ..06/29/2022 . | MORGAN STANLEY & CO .580,688 |.. . (11,521)[. ..09/15/2040 .
718547-AN-2 .. |PHILLIPS 66 PARTNERS LP . ..056/05/2022 . | RETURN OF CAPITAL ... 1,000 |.. . |-.10/01/2046 .
73316N-AB-1 .. |POPLR 2007-A A2 eeeveeeeeeeeiieeeeeeenneeeeeeen | s o 08/25/2022 . | MBS PAYDONN ... 122,730 .... 105,548 . ..06/25/2047 .
T47262-A-3 .. JQVC INC. eevvveiiiiiiiiiiniiiciiie e eecrrnieeeees [ s ..09/08/2022 .| BARCLAYS CAPITAL . .... 750,000 ... 762,930 . 761,217 |.... ... (223,002) ..08/15/2034 .
87244B-AA-6 .. | TGIF 2017-1A A2 oorrreieeeeieeeeceeeeeeee [ s .12/08/2022 . .... 897,154 .... 915,132 ..902,428 |.... .. (113,544) ..04/30/2047 .
889184-AA-5 .. | TOLEDO HOSPITAL/THE ..oovvvniiiiiininieiiiinines | e ..08/24/2022 .| JEFFERIES LLC ............ 1,000,000 |......... 1,082,790 ,078,101 |ovvveeiiiiiinnnn s (476,851) .. 11/15/2045 .
SECURITY CALLED at
911365-BF-0 .. | UNITED RENTALS NORTH AM ..cevvvenniiiiiiiinieees [ eenns ..06/23/2022 .1102.750 .....covvnniiiiinn |oerennieeeniiins e 386,340 |............. 376,000 [...uunnneene 375,988 T T T P R, 229 ..06/16/2027 .
SECURITY CALLED at
87425E-AK-9 .. [REPSOL OIL & GAS CANADA ... ..06/28/2022 . | 129.886 .. 1,298,860 |.......... 1,000,000 ....939,500 ..02/01/2038 .
24668P-AE-7 .. |KONINKIJKE AHOLD DLHAIZE .. ..09/28/2022 .| GOLDMAN SACHS & CO 362,474 |... 363,000 .. 343,329 ..10/01/2040 .
SECURITY CALLED at
40049J-AV-9 .. | GRUPO TELEVISA SAB ... ..03/30/2022 .| 110.454 .... ...110,454 |... .... 100,000 .. 99, ..03/18/2025 .
902133-AG-2 .. | TYCO ELECTRONICS GROUP ..09/28/2022 . | MORGAN STANL 862,658 . 750,000 |.. LT77,234 ..10/01/2037 .
00442V-AA-5 .. | ACE 2006-ASP3 A1 ..12/25/2022 . | MBS PAYDOIN ....50,565 |... .. 48,869 |.. ..06/25/2036 .
02148G-AD-5 .. | CWALT 2007-0A8 2A1 . ..12/25/2022 . | MBS PAYDOIN ....61,336 |... .. 60,377 |.. ..06/25/2047 .
045440-AD-9 ...| ABSHE 2006-HE7 A4 ..12/25/2022 . | MBS PAYDOIN .. .51,709 50,679 ..11/25/2036 .
05946X-WF-6 .. | BAFC 2005-3 1A23 . ..12/01/2022 .| MBS PAYDOIN .. 2,442 ..2,439 ..06/25/2035 .
073879-LN-6 .. | BSABS 2004-AC6 A1 ..12/01/2022 .| MBS PAYDOIN .. 7,521 ..7,443 .. 11/25/2034 .
12638P-CP-2 ...| CSMC 2007-3 2A19 . ..09/01/2022 . | MBS PAYDOIN .. 5,598 ..5,696 ..04/25/2037 .
126670-GT-9 .. | CliL 2005-13 AF6 .. ..12/01/2022 .| MBS PAYDOIN .. ..04/25/2036 .
126673-JC-7 .. | CL 2004-10 MF1 ..oovvenniiiiiiiiiiiiiiiiieeeens [ oo [ 12/01/2022 . MBS PAYDOWN .. 11/25/2034 .
16163Y-AE-4 .. | CHASE 2016-SHT M4 ....oiieieieiieeiiieeeeeens [ ..12/01/2022 . | MBS PAYDOIN ..04/25/2045 .
232434-AE-0 ...| CWALT 2006-0C8 2A3 . ..12/25/2022 . | MBS PAYDOIN .. 11/25/2036 .
32028P-AE-5 .. | FFML 2006-FF11 2A3 .... ..12/25/2022 . | MBS PAYDOIN ..08/25/2036 .
33853G-BM-4 .. |FSMT 2021-12 B2 .....oivvviieiniiiiiiiieeeceinnnn | e ..12/01/2022 . | MBS PAYDOIN .. 11/25/2051 .
362334-GT-5 ...| GSAA 2006-5 2A3 ..12/25/2022 . | MBS PAYDOIN ..03/25/2036 .
362334-MH-4 ...| GSAA 2006-6 AF6 .. ..12/01/2022 .| MBS PAYDOIN .. ..03/25/2036 .
362341-ST-7 .. | GSAA 2005-12 AF5 ... ..12/01/2022 .| MBS PAYDOIIN ..09/25/2035 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
45257V-AB-2 .. | IMSA 2007-3 A1B ..12/25/2022 . | MBS PAYDOIN L. 27,709 ... .. 26,995 |.. ..09/25/2037 .
64828M-BK-2 .. |NRZT 2017-3A B3 .. ..12/01/2022 .| MBS PAYDOIN .. . 32,907 33,071 ..04/25/2057 .
65535V-PD-4 ...|NAA 2005-AP3 A3 .. ..12/01/2022 .| MBS PAYDOIN .. . 12,484 12,370 ..08/25/2035 .
65537K-AB-6 .. |NHELI 2007-1 2A1A ..12/25/2022 . | MBS PAYDOIN .. 61,116 59,710 ..02/25/2037 .
73316P-DS-6 .. |POPLR 2005-3 M1 ...cevvvnniiiiiiiiiniiiiinieenees [ s .12/01/2022 . | MBS PAYDOIN ..07/25/2035 .
74938F-BU-1 .. |RCKT 20221 B2A .eveeeeeeeeeeeeeeeeeeeeeeeennn | s ..05/01/2022 . | MBS PAYDOIN ..01/25/2052 .
75157D-AC-8 .. | RAMP 2007-RS2 A3 .... ..12/25/2022 . | MBS PAYDOIN ..05/26/2037 .
76112B-S0-4 .. | RAAC 2005-SP1 2A3 ... ..12/01/2022 . | MBS PAYDOIN . ..09/25/2034 .
81744L-AA-2 .. | SENT 2007-2 1A1 ..12/20/2022 .| MBS PAYDOIN 9,332 ... ..06/20/2036 .
86359D-VD-6 .. | SASC 2005-0PT1 A3 ... ..12/25/2022 . | MBS PAYDOIN .. 105,861 . 105,861 |.... .. 11/25/2035 .
90355D-BH-5 ...  UliM 2021-INV5 B2 ... ..12/01/2022 . | MBS PAYDOIN 20,070 ..01/25/2062 .
924921-AB-5 ...| VERUS 2022-5 A2 .. ..12/01/2022 . | MBS PAYDOIN ..04/25/2067 .
92538N-AC-1 ...| VERUS 2022-4 A3 .. ..12/01/2022 .| MBS PAYDOIN .. ..04/25/2067 .
93364E-AA-2 .. | lINHE 2007-HE3 1A . ..12/25/2022 . | MBS PAYDOIN .. ..05/25/2037 .
93934J-AD-6 ...|WIMABS 2006-HE2 A4 ..12/25/2022 . | MBS PAYDOIN .. ..05/25/2036 .
95003K-BK-7 .. | WFMBS 2021-INV1 B3 . ..12/01/2022 . | MBS PAYDOIN ..08/25/2051 .
68275C-AC-2 .. |FB 2005-1 A3 ....ooiiiiiiiiiiiiiiiieccnviieeees [ s ..08/08/2022 .| MBS PAYDOIN ..08/10/2035 .
19260M-AA-4 .. | COIN 2017-1A A2 ...iieiiiieieeeieeee e [ e .10/25/2022 .| MBS PAYDOIIN ..04/25/2047 .
20267T-AC-6 .. |CBSLT 2016-A B ...covvvveniiiiiiiiieecciiiieees [ e ..12/25/2022 . | MBS PAYDOIN ..05/25/2040 .
25755T-AE-0 .. | DPABS 2015-1A A21 1 .eeeeeeiieieeeeeeeeeeeeeeee | e ..10/25/2022 . | MBS PAYDOIN . .. 10/25/2045 .
33830J-AA-3 .. | GUYS 2017-TA A2 ...iiiiiiiiiiiiiiineecceeiie | s ..10/25/2022 . | MBS PAYDOIN ....5,000 |.... ..07/25/2047 .
38237T-AA-9 .. | GOOD 2022-30S A ..eeeeeeenneeeeemnnieeeeeennnes | eeeees ..12/22/2022 . | MBS PAYDOIN ... 48,294 |.... ..07/20/2049 .
46651T-AB-7 .. |HENDR 2018-1A B ...oeviiiiiiiiiiiiiiinieieceinnan | s .12/15/2022 . | MBS PAYDOIN ...35,585 [.... ..10/15/2074 .
47760Q-AB-9 .. | JIMMY 2017-1A A2I1 . ..10/30/2022 . | MBS PAYDOIIN .. ..357,500 |. ..07/30/2047 .
90783R-AA-2 .. |UNP RR CO 2002 PASS THST ..01/17/2022 .| MBS PAYDOIN 30,471 |. ..01/17/2023 .
37952U-AE-3 ...| SEACO 2014-1A A2 ..12/17/2022 .| VARIOUS ...63,358 |.... I ..07/17/2029 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 19, 525 517 19 803 809 19 534 784 19 596,221 26,041 19,860,219 (746.696) (746,696) 1, 285 915 XXX
2509999997. Total - Bonds - Part 4 22,143,804 22,622,096 22,394,052 22,436,037 24,952 22,711,980 (980, 170) (980, 170), 1,400,057 XXX
2509999998. Total - Bonds - Part 5 XXX
2509999999. Total - Bonds 22,143,804 22,622,096 22,394,052 22,436,037 24,952 24,952 22,711,980 (980, 170) (980, 170), 1,400,057 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 22,143,804 XXX 22,394,052 22,436,037 24,952 24,952 22,711,980 (980, 170) (980, 170), 1,400,057 XXX
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Schedule D - Part 5 - Long Term Bonds and Stocks Acquired and Fully Disposed Of

NONE

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon ................ ... New York, NY ............

.............................. (1,430,280) .. XXX.
JPMorgan Chase Bank

. New York, NY ..

... 364,069 [..XXX.
The Northern Trust Company .... Chicago, IL 477,314 [ XXX.
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 224,694 | XXX
0199999. Totals - Open Depositories XXX XXX 6,306 (364,203)] XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 6,306 (364,203)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX

6,306 (364,208)[ XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.... o, 76,613 4, 7. 168,155 10. October. (62,378)
2. February...| ..o (831,323) 5. 8. (1,089,913) 11. November... ... (575,481)
3. March (372,182) 6. 9. September (193,628) 12.  December (364,203)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po

ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

|GOLDMAN SACHS FINANCIAL SQUARE ........ccoevveerinnns

...................... 12/27/2022 wovvvvvven oo 0,000 e e L. 9,959,626

8309999999.

Subtotal - All Other Money Market Mutual Funds

9,959,626

9,959,626

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1C..$.........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE BANKERS CONSECO LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL | e
2. Alaska .......ccceeeeiinienieieeen AK
3. Arizona AZ e
4. Arkansas ..., AR [
5. California ......ccccoevvvriiiiciiiienn, CA |
6. Colorado
7. Connecticut .......cceceevivienieneeene. CT [ s
8. Delaware ........cccceevvvvvveeeee. DE o s
9. District of Columbia .................... DC | e
10.  Florida .....ccccoevvevveiiicinciiienee FL [l
11, GEOrgia .eeeeeeeeeeeeeieeeeeeee et GA [ ] s e i [ [
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA | ] e [ e [ e
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens RI |
41.  South Carolina ........cccceeveeneennene SC | v
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR |
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 415,067 371,198

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)
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