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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....ceeiriiietieietiirinitieietsene ettt s 19,278,101 |............. 0.43% |........ 19,278,101 | 0 e 19,278,101 |............. 0.435
1.02 All Other QOVEIMMENTS ........vveeecececeeeeeeeeececeeee et e e sennanae oo 103,369,108 |.............. 2.330 |...... 103,369,108 |....cveveeeeeeeeenn 0 o 103,369,108 |............. 2.330
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUAFANTEET ...t e [reneenenieaas 0.000 [eeeeeeereeeeeeenenes [0 Y | IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 111,519,886 |............. 2.514 |..... 111,519,886 |.....ccevvccece 0 | 111,519,886 |............. 2.514
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e ..2,917,952,678 |............ 65.785|..2,917,952,678 |.....coocveveeeenne ..2,917,952,678 |.......... 65.785
1.07 Hybrid securities ............. f - 72,917,274 |............. 1.644 |....... 72,917,274 | 0 | 72,917,274 |............. 1.644
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |oeeeeeeiens 0.000 |.ooveeieeieens O e O e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans . .. .
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e 0 e 0.000 [ O fooeeeeieririeeen O o [0 I 0.000
1.12 Total long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen ...3,227,934,997 ...3,227,934,997 [ ...3,227,934,997 |........... 72.774
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoveveveveveieveveecenes o 19,969,959 |............. 0.450 |....... 19,969,959 |...ooveviereenn 0 e 19,969,959 |............. 0.450
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total preferred StOCKS .........cciieieeiieciereieeceeeeeeiseeie e e 19,969,959 |............. 0.450 |....... 19,969,959 |....ooeieieean 0 e 19,969,959 |............. 0.450
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 107,910,434 |.............. 2.433 |...... 107,910,434 |...ooveeeee 0 107,910,434 |............. 2.433
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........coooveeeceenn s forrene 15,545,500 |............. 0.350 |...... 15,545,500 |.....covvvvvccenn 0 e 15,545,500 |............. 0.350
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens O e O el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGAS -...ceceeeiiccieieiesesees et 18,227,162 |............. 0.411 ... 18,227,162 | 0 [ 18,227,162 |............. 0.411
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes O fooeeeeieririeeen O o (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 141,683,096 |............. 3.194 |...... 141,683,096 |.......cccocoeeeen 0 | 141,683,096 |............. 3.194
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo (5,878,021)............ (0.133)|........ (5,878,021)....c.cvcvercen O [ (5,878,021)........... (0.133)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccoeveveeeevereiniieeeceeresiisses [ 41,078,031 |............. 0.926 |........ 41,078,030 ...ccvvvvvvrieenn O [ 41,078,030 |............. 0.926
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [ — 11,410,897 |........ 11,410,897 |............. 0.257
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 35,200,010 |............. 0.7% |........ 35,200,000 |........ 11,410,897 |....... 46,610,906 |............. 1.051
7. CONTACE I0BNS ....eveeiececieeeeeiccieeeeeee et es e s s e s s s eensnsnsess [rosenan 91,206,352 |............. 2.056 |....... 91,206,352 |......cveverireen 0 [ 91,206,352 |............. 2.056
8. Derivatives (SChedule DB) ...........ccoovueueieiiieeeieieieiseeiese e s 90,941,925 |............. 2.050 |...... 90,941,925 | 0 90,941,925 |............. 2.050
9. Other invested assets (SChedule BA) ............cccceueeieieieieieeeieieieeeeee e foeeene 345,923,098 |.............. 7.799 |...... 345,923,098 |.......coccoceeeen O [ 345,923,098 |............. 7.799
10.  Receivables for SECUMHES .........cccrviiiueieiririiceieieeeeee e s 735,450 |............ 0.017 [ 735,450 ..o O [ 735,450 |............ 0.017
11.  Securities Lending (Schedule DL, Part 1).. A 11,410,897 |............. 0.257 |........ 11,410,897
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0 0.000 0
13. Total invested assets 4,435,573,244 100.000 | 4,435,573,243 11,410,897 | 4,435,573,243 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .........oovoveveueueueieiiieieieie ettt eses seeeseseenenens 504,571,430
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne . 34,003,970
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeerreiriirinieieieieeeeees ceeeeeeeeenenns 470,567,460
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS T2) w.voveviiiiieiiieieietetetee ettt ettt et et eseseseses e e s s esesesese s e s e st et eseses e s e s e s e s s e s e s e s esese s e e s e s e s e s e se s e s e s e e s s s e s e s e s e s ese e s st et esesese e ss s s eses esessanneanas 470,567,460
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14) .....cciiiiiiiiiiioieieiiii sttt neaeas 470,567,460
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIHOI YEAI ..........cceuiiiiiiriiietetetitetst st st sttt ettt se st e st ses et st sessesebetesesese s sessesebesesese e s ssssesesebesese e asssesene Senseeeeenenenn 338,358,267
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 2,677,500

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.couiiiiiieieeeieeeeceecee ettt e reresaenebeseeraeens 800,378 ..o 3,477,878
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtalS, Part 3, COIUMN T2 ..ottt ettt bbbttt e b bbb e e 1o e E bbb e £ £ e E bbb o £t 1o 1 e e bbb ek e b mbeseRn e ee s e e s et e b ebeaeas s e ss  2esetessssssansennesesesnanana 0
AACCTUAI OF QISCOUNT .......cvveveeeeeececte oot eeeceetete et eeseaeae st es e scaetesesesessssesesesesessssesesesasensssesesesasessssetesasessnsssetesasesensssetesasesenssseteseseseesssnsesasasansssetesesassnsssnsesasasans et ebesesaescaetetennas 13,740
Unrealized valuation increase/(decrease):

5.1 TOtalS, Part 1, COIUMN 13 ..ottt e e e e e e e e e e s ee e s e e s enees s e e e enaeeeneeeenees s e esenseeeneesenaesensesensesenaesenane e ses b ets e teceees 5,041,819

LR e I = Ty B T ) [V T4 Vo T IO OO OO OO 5,041,819
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieececeeteeeeeececeeteteeeeeeseeeteeeses s ssassesesesssassesesesessssssseses s s sssseesesessssssesesassssassssesassssasansesas <etstsesesesesasataes 225,481

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOtalS, Part 3, COIUMN T4 ......uiiiiiiiiieieet ettt b bttt e e b bbb £ 1040 E e h b b e o1 £ 20 h bk b £t e oA e 40 bbbk e b ebeseRn e ae s e e s et et ebesea s s s ss  2etesessssssansnnsesesesnananas 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt ee bbb b ee bbb £ s eE b bt e bbb £t e bbbttt b b s enns et et s s ennnaeaeeas 743,124

10.2 TOLAIS, Pt 3, COIUMN M1 ...oiieieieiie ettt ettt ettt ettt et et esese e esse et e s e b e s esese s s e s esesesesesess s eses et e s e s et esese s s asesesebesea eh b b ee et et et e b e b eb kb et et ntnes oeeteteseseaenenenanas 743,124
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecvririririririerereririiiesisesete et se sttt e e e s sssseseseseseesess 2eseseeseesenens 345,923,099
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieietiiiiet sttt sttt st s st sese e ssse s bbb esese s s sses e s et esesene e s seseseanneeinns 345,923,099

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 3,396,018,891
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 377,361,382
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 4,059,024

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 ...479,392

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ..2,481,351

4.3, Part 2, SECHON 2, COIUMN 13 .........oviiieieieieie s 19,996,969

4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt (1,577,301) ....21,380,411
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ........o.o.iiuiiieeeieeeeeeeee e oo eeee et eeeeeeee e eee et ee st ee e en e ees st enseeensseensseeesseenaseessseeesseensseansseensseensseenanaenanan 2eesssessaeeaes (1,790,945)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiueuiieeeeeeeeeeete et ea et e et e e et e s e s e et ess st eseeseseaseseaseseseeesennns 385, 166,429
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 14,338,631
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 ..ttt b £t b b€ o bR b £ b b £t b £t E bt eh bbb b en e et et 2,366,097

9.2, Part 2, SECHON 1, COIUMN 17 .....ooovoieieieieeie et ssnss S6essessessesrenns 2,022,579

9.3. Part 2, SECHON 2, COIUMN 14 ...ttt ettt ettt s b e b ettt s bttt s b b et ettt b et ettt eaets ansnsetesasannsnes 1,647,645

9.4, PArt 4, COIUMN 13 ....eeieieeeee ettt ettt et e e caete e et e e e s e eteteses s s seeteseseenssaetesases s ssseeesesaensssesesesassnssseseseseesnsseetesasessnssansasassteeEebeb et ne et eb et e s 838 . 6,037,159
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccovviiiiiiiiininiiiiesesie s oo (1,898,496)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,389,588,048
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,389,588,048
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 19,278,101 |oooine 19,100,533 |ooveeeerene 19,282,062 |................. 19,294,244
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 103,369,109 89,938,441 103,262,449 105,191,000
by governments) 4. Totals 122,647,210 109,038,974 122,544,511 124,485,244
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 111,519,886 107,534,099 128,018,068 94,400,841
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 2,430,844,972 |............ 2,310,389,664 |............ 2,456,587,752 |............ 2,390,016,698
Identified Funsis, Unaffilia}ted Bank 9. Canada ...cocooieeee e 112,147,862 |............... 112,314,279 (... 113,010,885 |.......c...... 111,406,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 450,775,066 440,811,701 452,113,004 455,418,629
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,993,767,900 2,863,515,644 3,021,711,731 2,956,841,327
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,227,934,996 3,080,088,717 3,272,274,310 3,175,727,412
PREFERRED STOCKS 14.  United States .......ccoceoeveevecvnivneirneee e 19,969,959 |..coviirinnne 19,969,959 |....cccoeeee. 20,207,554
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 19,969,959 19,969,959 20,207,554
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 19,969,959 19,969,959 20,207,554
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..141,683,095 |.. ..141,683,097 |.. .. 118,747,329
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 141,683,095 141,683,097 118,747,329
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 141,683,095 141,683,097 118,747,329
26. Total Stocks 161,653,054 161,653,056 138,954,883
27. Total Bonds and Stocks 3,389,588,050 3,241,741,773 3,411,229,193
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T e 1,868,394 |............ 11,842,509 |...cocveennne 3,756,355 |............. 1,810,841

1.2NAIC2..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

TBNAIC 6 ..o
1.7 Totals 1,868,394 11,842,509 3,756,355 1,810,841 19,278,099 19,552,678

2. All Other Governments
2ANAICT e seeneene O o 5,304,699 |...ccoviieeiee ()] S 4,497,255 |............. 10,171,557 |............ D, ¢ S RS 19,973,511 | 0.6 |veveeennne 26,282,235 |[..cocvce 0.8 |veeiane 13,729,798 |............... 6,243,713
22NAIC 2 i el O 0 923,134 . 00010,907,994 1,158,511 |............. 44,313,131 |............ D, ¢ S RS 57,302,770 |.oocveeecereean 1.8 | 44,541,681 |..oovve 1.3 s 45,477,565 |............ 11,825,205
23NAIC 3 . e 401,219 001,207,349 01,641,903 11,582,316 |............... 3,692,277 |........... D, 0. ¢ SN RS 18,615,064 |.....cocvcvcvceen 0.6 |veveeennne 18,325,326 |.....cocvvevenee [V 4,527,306 |............. 14,087,758

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

378,001 |...

7,079,053 |..

7,928,860 |...

..6,398,579

............................ 0 ISR | ISR | SO |
398,709 XXX 398,709 . 398,198 . 398,709
17,238,082 58,953,765 XXX 103,369, 107 3.2 97,476,300 2.9 64,415,143 38,953,964

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

.............. 2,980,000

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1

52NAIC2 ..

22,867,197

.. 2,890,000 |

............. 17,180,555

..... 6,208,023 |...

........... 102,421,862

...9,008,023 |..

........... 120,864,285

....8,012,886 |....

98,971,862

...9,008,023 |..

5.3NAIC 3 Lo O O e O [V 0 oo XK e 0 e 000 [0 T | Y | S 0.

5.4 NAIC4 .. L0 0 L0 0.

B55NAICS .eieeeieeeeeeneeneeseeseeseendfereeeceieeieee O e O [0 [V 0 [ e e XXX e ferereeeeemeereeirneneeeees 0 o 000 o [0 T | Y | S 0

5.6 NAIC 6 0 0 0 . 0

5.7 Totals 14,146,404 25,182,996 23,044,710 25,757,197 23,388,578 XXX 111,519,885 128,877,171 3.9 108,069,885 3,450,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 12,028,997 | 387,009,215 231,554,937 |........... 347,815,506 |........... 309,762,751 |............ D,0,0. TN RO 1,348,171,366 |..oovoeecene 41.5 ... 1,389,245,875 827,328,887 |.......... 520,842,479
6.2NAIC 2 .. .234,643,510 |.... 391,191,859 .408,918,888 |... 1,401,917,786 |.. ..1,391,045,240 |.... . ...959,209,670 |.. .442,708,116
B.3NAIC 3 ..o e 1,191,370 43,702,313 |..cecennne 67,854,131 |.............5,391,654 |.............21,919,282 | ... . XXX0oooooooes |rerrerenens 140,018,755 157,879,950 |.....ooovovereree 4.8 [ 82,342,333 |............. 57,676,422
B.ANAICA o . 2,0664,613 | 18,063,274 |............. 19,171,358 ..o 962,867 | n4,397,693 [ XK oo 45,259,799 A 28,755,571 9 25,623,804 |............. 19,635,995
B.5NAIC S ..o 200, 142 | 4,946,851 |..coeenne 421,627 | 0 | [ I D.9, 0. RN T 5,628,620 |...covrereirienne 0.2 [ 6,860,204 |.......cocveerirenne 0.2 [ 1,994,602 |............... 3,634,018
6.6 NAIC 6 0 0 0 XXX 582,469 0.0 0 0.0 582,469 0
6.7 Totals 688,365,163 710,193,912 744,998,614 XXX 2,941,578,795 90.5 2,973,786,840 90.0 1,897,081,765 1,044,497,030
7. Hybrid Securities
TANAIC T e e O L [V [V 0
T2NAIC 2 .2, 007,870 | 20,018,409 |............... 5,978,404 |.............. 5,405,743
T3NAIC 3 .o O e 0 1,000,000 |.............. 4,000,000
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT (e
82NAIC 2 ..o

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

BB NAICGE ...

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals




L0IS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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)
12. Total Bonds Current Year
12 NAICT e (D) 88,043,755 429,339,419 258,356,002 |........... 376,990,799 |........... 337,114,863 |...oveeec 0f.... 1,489,844,838 |......cocveeeeeeee 5.8 [ XX K [ XXX e o 959,308,646 |........... 530,536,192
122 NAIC 2 ... ) .. 52,345,539 |... .255,585,053 |.... 408,078,257 ..326,280,114 |.. .493,067,834 |... ........1,538,254,747 |.. 1,077,743,022 |.. .460,511,725
123 NAIC 3 e (d) e 1,552,594 |........... 44,999,662 |............. 70,496,034 |............. 20,973,970 |............. 26,490,615 [.....covviieeeeeen 0 | 164,512,875 oo DT | XXX e e XK [ 92,748,695 |............. 71,764,180
124 NAIC 4 oo (d) e 2,664,613 |............ 24,236,524 |............. 19,699,070 |......cocvveee 962,861 |............... 4,775,784 | 0 52,338,852 |....ocoovevevereeeeee 1B o XXX e e XK o 26,304,278 |............ 26,034,574
125NAICS ... ) s 260,142 |.............. 4,946,851 |................ 421,627 ..o [V (V1 A 01]() oo 5,628,620 |....oovoveveeeeenen 0.2 [ XK o XX e e 1,994,602 |.............. 3,634,018
126 NAIC6 ... . (d) 582,469 0 0 0 398,709 0](c) 981,178 582,469 398,709
12.7 TotalS .o e 145,449 112 |........... 759,107,509 |.......... 757,050,990 |........... 725,207,744 |........... 861,847,805 |............... 2,897,950 |(b) 3,251,561,110 |.covvvcreceeee 100L0 | XXX e e XXX e 2,158,681,712 |........ 1,092,879,398
12.8 Line 12.7 as a % of Col. 7 4.5 23.3 23.3 22.3 26.5 0.1 100.0 66.4 33.6
13. Total Bonds Prior Year
13ANAIC T e 104,849,975 |........... 472,955,168 |........... 298,554,198 |........... 330,430,726 |........... 352,135,006 |.......ovevevererereeeeens 0 [ XX oo e XXX e e 1,558,925,073 |...ocvvvcriene 47.2 |........ 1,010,211,327 |........... 548,713,746
13.2NAIC 2 et 72,760,465 |.......... 230,643,998 |........... 384,546,037 |........... 305,946,983 |........... 520,875,960 |...............2, 738,450 [........... XXKeoovoeeeees oo XX e e 1,517,511,893 | 459 |....... 1,040,413,175 |........... 477,098,718
13.3NAIC3 ... 2,287,717 |... ...66,612,642 |.............58,656,799 |..... 122,392,842 | 34,134,881 [ O | XXX e e XK e 184,084,941 |.... ...120,976,769 |.. ...63,108,172
134 NAIC4 ... .266,987 |... ..15,310,984 |............. 17,938,870 |..... 1,987,940 (e 1,179,650 | O e XK [ XXX e e 36,684,431 |.... ...9,673,233 |.. ...27,011,198
135 NAIC S e (V) 6,435,600 |..................424 604 |........cevvvrrrnn 0. [(c R 6,860,204 |......cocveveeeeeen 0.2 [ 425,513 |............... 6,434,691
13.6 NAIC6 ... 0 0 0 0 398,198 (c) 398,198 . 0 398,198
13.7 TOtalS .o 180,165,204 |........... 791,958,392 |........... 760,120,508 |........... 660,758,491 |........... 908,723,695 (b) 3,304,464,740 |........ccooeunne 100.0 |........ 2,181,700,017 |........ 1,122,764,723
13.8 Line 13.7 as a % of Col. 9 5.5 24.0 23.0 20.0 27.5 100.0 XXX 66.0 34.0
14. Total Publicly Traded Bonds
T4ANAIC T e 36,158,375 |........... 195,658,645 |........... 149,730,234 |........... 263,159,489 |........... 314,601,904 |...oovoveveeieeveee 0 959,308,647 |....cocevererrnne 29.5 |....... 1,010,211,327 | 306 [ 959,308,647
14.2NAIC 2 ... ....22,041,482 |... . 164,190,753 |.... 256,016,773 |..... .. 266,379,944 |.. .366,216,119 |... 1,077,743,021 |.. ......1,040,413,175 |.... 1,077,743,021 |..
T4.3NAIC 3 e 1,151,375 |... ...18,808,515 |.... 42,408,943 |.............. 6,115,966 |.. ..24,263,896 |....covvvereeeeeeeenn 0 o.92,748,695 | 2.9 120,976,769 |.... ....92,748,69% |.
144 NAIC4 ... 24,399 [ 8,756,280 |.... ..14,066,501 |..... .962,861 |.. ..2,494,237 |... s 9,673,233 |.... . .26,304,278 |..
145 NAICS oo e 0 [ 1,994,602 |.....ooveveveree (V1) A (1 0 [ 0 o 1,994,602 [ 001 | 425,513 | 0.0 [ 1,994,602
T4B NAIC B ..o 582,469 0 0 0 0 0 582,469
14.7 TOtalS .o e 59,958,100 |........... 389,408,795 |.......... 462,222,451 |.......... 536,618,260 |........... 707,576,156 |............... 2,897,950 |........2,158,681,712 |.......................66 .4 |........ 2,181,700,017 |.......................66.0 |........ 2,158,681,712
14.8 Line14.7asa % of Col. 7 ...ccoevvevvevvncifors 2.8 | 18.0 [ 214 | 249 | 32.8 | 0.1 oo 10000 o XXX XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.8 12.0 14.2 16.5 21.8 0.1 66.4 XXX XXX XXX 66.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 51,885,380 |.......... 233,680,774 108,625,768 |........... 113,831,310 |............22,512,959 [......ccoeovvirereeeen O | 530,536,191 |...cccvivevee 1623 | 548,713,746 530,536,191
15.2NAIC 2 ... ...91,394,300 |.... 152,061,484 ....59,900,170 |.. e 460,511,726 |.. .477,098,718 |... .460,511,726
15.3NAIC 3 e 26,191,147 |............. 28,087,091 |............ 14,858,004 |..............2,226 , 719 oo O [ 71,764,180 ..o 2.2 | 63,108,172 |...voveereeeeeen 1.9 [ XK i o 71,764,180
154 NAIC 4 e , 15,480,244 |............... 5,632,569 | ..o 0 foiii2,281,547 ot 0 [ 26,034,574 8 27,011,198 XT8N ¢ ¢ GO U 26,034,574
155 NAIC S e 260,142 |.............. 2,952,249 (..o 421,627 ..o O [ O e 0 3,634,018 | 0.1 | 6,434,691 .o 0.2 ... D%, & SRS RO 3,634,018
15.6 NAIC 6 ... 0 0 0 398,709 0.0 398,198 0.0 XXX 398,709
15.7 Totals ...ooeeeeieeeee ....85,491,012 |... .369,698,714 |.... 294,828,539 1,092,879,398 |......cooveveeeenenn 33,6 [ 1,122,764 723 | 340 [ XX K e [ 1,092,879,398
15.8 Line 15.7as@ % Of COL 7 ...cvvvveeeeiee foreeeccce AR 338 | 27.0 | 178 e 1 000 o 100.0 oo XXX oo XX e e XX e e XK e e 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 2.6 11.4 9.1 5.8 4.7 0.0 33.6 XXX XXX XXX XXX 33.6

(a) Includes $
(b) Includes $
(c) Includes $

0 current year, $

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

959,747,092 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
................ 0 current year of bonds with Z designations and $  ...................6,476,703 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.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

0 current year, $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 ............ccceveeereeincinciincnnes forvieieeine, 1,729,303 |............. 11,460,834 |............... 3,592,359 |.ooiieinen 1,791,892 | 0 18,574,388 |...cccovvvvvieeeen 0.6 | 18,101,560 oo 0.5 o 18,574,388 |....oovvvicciine
1.02 Residential Mortgage-Backed Securities ... ... 15,741 |. ... 73,899 |.. ... 29,967 |.
1.03 Commercial Mortgage-Backed Securities ......... [.....ccocc...... 123,349 | 307,775 oo, 134,029 | 18,949 | O [ XK [ 584,102 | 000 [ 634,039 | 0.0 |
1.04 Other Loan-Backed and Structured Securities ... 0 0 0
1.05 Totals 3,756,355

N

. All Other Governments

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

2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals

............. 13,077,610

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

0 0
401,219 13,698,433 XXX 103,369,110 97,476,301
.............. 2,980,000
0
0 | 0
0 0 0 0 0 XXX 0 0.0 0
0 0 0 0 0 XXX 0 0.0 2,980,000

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

4.02 Residential Mortgage-Backed Securities ...

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

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

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0

4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. e 5,000,000 [...ccveveeeriieieinne [V 322,599 | 8,154,818 | 312,234 | XXX o 13,789,651 |.cveiiiiiien 004 13,825,211 | 004 [ 13,789,651

5.02 Residential Mortgage-Backed Securities ... 6,196,476 |. .15,386,098 |.. .10,956,624 |.. ..5,199,939 |... 237,502 |.... .37,976,639 |.. .. ...43,815,999 |... ..37,976,639 |.

5.03 Commercial Mortgage-Backed Securities .......... [.................. 854,304 |....ocvennee 8,241,255 |............... 6,125,934 |....cc.c.. 1,176,138 [oooeeeiciine 0 oo XX oo 16,397,631 [ooooeiiiee 0.5 | 21,861,503 |.....ccviiriieen 0.7 o 16,397,631

5.04 Other Loan-Backed and Structured Securities ... 2,095,624 1,555,643 5,639,552 11,226,303 22,838,843 43,355,965 49,374,457 39,905,965 3,450,000

5.05 Totals 14,146,404 25,182,996 23,044,709 25,757,198 23,388,579 XXX 111,519,886 128,877,170 108,069, 886 3,450,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveevreinecineiineiennies [oeiiieennd 68,883,908 |........... 394,183,954 |........... 600,766,137 |.......... 640,579,729 |.......... 740,171,497 |............ XXX [ 2,444 585,225 |..cooiiee 75.2 | 2,423,283,081 |.cooeeeeee 73.3 [ 1,769,135,805 |........... 675,449,420

6.02 Residential Mortgage-Backed Securities ... [N P 10,625,149 |............. 26,607,737 |...oonnvee. 17,714,590 |............. 22,917,760 |.............. 4,827,118 |............ XXX e 82,692,354 |...cceiiiine 2.5 | 78,895,006 |.....ccovenervenenne 2.4 | 16,928,150 |............. 65,764,204

6.03 Commercial Mortgage-Backed Securities .......... |............ 26,855,5% |........... 184,307,294 |............. 52,498,270 |.............. 3,047,491 | 0 e D.9,0 SR R 266,708,649 |.......ccccvvvvvrnenee 8.2 | 281,891,058 |.....ccvvveeiiinne 8.5 [ 99,918,446 |........... 166,790,203

6.04 Other Loan-Backed and Structured Securities ... 20,660,573 83,266,179 39,214,914 4,450,902 XXX 147,592,568 4.5 189,717,693 5.7 11,099, 367 136,493,201

6.05 Totals 127,025,224 688,365, 164 710,193,911 670,995,882 XXX 2,941,578,796 90.5 2,973,786,838 90.0 1,897,081,768 1,044,497,028
7. Hybrid Securities

7.01 Issuer Obligations ...........ccceeeeeeerirereeeieseeeees foeveeeennn, 2,007,870 |............. 15,000,000 |.............. 6,978,404 |.............. 9,405,743 |.............28,506,848 |............ XXX.eoveveess |eveenn.....61,898 865 ..o 1.9 |.....68,026,609 ... 2.1 55,920,461 ... 5,978,404

7.02 Residential Mortgage-Backed Securities ............ |.ocooovevieiieieenn. 0|

7.03 Commercial Mortgage-Backed Securities .. B 0 . .

7.04 Other Loan-Backed and Structured Securities ... 0 5,018,409 0 0 6,000,000 XXX 11,018,409 0.3 11,026,692 0.3 11,018,409 0

7.05 Totals 2,007,870 20,018,409 6,978,404 9,405,743 34,506,848 XXX 72,917,274 2.2 79,053,301 2.4 66,938,870 5,978,404
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0

8.02 Residential Mortgage-Backed Securities ...

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 2,897,950 2,897,950 0.1 2,738,450 0.1 2,897,950 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceeevreeincoinciinccnnes o, 78,022,300 |.....cunene 434,343,221 |............. 624,737,100 |............. 677,170,265 |............ 827,944,344 |............ XXX oo 2,642,217,239 |.ooiiiiiics 81.3 | XXX [ XXX oo 1,921,835,452 |............. 720,381,787
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 16,837,366 |.............. 42,067,734 |..cooeenene 28,701,181 [...ooveennne 28,117,699 |....ccveuneeee. 5,064,620 |............ D.9.0 SR R 120,788,600 [...ceoveeeeiirien .7 o XXX [ XXX o 55,024,396 |......c.cn.. 65,764,204
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 27,833,247 ...192,856,324 |.............. 58,758,233 |.....cccoevvee 4,242,578 ... 283,690,382 116,900,179 |..ccvevnees 166,790,203
12.04 Other Loan-Backed and Structured Securities . |- ... 22,756,197 . 89,840,231 44,854,466 15,677,205 |.. .201,966,942 |. 62,023,741 |ooeeee 139,943,201
12.05 SVO Identified Funds 2,897,950 |. 2,897,950 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANS .........ccccceveenieneeieniens fooviiniiiiiiicis [V TR [V TR [V TR 0 o0 e XXX fore 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 . 0 0
12.09 Totals ..o [ 145,449,110 |............. 759,107,510 |..covneeee. 757,050,989 |............. 725,207,747 |.ecveneee. 861,847,807 |....cocuvneee 2,897,950 |......... 3,251,561,113 | 100.0 Jooveeenee XXX [ XXX oo 2,158,681,718 |.......... 1,092,879, 395
12.10 Line 12.09 as a % of Col. 7 4.5 23.3 23.3 22.3 26.5 0.1 100.0 XXX XXX XXX 66.4 33.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 94,011,302 |......c.. 411,129,309 |......c..... 618,122,208 |.............628,517,264 |............. 871,912,679 |............ D.9,0 S D.9,0 SN XXX oo feeennnn 2,623,692,762 | 194 | 1,914,316,808 |............. 709,375,954
13.02 Residential Mortgage-Backed Securities .......... ... 31,067,010 |... .... 55,013,115 |. .. 23,189,534 123,528,085 |. .... 63,851,299 |. .. 59,676,786
13.03 Commercial Mortgage-Backed Securities ........ ... 19,900,899 ... 215,516,118 |.. 64,133,324 304,386,600 |. ...132,381,716 |.. . 172,004,884
13.04 Other Loan-Backed and Structured Securities . |. ... 35,185,994 110,299,847 54,675,443 250,118,842 |. . 68,411,746 |.. .181,707,096

13.05 SVO Identified Funds

2,738,450 |..

13.06 Affiliated Bank Loans ..........cccoceveeneeneenenncnne foevveniiniicn0 0 et 0 o0 el 0 e XX i e e XX [ XXX i o0 il 020 o 0. .0
13.07 Unaffiliated Bank LO@NS ..........ccoceeevrenennnnninns fooevenenencicieeeeend 0 o0 0 o0 0 e XXX o XXX o XXX i o0 o000 e 0 [ 0
13.08 Unaffiliated Certificates of Deposi 0 0
13.09 Totals ... [ 180,165,205 |............. 791,958,389 |............. 760,120,509 |.....cocnee 660,758,492 |............. 908,723,694 |..........ee 2,738,450 ..o XXX o XXX e 3,304,464,739 |.....ccevveeenen. 100.0 o 2,181,700,019 |.......... 1,122,764,720
13.10 Line 13.09 as a % of Col. 9 5.5 2.0 23.0 20.0 27.5 100.0 66.0 34.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 43,273,343 |....ocune 275,768,957 |............ 411,260,675 |............. 515,648,187 |............. 675,884,291 |............ XXX oo 1,921,835,453 |....cocvviiiiinene 59.1 | 1,914,316,808 |........ccceeeenn. 579 [ 1,921,835,453

14.02 Residential Mortgage-Backed Securities .8,111,658 |... . 20,146,131 |.. .. 13,714,896 ..9,198,686 |.. . .. 55,024,396 |. . . 63,851,299 |. ... 55,024,3% |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 5,802,137 |ccoieinene 78,568,357 |.............. 31,244,598 |................ 1,195,087 .... 116,900,179 132,381,716 |0 116,900,179

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

................ 2,680,960

.. 14,925,352

................ 6,002,283

10,576,303

62,023,741

68,411,746

62,023,741

14.09 TOtalS ... o 59,958,098 |.............389,408,797 |............. 462,222,452 |............. 536,618,263 |.............707,576,159 |................ 2,897,950
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 2.8 | 18.0 | 214 [ P2 32.8 | 0.1
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.8 12.0 14.2 16.5 21.8 0.1 66.4 XXX XXX XXX 66.4 XXX

15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 34,748,957 |......c..... 158,574,264 |............. 213,476,434 |............. 161,522,078 |............. 152,060,063 |............ XXX v .... 120,381,786 1.709,375,954 .o 215 | XXX i [ 720,381,786
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 8,725,708 |....ccvennee 21,921,603 |..cceenee 14,986,285 |.............. 18,919,013 [.oiiinne 1,211,595 65,764,204 59,676,786 |....eoveveeererenn 1.8 e XXX o 65,764,204
15.03 Commercial Mortgage-Backed Securities ........ | 21,941,110 ... 114,287,967 |.............. 27,513,635 | 3,047,491 .... 166,790,203 172,004,884 |.eoeeiiiieeen 5.2 [ XXX [ 166,790,203
15.04 Other Loan-Backed and Structured Securities . |. ... 20,075,237 . 74,914,879 38,852,183 5,100,902 |.. .139,943,201 |. 181,707,096 |. .139,943,201
15.05 SVO Identified FUNAS ........cccceviviinininenenenens foerenees XK foreieieees XX o XXX foreeeees XXX foreeeees XXX s o0 o0 o000 o0 000 e XXX i oo
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank LOANS ........ccccoeevveviieviieiieeienn oo [V [V [V 0 oeeereenreerenieneeeeens 0 e XXX o0 000 o0 e 000 [ XXX e
15.08 Unaffiliated Certificates of Deposit 0 0 0 0
15.09 TOtAIS ... [oee e 85,491,012 |...ecneee. 369,698,713 |..covenennn 294,828,537 |..cvnvnnen 188,589,484
15.10 Line 15.09 a@s @ % 0f COL 7 ...ooviieiiiiieeeieees o T8 [ 33.8 [ 27.0 | 7.3 e 1 000 10000 e XXX e XXX e XXX o XXX o
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 2.6 1.4 9.1 5.8 4.7 0.0 33.6 XXX XXX XXX XXX 33.6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

2,250,000

7,772,725

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




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns 14,611,374
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 29,856,084

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 ...........c.cocvcveiiiieees e 541,759 .o 30,397,843
Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot Sheesessebseiretis 9,903,720

3.2 SECHON 2, COIUMN T ...ttt bbbttt e bbb eenene s cenes 12,964,172 ..cocee 22,867,892
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccooiiiiieieueieieeiiieteeet ettt s e e e e e s sesesesese e e s s et et et esesese e et sesesesesesesesseseseeseeaenaan (2,929,003)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciieioecucueteieeeeeeete et et eseeaetetesesessseetetesesessssesesesesessssesesesasessssesesasasanssassasas 2eebesesessacaes 23,890,644
Amortization:

7.1 SECHON 1, COIUMN 1O ..ottt ettt ettt et et ea e s e e s et s et e s e s eseas s s s s st et et e s e s s s s s sas st et et eseseasas s st eseseses £kt ebeet e st nenaebebebebnetaeae 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt ettt et a st s et et ea e s e s e e st s et e s e s eseas s s st e st et et e s essas s s s s s s et et eseseasas s st eseseses Hebebebeet e st nesa et bbb netaeae 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas 41,057,462
(DTt [N Tet g ToTg oo T (=T IR EoT T S
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas 41,057,462

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

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

SI12, SI13
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13.
14,
15.
16.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 41,057,450

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 41,057,450
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 90,941,937

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (49,884,487)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, Section 1, Column 16 41,057,450

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 41,057,450
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 90,941,937

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (49,884,487)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 69,591,914 |.....cocee 38,674,518 |...cceoennee 30,917,396 |oeverecceeeeeeeenae 0

2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 2,546,944 ,544 |............ 2,134,023,358 |............. 412,921,186 ...

3. ACCIUAI Of GISCOUNL ...t [orsessessessesse e nes (U R (U (N

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN (1 R

5. Total gain (108S) ON AISPOSAIS ........c.cuevevieieiieieieriieeieseieiee et [eoceeaseseseesececasenees 9,483 | 9,483 | ({0 R

6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 2,575,467,911 |.......... 2,149,081,242 |................ 426,386,669 |.......cccoovririreriiie

7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN (1 R

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [0 O
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH89) oot e 41,078,030 |.....ccoene. 23,626,117 |.ooovvenee. 17,451,913 | 0

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ oo [

12. Statement value at end of current period (Line 10 minus Line 11) 41,078,030 23,626,117 17,451,913 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
........ CINCINNAT e ....09/18/2014 ...|..ceeiiiiiiiieeenn 4320 ol 17,386,521 O emereeeemmmeeeeeemeees O [l 0 30,000,000 |...07/29/2014 ...
. | CELEBRATION .. ...04/30/2015 .. ....4.400 . 14,393,548 0] L0 0. ..25,690,000 |... 12/18/2014 ...
... | CINCINNATI ... ...07/22/2016 .. ....3.190 0] 0. 0] ..40,045,000 |...09/30/2021 ...
. |CINCINNATI ... ...08/02/2016 .. ....3.940 0] L0 0. .5,500,000 |...05/12/2016 ...
...08/24/2016 .. . 4.250 . 0] 0. 0] . 16,700,000 |...03/17/2016 ...
.| COLUMBUS ... ...10/26/2016 .. ....4.180 ..9,143,875 0] L0 0. ..15,300,000 |...09/20/2016 ...
MASON ... 11/29/2016 .3.750 |.. .13,871,907 |.. 0 0 0 20,600,000 |... 10/13/2016 ...
. CINCINNATI 09/01/2017 .3.850 |.. 20,945,255 |.. 0 0 0 40,045,000 |...09/30/2021 ...
126856 .. DUBLIN .. 09/28/2017 L4790 |.. 16,544,979 |.. 0 0 0 24,300,000 |...08/23/2017 ...
126858 . [CHAMPLIN ... ...03/21/2018 .. 4.590 .. 3,745,097 0] L0 0. .8,000,000 |...12/07/2017 ...
126859 CINCINNATI ... ...06/01/2018 ...|.. 8.096 ....62,099,714 0] 0. 0] ... 320,000,000 |... 10/19/2017 ...
126860 CINCINNATI ... ...06/01/2018 ...|.. 8.096 ....11,675,037 0] L0 0. ... 320,000,000 |... 10/19/2017 ...
126861 T ...07/23/2018 .. 4.750 ..6,143,951 0] 0. 0] . 11,000,000 |...04/10/2023 ...
126865 CF........ [HUNTINGTON ... ...10/22/2018 .. 5.050 ..7,018,350 0] L0 0. ..13,480,000 |...08/14/2018 ...
126866 CF........ [CINCINNATI ... ...11/29/2018 .. 4.580 .17,100,326 0] 0. 0] ..50,360,000 |...09/27/2018 ...
126867 CF........ [CINCINNATI ... ...08/05/2020 .. 5.080 ..9,506,052 0] L0 0. ..50,360,000 |...09/27/2018 ...
126868 CF.eeeeen [MIAMI . ...05/30/2019 .. 4.340 .... 15,597,361 0] 0. 0] ..26,400,000 |...04/08/2019 ...
126869 .. .. |CF.. AVON .. .3.850 |.. .26,200,010 |.. 0 0 0 34,700,000 |...08/27/2019 ...
126870 .. .. |CF.. RIVER EDGE .3.400 |.. 17,158,399 |.. 0 0 0 28,700,000 |... 10/15/2019 ...
126871 .. .| CF.. CENTERVILLE .3.625 |.. .33,954,964 |.. 0 0 0 ...04/02/2020 ...
126872 CF..eeeeet ...11/24/2020 .. 3.800 ...11,683,060 0] 0. 0] ...10/17/2020 ...
126873 CF........ [CARMEL .. ...12/10/2020 .. 3.400 ..9,786,538 0] L0 0. .. 11/24/2020 ...
126874 CF........ [HOOVER ... ...03/10/2021 .. 3.680 12,132,742 0] 0. 0. .. 12/21/2020 ...
126876 [ . ...07/12/2021 .. 4750 [ooeeiiiiiiinnnns 4,035,554 0] L0 0. ...04/11/2023 ...
126877 CF........ [WEST PALM BEACH .. FL... ...08/26/2021 .. 3.350 ... 10,700,000 0] 0. 0. ...08/10/2021 ...
126878 CF........ [PLAINFIELD ... IN.... ...09/02/2021 .. 3.600 .... 12,939,507 0] L0 0. . ...07/19/2021 ...
126879 CF........ [LANGHORNE .... . |PA.. ...09/17/2021 .. 3.600 ....12,300,000 0] 0. 0. . 18,600,000 |...08/06/2021 ...
126880 DESTIN FL... ...12/20/2021 .. 3.625 ....12,300,787 0. 0. 0. ..18,200,000 |...08/19/2021 ...
126881 .. CF.. KISSIMMEE . FL 03/03/2022 .3.700 |.. .10,038,127 |.. 0 0 0 .0 19,300,000 |... 12/28/2021 ...
126882 .. .. |CF.. EL PASO . X 04/29/2022 .3.750 |.. .16,500,000 |.. 0 0 0 .0 28,200,000 |...03/21/2022 ...
126883 .. .. |CF.. NAPERVILLE ... IL 05/13/2022 .4.580 |.. .16,400,000 |.. 0 0 0 .0 24,000,000 |... 04/20/2022 ...
126884 .. .. |CF........ | CHESTERFIELD TIP. MI. .08/11/2022 .4.800 |.. 18,000,000 |.. 0 0 0 .0 27,100,000 |...06/08/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 470,567,460 0 0 0 0 1,371,270,000 XXX
0899999. Total Mortgages in good standing 470,567,460 0 0 0 0 1,371,270,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 XXX
3399999 - Totals 470,567,460 0 0 0 0 1,371,270,000 XXX

General Interrogatory:
1. Mortgages in good standing $
Restructured mortgages $

Mortgages in process of foreclosure $

. unpaid taxes $
2. unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4

unpaid taxes $

interest due and unpaid.

interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
L0 Lo Y s R AP AN 07/24/2013 .....|[......08/01/2023 .....[........ 15,389,794 |. 0 . 15,146,555 |........ 15,146,565 |...
07/23/2018 .....|[......08/22/2023 .....[.......... 4,520,443 |. 0. 0 [ 4,433,202 |............ 4,433,202 |...
......................................... 07/23/2018 ..........4,689,566 Ol 0. 4,509,061 |.............. 4,599, 061
0199999. Mortgages closed by repayment 24,599,803 0 0 0 0 0 24,178,818 24,178,818 0 0
126845 CINCINNATI .. 07/24/2013 [ 15,389,794 |. 0. 0. 0 0. .. 243,239 |... ... 243,239 |... 0. ....0
CINCINNATI .. 09/18/2014 ... fovvnniiis e [ 17,815,823 |. 0. 0. 0 0. .. 429,302 |... ... 429,302 |... 0. ...0
CELEBRATION ... 04/30/2015 .. ..14,935,598 |. 0. 0. 0 0. .. 542,049 |... .. 542,049 |... 0. ....0
.. [SEGUIN .... .08/24/2016 .. 9,777,208 |. 0 0 .0 0 436, 148 0 .0
. .. [ COLUMBUS . ... 10/26/2016 .. 9,348,278 |. 0 0 .0 0 204,403 0 .0
126854 .. . [ MASON .. .11/29/2016 .. K . 14,200,829 |. 0 0 .0 0 0 .0
126856 DUBLIN .... 09/28/2017 U 16,851,286 |. 0. 0. 0 0. 0. ....0
126858 [0 R SN | RN IOPPUPPPSRR AN 03/21/2018 .. U R, 4,059,412 |. 0. 0. 0 0. 0. ...0
126859 CINCINNATI eivviiiiieieeceniieeeeeenii fernneeveenee O oo s 06/01/2018 .. [N PO 64,390,000 |. 0. 0. 0 0. 0. ....0
126860 [0 11O U SN 1'; RN IOPPPPPPR SN 06/01/2018 .. JU R 12,101,822 |. 0. 0. 0 0. 0. ...0
126861 ..evvneeeeiviieeeceenennns [HOUSTON Lo [ TR [ ol 07/23/2018 .. [ FEP 6,328,621 |. 0. 0. 0 0. 0. ....0
126862 .......coeeeeeeeeeeeeeeeeee [HOUSTON e o T s s [ 07/23/2018 ...4,520,443 |. 0. 0. 0 0. 0. ...0
126864 [ E R R 07/23/2018 oo |eeeennn...4,689,566 |. 0. 0. 0 0. 0. ....0
126865 HUNTINGTON .. {175 PR R 10/22/2018 R 7,308,055 |. 0. 0. 0 0. 0. ...0
126866 .. .. | CINCINNATI 11/29/2018 .. . 17,414,026 |. 0 0 .0 0 0 .0
126867 .. .. | CINCINNATI .08/05/2020 .. 9,668,700 |. 0 0 .0 0 0 .0
126868 .. | MIAMT .. .06/30/2019 .. . 15,868,684 |. 0 0 .0 0 0 .0
126869 AVON ... 10/01/2019 26,715,926 |. 0. 0. 0 0. .. 515,916 |... 0. ...0
126870 RIVER EDGE .... 11/22/2019 U 17,500,000 |. 0. 0. 0 0. .. 341,601 |... 0. ....0
126871 CENTERVILLE ... 06/15/2020 JU R 34,220,000 |. 0. 0. 0 0. .. 265,036 |... 0. ...0
126872 11/24/2020 U 11,900,000 |. 0. 0. 0 0. .. 216,940 |... 0. ....0
126873 12/10/2020 JU R 10,204,834 |. 0. 0. 0 0. .. 418,295 |... 0. ...0
126874 03/10/2021 U 12,386,971 |. 0. 0. 0 0. .. 254,228 |... 0. ....0
126876 BAYTOIN ... 07/12/2021 R 4,399,859 |. 0. 0. 0 0. .. 364,305 |... 0. ...0
126878 PLAINFIELD .. 09/02/2021 13,000,000 | 0. 0. 0 0. ..60,493 [... 0. ....0
126880 .. .| DESTIN ... 1272072021 .. . 12,500,000 |. 0 0 .0 0 199,213 |. 0 .0
126881 .. .. | KISSIMMEE ... 03/03/2022 10,305,705 |. .01, . .01, o .01, .. 267,578 |... o .0
0299999. Mortgages with partial repayments 397,801,435 0 0 0 0 0 9,825,152 0 0
0599999 - Totals 422,401,238 0 0 0 0 0 34,003,970 34,003,970 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
34920#-10-2 .. [FORT WASHINGTON HIGH YIELD INV LLC ...evvvvvveee [eeeeeenns CINCINNATI oo e OH......... FORT WASHINGTON HIGH YIELD INV LLC ..... |....... 4 ........ ....04/30/2000 ... |..cccoeviriii|onnnns 75,549,882 |..... 122,794,407 |..... 122,794,407 |...... 14,631,264 | |onnnnnnniiiinnns o fooveiiiiiiiiiii e e [, 32.220
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 75,549,882 122,794,407 122,794,407 14,631,264 0 0 0 0 0 0] XXX
AG CAPITAL FUNDING PARTNERS AG ABC Structured AG CAPITAL FUNDING PARTNERS AG ABC
000000-00-0 . [Note ...cevevvuunniiiriiiiiiieiiiiineeeeceiieeeenes | e NEW YORK ©.oeveneeieceiiieeeeens o NY.ones Structured Note ......ooevvvvviiiiiiiniinnns fooeeeeens s ....06/056/2023 ... |oeeeeen e | 3,477,878 |........ 4,894,942 |........ 4,894,942 |....... 1,417,064 [ [ [ [ [ 1,848,827 |...... 0.520
000000-00-0 . [WATERFALL VICTORIA FUND LTD ......cccocoeiiiiiis [eeeeennns NEW YORK ...eeeeeeeeeniiiiiiiiiiiinns founnnnns NY......... WATERFALL VICTORIA FUND LTD ......eeevvnnn fouvvnnnns coveeennnn ....02/01/2022 ... |.ccoen e o 15,000,000 |...... 13,474,354 |...... 13,474,354 |...... (1,616,460)]...ccveeeeeeennne oo fooveenn v feeveeiiiiiiiienns fooiiiiiiiiiiii o 4.050
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 18,477,878 18,369,296 18,369,296 (199,39%) 0 0 0 0 0 1,848,827 | XXX
000000-00-0 . [NPC NC 2017 ENergy LP ...ovovverueeeeerersrenes | [Atlanta wooerereeeeeeerernes [......... Gh......... R T A R 26,554 |........... 26,600 |........... Pl A I A A A PO A
1999999. Joint Venture Interests - Common Stock - Unaffiliated 26,554 26,600 26,600 0 0 0 0 0 0 0] XXX
GUARDIAN LIFE INSURANCE 7 3/8% Due 9/30/2039 GUARDIAN LIFE INSURANCE 7 3/8% Due
401378-AA-2 .. [MS30 ...eevvenniiiiiiiiiniiciii e [ [ e [ 9/30/2039 MS30 .....oevvvvvnniiiiiiiinieeien fens 1.0 ........ ....01/01/2015 ... fooeeeee et | 17,798,236 |...... 16,169,792 |...... 17,027,155 | | (QLRIVA S]] NP AR R N 1,063,106 [...ccceeeee oo
GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 GUARDIAN LIFE INSURANCE 4 7/8% Due
401378-AB-0 .. [JD19 ..oiiiiiiiii LSevvivi | e [ 6/19/2064 D19 ..ooovvvniiiiiiieeeeienn [ 1.0 ........ ....01/01/2015 ... |oeeeeen i e 1,993,300 |....... 1,807,437 |........ 1,993,648 |...ovvviiiiiiinns o L T O P 7R 00N R R
MASS MUTUAL LIFE INS CO MASSACHUSETTS MUT MASS MUTUAL LIFE INS CO MASSACHUSETTS
575767-AM-0 .. [5.077% Due 2/15/2089 FA1S .....ccevvevvvrivnnnnns [ oeemmeeene [ oo [ MUT 5.077% Due 2/15/2069 FA15 ............ feuennns 1.0 ........ ....06/01/2021 ... feeeeiee e | 14,647,680 |...... 11,721,253 |...... 14,624,214 [..oovvviiiniiiiinns [ [(QFTAD R R R R 660,010 |...cooeeeeeeeeee [
NATIONWIDE MUTUAL INS FIt % Due 12/15/2024 NATIONWIDE MUTUAL INS FIt % Due
638671-AJ-6 .. [MJISDI5 ...oviiiiiiiiiiiiiiiiiiiiiicciniees [ [ e [ 12/15/2024 MISD15 ... o 1.6 et ....01/01/2009 ... |oeeeeen v i 500,000 |.......... 500,048 |.......... 500,000 [.vvvvvvvrvnnnnnnnnn forvnniiiiin foenenen e e [ LUV O R
NEW YORK LIFE 5 7/8% Due 5/15/2033 NN15
64952G-AE-8 .. [NEW YORK LIFE 5 7/8% Due 5/15/2033 MN15 ..... |ceeeeeeenn [ eeeeeneeeeeee s oo [ [ 1.0 ... ....01/01/2015 ... |oeeeeen e e 1,179,540 |........ 1,591,330 |....... 1,306,026 [..oovvvvnnninnnnn forreenne IRt VN R FPPPRRUN R RN 88,125 [c.vvvniiiiiin [
NEW YORK LIFE 6 3/4% Due 11/15/2039
64952G-AF-5 .. [NEW YORK LIFE 6 3/4% Due 11/15/2039 MN15 .... |...ceuen | ... ... |MN15 ....01/01/2015 ... |. 13,029,582 |...... 12,878,015 |...... 12,529,399 |.. P P 752,183 |....
NORTHWESTERN MUT LIFE 6.063% Due 3/30/2040 NORTHWEST!
668131-AA-3 .. [MS30 [T IR .... | 3/30/2040 MS30 ....01/01/2015 ... |. 12,254,605 |...... 12,463,108 |...... 12,096,726 |.. PP RO 705,733 |....
878091-BC-0 .. [TIAA 6.85% Due 12/16/2039 JD16 .. U P .... | TIAA 6.85% Due 12/16/2039 JD16 . ....01/01/2011 ... |. 15,912,802 |...... 16,773,138 |...... 15,562,190 |.. R 995,100 |.... .
878091-BD-8 .. [TIAA 4.9% Due 9/15/2044 MS15 ......ccvvvnnenen TIAA 4.9% Due 9/15/2044 MS15 .....coovve foveeees 1D e ....09/15/2014 ... | | 2,997,210 |........ 2,844,821 |........ 2,997,466 |...oovviiiiiiinnns Joiiinnnnn 83 | e e o 147,000 |.eevveeiniiiinnn Jovennnnnnns
2799999. Surplus Debentures, etc - Unaffiliated 80,312,924 76,748,942 78,635,824 0 (211,741)] 0 0 0 4,546,777 0] XXX
BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS
000000-00-0 . [XXVIII, LP R [ e WEST CEDAR XXVIII, LLC .. .. |....12/20/2004 ... |. ....85,593 |.......... 107,230 |... ...85,593 |.......... (13,899)[...
000000-00-0 . [RAYMOND JAMES TAX CREDIT FUND 36, LLC St. Petershurg .|RJTCF36 .... ....08/20/2010 .. ..300,640 |. 405,974 . 300,640 (70,901) .0
000000-00-0 . [RAYMOND JAMES TAX CREDIT FUND 46, LLC St. Petersburg .. .|RJTCF46 . ....09/30/2020 .. . 15,471,611 |...... 21,843,158 21,106,561 .. (2,236,720) . 5,634,980 |....
000000-00-0 . [RAYMOND JAMES TAX CREDIT FUND 48, LLC ... St. Petershurg RJTCF48 .... .. |....00/23/2021 ... | 3,166,879 |...... 28,700,098 |...... 27,456,468 |...... (1,829,999)]... ...24,289,589 |.... 15.800
000000-00-0 . [CINNAIRE FUND FOR HOUSING LP 31 Lansing CFH FUND 31 .. ..|....08/16/2016 ...|. ...8,013,526 |........ 9,596,861 |........ 9,596,861 |...... (1,192,104)]... 743,124 |... 16.700
000000-00-0 . [R4 HOUSING PARTNERS XVI LP oo | eeeeeeeenn [ New York ... R4 CAPITAL ... . .. |....07/721/72021 ... |. ........8,805,241 |...... 27,710,789 |...... 26,586,397 |...... (1,939,634)]... . ... 17,781,156 |...... 9.280
000000-00-0 . [ALLIANT TAX CREDIT FUND 107, LTD ...cevvvvvvvnnn [ereeeenns Woodland Hills ALLTANT ASSET MGNT CO ..oevvvvvvevveiiiinnns fornnnnnns ceveeeeenn ....07/27/2021 .| [, 10,084,850 |...... 28,107,621 |...... 27,171,250 |...... (1,409,943)|...cevvvnnnnninnn fooeeeiiiiiiiiinns e e [, ....17,086,400 |..... 17.490
BOSTON FINANCIAL INSTITUTIONAL TAX CREDITS LV
000000-00-0 . [LP ...uvuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiien [ ceeeeeens Boston ....oooeeeiiiiiiiiiiiii e, VA......... BCCTC ASSOC XLIX LLC ..ooeeeeieeeeiieieeeees fovviiiins e ....09/10/2021 ... | i e, 1,894,667 |...... 14,097,158 |...... 13,793,202 |......... (696,849)]....ceeeeeeeeeees fovveiniiiiiiiiens foniiiiiiiiiiiinn fooniiiiiiiiiiiins o ....11,898,535 |...... 6.920
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 48,723,007 130,568,859 126,096,972 (9,390,049) 0 743,124 0 0 o 77,373,985 XXX
6099999. Total - Unaffiliated 147,540,363 225,713,697 223,128,692 (9,589, 445) (211,741)] 743,124 0 0 4,546,777 79,222,792 | XXX
6199999. Total - Affiliated 75,549,882 122,794,407 122,794,407 14,631,264 0 0 0 0 0 o] XXX
6299999 - Totals 223,090,245 348,508, 104 345,923,099 5,041,819 (211,741)] 743,124 0 0 4,546,777 79,222,792 | XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALLS .. .0 1B.S$.. .0 1C..§.. ..25,931,151 1D ..$. ...52,204,673 1E..$ ... 500,000
1B 2A .8 .. .0 2B..§.. .0 2C.$.. .0
1 3A..$ ...0 3B.§.. ...0 3C.$.. .0
1D 4A..$ 122,794,407 4B ..$ .. ...0 4C.$.. .0
1E 5A ...$ 0 5B..5.. .0 5C..$.. 0
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE BA - PART 2

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

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

000000-00-0 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ...........ccccccciiiiiiiiiiiiiinnnnnnnnes NEW YORK ..eeeeeeeeieiiiiiiiiiiiiiiiiiiiiiiiiiiinns foveeeens N AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ............ccccccciiinnnnnnnees ....05/05/2023 ... |oceinieeeei | 2,677,500 |....ooooeiiieeennns 800,378 |...evvvueiiiiiiiiiiiiiiiiiiies |oeeeiiiiiieee 0.520
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,677,500 800,378 0 XXX
6099999. Total - Unaffiliated 2,677,500 800,378 0 XXX
6199999. Total - Affiliated 0 0 0 XXX

2,677,500 800,378

803
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 2023 OF THE Columbus 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
690353-5H-6 ... DFC AGENCY DEBENTURES ........ccevvuvvrvirmnnnnninvinnnnns foon von | ooeeeen | s LA e 1,307,550 |. 100.0000 |.......eeenn.. 1,307,550 [oeeeiiennnnn 1,307,550 |.oovvvvnnnnnns 1,307,550 |ooevvvvinninnens (0 (VIR R | N RN | B RN 5.480 |...... 0.000 ....09/01/2022 ...|....04/20/2035 ...
690353-C9-6 ..... DFC ... LA . 100.0000 |....ccvvennnns 2,641,510 |.... .2,641,510 |.. ....2,641,510 0 . o0 el 0 0 e 5.570 |...... 0.110 ....11/27/2015 ...|....01/15/2030 ...
690353-M8-7 ..... DFC ... LA . 100.0000 |.......eunnnns 1,936,111 |.... 01,036,111 |.. ....1,936,111 0. FN VN R | N | B RO 5.240 |...... 1.039 ....01/15/2020 ...|....02/15/2028 ...
690353-X5-1 ..... DFC AGENCY DEBENTURES ... LA . 100.0000 |....cevvnnnnnn 1,437,498 |.... . 1,437,498 |.. ... 1,437,498 0 . o0 el 0 0 e 5.310 |...... 1.016 ....10/29/2020 ...|....08/15/2029 ...
90376P-AB-7 ..... INT DEV FIN CORP LA . 100.0000 |... ... 3,922,650 0. 0 0 [0 5.600 |...... 0.000 ....01/13/2020 ...|....04/20/2035 ...
90376P-GE-5 ..... INT DEV FIN CORP AGENCY DEBENTURES . LA . 100.0000 |... . . ....1,851,852 0 . PPN | B FRPRRTROR | R I 5.570 |...... 0.000 ...08/15/2023 ...|....03/15/2030 ...
912810-FT-0 ..... U S TREASLRY LA . 106.6560 |... 943,908 |.... ... 885,000 |.. 869,092 0. R X N R | R RN | N R 4.500 |...... 4.69% ....12/21/2006 ...|....02/15/2036 ...
912828-3II-8 ..... U S TREASLRY ... LA ...95.5780 |... ..2,786,102 |.... .2,915,000 |.. ....2,920,763 0 e (1,316) 0 o0 e 2.750 |...... 2.699 ...03/04/2019 ...|....02/15/2028 ...
91282C-AJ-0 . US TREASLRY . LA ...93.3750 |. ..534,105 |. ..572,000 .570,434 |.. .0 .0.250 |......0.413 ....10/18/2022 .. 08/31/2025
91282C-AN-3 . US TREASLRY ... LA ...93.1370 |. ..411,664 |. ..442,000 441,251 |.. .0 ......0.250 |......0.347 ....10/07/2020 .. 09/30/2025 ...
912820-CP-4 ..... US TREASURY NOTES .. ..|.. 8D. J RO R . ...91.6020 |... ..622,891 |.... . 680,000 |.. ... 675,678 O e 1,380 0 o0 0.625 |...... 0.871 ...04/20/2023 ...|....07/31/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 18,395,841 18,591,171 18,574,389 0 XXX XXX XXX XXX
36206M-2Z-3 ..... GNMA 30 YR GN 415760 .... [ I LA ...99.7830 |... JLUJ R /0 1 PO | I RPN | ) AN 7.500 |...... 1.521 ....04/09/1996 ...|....11/15/2025 ...
36209B-DX-3 . GNMA 30 YR GN 466418 . 1.A .. . 101.1990 |. .0 .6.500 |......3.124 ...10/15/1998 .. 12/15/2028
36209C-6Y-7 ..... [GNMA 30 YR GN 468087 . 1.4 .. . 100.9550 |. .0 ......7.000 |......2.823 ...06/26/1998 .. 07/15/2028 ...
362090-dJ-4 ..... GNMA 30 YR GN 468365 .... LA . 100.9970 |... O e (2) el o0 6.500 |...... 3.744 ....04/14/1999 ...|....05/15/2029 ...
36210K-VU-6 ..... GNMA 30 YR GN 494827 .... LA . 105.1580 |... O e (114 |0 [0 8.000 |...... 5.172 ....02/07/2000 ...|....03/15/2030 ...
36211B-LY-8 ..... GNMA 30 YR GN 508043 .... LA .8, . 102.0660 |... 0 e (36) |0 o0 6.500 |...... 4.912 ....06/04/1999 ...|....06/15/2029 ...
36207E-2Y-4 ..... G2 G2 710059 ....eevvvnnniiiiiiiiiiiiiiiiin s e e o LA e 43,572 |...98.7390 L N L OO | I FEUOOOPTRTTN (N RN 4.500 |...... 4.049 ...12/01/2023 ... |....11/20/2060 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 114,879 [ XXX 119,609 XXX XXX XXX XXX
38373V-N8-9 ..... GNMA = CMO 2002-81 Z .eveeeeeeeeee e eeeees foen e TA s 208,557 . 100.6030 |.......c.ee......212,083 ooeeninnneeennn 210,763 e 210,148 [.oeeeeeeniieee 0 o483 [0 0 6.112 |...... 0.094 ....11/29/2002 ...|....09/16/2042 ...
38373Y-62-2 ..... GNMA - CMO 2003-16 Z .... 1.4 .. ...99.2350 |... k373,955 |0 188 0 0 5.673 |...... 0.308 ...02/04/2003 ... |....02/16/2044 ...
38378B-TK-5 ..... GNR 2012-53 10 1.A .. 18880 [ 1494 | O e O 0 e (B88) [0 [0 e 0.905 |...... 0.000 ....05/01/2012 ...|....03/16/2047 ...
38378K-D0-9 ... GNR 2013-46 10 ...uiiviinenniiiiiiiiiiiiiiiiiseeecieans foen e LA L. 0.0650 [.iiieeiniiiiiinnnn 78 o 0 L 0 0 o (384) |0 0 ) 0.875 |...... 0.000 ...03/22/2013 ...|....08/16/2042 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 603,709 | XXX 589,040 588,992 584,103 XXX XXX XXX 3,120 37,455 XXX XXX
0109999999. Total - U.S. Government Bonds 19,282,062 | XXX 19, 100,533 19,294,244 19,278,101 XXX XXX XXX 168,626 742,190 XXX XXX
000000-00-0 ..... ROMANIA SOVEREGN D...... o .. 2.CFE ... .. 902,500 |...93.1230 |... 923,134 |0 [0 20,634 0 [0 3.000 |...... 5.694 [FA ...... ..10,333 |... .30,000 |....01/13/2023 ...|....02/27/2027 ...
000000-00-0 ..... REPUBLIC OF SERBIA SOVEREIGN .. D...... v |- SAFE ... ...80.0530 |... 882,478 o0 [ 13,148 0 [0 2125 |...... 6.381|dD ....... . 10,625 |....09/08/2022 ...|....12/01/2030 ...
000000-00-0 ..... ROMANTA SOVEREIGN .....oevvvvveniiiiiniiinieciiiiieeees foen e D...... o .. 2.CFE ... . 100.5610 |.................502,807 |................ 500,000 |.......cooeeeeen. 14,640 |ooennrnnnnnnnn o 4,948 |0 [0l 6.000 |...... 8.504 [MN ...... ... 30,000 [....10/17/2022 ...|....05/25/2034 ...
03846J-114-8 ..... ARAB REPUBLIC OF EGYPT SOVEREIGN D...... oo |--4.CFE ..|... ...76.5370 |... . . 5,188,290 [oeiieeeiiinn0 e (39,534) [0 [0 6.588 |...... 5.555 |FA ...... .. 329,400 |....03/11/2021 ...|....02/21/2028 ...
03846J-115-5 ARAB REPUBLIC OF EGYPT SOVEREIGN ... D...... . |..4.CFE ..|... ...60.2210 |... 240,883 |.... . 400,000 |.. 378,091 0 [l 273 0 0 7.903 |...... 8.436 . 31,612 |....08/31/2021 ...|....02/21/2048 ...
03846J-X5-4 . ARAB REPUBLIC OF EGYPT SOVEREIGN . ..4.CFE .. ...69.3640 |. ..554,913 |. . 800,000 527,712 |.. 14.835 .61,000 |....07/21/2022 .. 05/29/2032
059626-AC-5 . BANCO NACIONAL DE PANAMA .. 1 .2.CFE .. ... 74.4490 |. .. 1,488,971 |. .2,000,000 1,907,994 |.. .3.2719 .50,000 |....03/23/2021 .. 08/11/2030
085209-AD-6 ..... GOVT OF BERMUDA SOVEREIGN . |2 1.FFE .. ...97.0640 |. ..5,200,664 |. .5,358,000 .5,304,699 |.. .4.064 199,157 |....02/01/2017 .. 01/25/2027
168863-DQ-8 REPUBLIC OF CHILE SOVEREIGN .......ccvvvvvnnivvviinnnnnnfonn oe ..[2 1FFE .. ...66.8930 |. .. 3,344,635 |. .5,000,000 . 4,920,316 |.. .3.172 155,000 [....03/23/2021 .. 01/22/2061 ...
168863-DV-7 ..... |REPUBLIC OF CHILE SOVEREIGN .....eeeuiveeermnnneeeeennns]oee an eeeen |2 1.FFE .. ...89.0800 |. ..4,008,607 |. .4,500,000 . 4,497,255 |.. ......3.507 157,500 |....01/27/2022 .. 01/31/2034 ...
195325-CU-7 ..... COLOMBIA, REPUBLIC OF SOVEREIGN . D...... 2 oo |- 3.AFE )., L 77.3460 |..oooennnnnnns 1,546,914 |.... 2,377,325 o0 e (11,783 L0 o0 e 5.000 |...... 3.698 D ....... ..100,000 |....02/28/2020 ... |....06/15/2045 ...
195325-DP-7 ... COLOMBIA, REPUBLIC OF SOVRGN D...... 2 oo |- 3.AFE ... ...93.6280 |... 802,311 |0 e (9,659) |0 [0 4.500 |...... 2.976 MS ...... . 33,750 |....08/23/2021 ...|....03/15/2029 ...
195325-EF-8 ..... COLOMBIA, REPUBLIC OF SOVEREIGN . D...... 2 oo |- 3.AFE )., . 109.2640 |... 495,879 0 [ 156 0 0 8.000 |...... 8.125 (A0 ...... . 34,778 |....11/28/2022 ...|....04/20/2033 ...
25714P-EE-4 ..... DOMINICAN REPUBLIC SOVEREIGN ... D...... oo |- 8.CFE ..|... . ...86.3980 |... .. 84,082 |0 o120 |0 [0 5.875 |...... 6.094 [JJ ....... . 29,375 |....08/25/2021 ...|....01/30/2060 ...
25714P-EF-1 ..... DOMINICAN REPUBLIC SOVEREIGN ... D...... ... 3.CFE ..|... .. 766,875 |...91.0770 |... . 750,000 |.. 063,547 vl [ (1,240) |0 [0 4.875 |...... 4.620 [MS ...... . 36,563 |....03/26/2021 ...|....09/23/2032 ...
25714P-EG-9 ..... DOMINICAN REPUBLIC SOVEREIGN ...eveeeeeeeevnnianaeeenns foun oae | [T L B.CFE | 5,021,000 |...86.5220 |.....eennens 4,326,092 |...covnnnnnnns 5,000,000 |.eeveunianns 5,019,041 [0 oo (686) [ 0 0 [ 5.300 |...... 5.266 [JJ ....... 265,000 |....01/14/2021 ...|....01/21/2041 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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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
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Desig- Foreign
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374422-AH-6 ... REPUBLIC OF GHANA SOVEREIGN Dovevee | veeeeennns ...6. FE .. L. 426780 |...ooeviiiiennnnnn 85,356 | 200,000 510 ....03/24/2021 ...|....06/16/2049 ...
37443G-AG-6 ..... REPUBLIC OF GHANA SOVEREIGN D...... |6 FE s ...44.5190 |... . 300,000 |.. 0 . ....08/24/2021 ...|....02/11/2027 ...
418097-AK-7 ..... HASHEMITE KINGDOM OF JOR SOVEREIGN . D...... |- 4AFE L ...97.7220 |... . 300,000 |.. 0. ....03/24/2021 ...|....07/07/2025 ...
455780-CE-4 ..... REPUBLIC OF INDONESIA SOVEREIGN .. D...... . |--2.BFE ..|... ...92.6260 |... .2,000,000 |.. 0 . ....12/04/2017 ...|....01/11/2048 ...
46513J-XN-6 ..... STATE OF ISRAEL SOVEREIGN D...... .- LEFE ... .. 70.7660 |... .4,000,000 |.. 0. ....01/11/2021 ...|....01/15/2050 ...
617726-AG-9 ..... KINGDOM OF MOROCCO SOVEREIGN .....eeeeuneveeemmnnaeeans foun oee D...... .. 3.AFE ..|... . ...90.8130 |... 726,504 |.... . 800,000 |.. ... 686,417 0 . ...06/01/2022 ...|....12/11/2042 ...
617726-AN-4 ... KINGDOM OF MOROCCO SOVEREIGN .........evivvvvvunnnienns foun oe D...... .. 3.AFE ..|... .. 494,275 |. 102.5360 |... 512,682 |.... . 500,000 |.. ....495,038 0. ....03/01/2023 ...|....03/08/2028 ...
636203-AA-9 ..... NATIONAL GAS CO D...... 1 |- 3.BFE ..|... 5,805,670 |...92.2050 |... ..5,532,272 |.... .6,000,000 |.. ....5,876,858 0 . ....09/21/2006 ...|....01/15/2036 ...
682051-AF-4 ..... OMAN GOV INTERNTL BOND SOV .. 3.AFE .. .. 360,750 |. 101.7200 |. ..406,880 |. . 400,000 .361,555 |.. .0 ....11/08/2022 .. 03/08/2047
698299-BH-6 . REPUBLIC OF PANAMA SOVEREIGN .2.CFE .. 5,005,000 |...69.3140 |. .. 3,465,711 |. .5,000,000 .5,004,224 |.. .0 ....04/10/2018 .. 04/16/2050
698299-BR-4 . REPUBLIC OF PANAMA SOVEREIGN .2.CFE .. 5,000,000 |...79.1500 |. .. 3,957,511 |. .5,000,000 |.. .0 ....01/11/2022 .. 01/19/2033 ...
698299-BV-5 ... REPUBLIC OF PANAMA SOVEREIGN .. |- 2.CFE ..|... .. 4,500,000 |...93.4720 |... 4,206,227 |.... . . ....4,500,000 0 . ...08/21/2023 ...|....03/28/2054 ...
698299-BII-3 ..... REPUBLIC OF PANAMA SOVEREIGN .. |- 2.CFE ... .. 743,908 |...99.8520 |... 748,890 |.... ... 750,000 |.. 743,872 0. ....00/27/2023 ...|....01/31/2036 ...
715638-DT-6 ..... REPUBLIC OF PERU SOVEREIGN . |--2.BFE ..|... 9,660,900 |...75.8430 |... .. 7,584,335 |.... 10,000,000 |.. ....9,678,750 0 . ....08/03/2021 ...|....03/10/2051 ...
71567P-AP-5 ..... PERUSAHAAN PENERBIT SBSN SOVEREIGN . . |- 2.BFE ..|... .. 4,000,000 |...90.2630 |... 3,610,523 |.... ....4,000,000 0. . . ....06/16/2020 ...|....06/23/2030 ...
760942-BD-3 ..... REPUBLICA ORIENT URUGUAY SOVEREIGN . . |--2.BFE ..|... .. 6,181,260 |...97.5120 |... ....6,174,242 0 | (3,115) | . ... 58, .. 298, ....08/24/2021 ...|....04/20/2055 ...
T7586R-AJ-9 ..... ROMANIA SOVEREGN . |- 2.CFE ..|... ...72.2180 |... 0. 14| . s .24, ....03/23/2021 ...|....02/14/2051 ...
T7586R-AS-9 ..... ROMANIA SOVEREIGN .. 2.CFE ..|... . 111.9010 |... ....5,324,334 0 . ....09/06/2023 ...|....01/17/2053 ...
80413T-AW-9 ..... SAUDI ARABIA SOVEREIGN .. 1.EFE ..|... ...70.2280 |... 702,280 |.... ....939,014 0. ....03/24/2021 ...|....02/02/2061 ...
836205-BB-9 ..... REPUBLIC OF SOUTH AFRICA SOVEREIGN . .. 3.CFE .. ...79.7540 |. ..398,770 |. .469,314 |.. .0 ...08/2472021 .. 09/30/2049
903724-BY-7 ..... UKRAINE SOVEREIGN .. ...6. FE .. ...23.3010 |. ..279,611 | 215,515 |.. .0 ....03/24/2021 .. 03/15/2035
910860-BB-3 ..... UNITED MEXICAN STATES ... .. 2.BFE .. ...85.8000 |. .. 2,574,009 |. .2,89%,620 |.. .0 ....07/29/2015 .. 03/08/2044
91087B-AN-0 ..... UNITED MEXICAN STATES SOVEREIGN . .2.BFE .. ...67.7480 |. ..508,111 | .524,689 |.. .0 ....06/13/2022 .. 05/24/2061 ...
91087B-AX-8 ..... UNITED MEXICAN STATES SOVEREIGN . . .2.BFE .. . 101.9890 |. .. 7,784,854 |. .7,633,000 .7,632,159 |.. .0 ...04/21/2023 .. 05/04/2053 ...
918220-28-2 ... REPUBLIC OF UZBEKISTAN SOVEREIGN ... D...... weveveeees | 3.CFE L f..s ...99.6280 |... 398,511 |.... ... 400,000 |.. 401,219 0. ....03/23/2021 ...|....02/20/2024 ...
V342A3-BX-1 ..... REPUBLIC OF NIGERIA SOVEREIGN ......ccvvvvuueneeemmnnnns foun oue [ [T .. 4.CFE .. L..91.2570 |..ieiiiiiens 730,056 |.eeeuniieeennnnn 800,000 [-eevevruuaaaaens 680,474 [......cevnnnnnnss 0 ...11/16/2022 ...|....11/28/2027 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 103,262,448 | XXX 89,938,442 105, 191,000 103,369, 108 510 , 1,574,812 4,127,064 XXX XXX
0309999999. Total - All Other Government Bonds 103,262,448 [ XXX 89,938,442 105, 191,000 103,369, 108 510 , 1,574,812 4,127,064 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 XXX XXX
249174-JZ-7 . DENVER CO CITY & CO SD-QSCV . . 101.2500 |. ..5,062,500 |. .5,000,000 .5,000,000 |.. .0 ....10/02/2009 .. 12/01/2024
63607V-AC-0 ..... NFAGEN GENERAL ......eeeneveeenne ... 72.7450 |. ..2,102,337 |. .2,890,000 .2,890,000 |.. .0 ....12/04/2020 .. 01/01/2036
68587F-BL-7 ..... OREGON EDU DISTS FULL FAITH & GENERAL OBLIGATION . ...77.8360 |. ..3,113,426 |. .4,000,000 |.. .0 ....07/23/2021 .. 06/30/2040 ...
915137-5R-0 ..... UNTVERSITY OF TEXAS ..eevviiiieiinniieeeeenniinaeeeennns . 100.0830 [....ccvvnnnnns 2,001,661 |.... . . .... 1,899,651 0 . ...11/09/2010 ...|....08/15/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 12,279,924 13,890,000 13,789,651 0 XXX XXX
3128\T-PK-8 ..... FGCI FG HO1326 ... N A . 103.0860 |... ...99,573 |.. 0 . ...08/05/2005 ...|....08/01/2035 ...
3128PP-MF-7 ..... FGLMC J10358 ... |4 A ...99.3430 |. .1,518 .0 ...08/06/2009 .. 07/01/2024 ...
3128PQ-QX-2 . FGLMC J11370 |4 A ...98.9430 |. 19,825 .0 ...12/10/2009 .. 12/01/2024 ...
3128PR-LS-6 ..... FG FG J12137 ... I L A ...98.9770 |... 0. ....04/29/2010 ...}|....05/01/2025 ...
3128PR-V8-9 ..... FG FG J12439 ... N A ...98.9700 |... 0 . . ....10/31/2011 ...|....06/01/2025 ...
3128PR-YD-5 ... FG FG J12508 ... I L A ...98.9410 |... 0. .. 934 |....10/31/2011 ...|[....07/01/2025 ...
3132J2-2X-0 ..... FG FG K90790 N A . ...94.9920 |... . .. 0 . . 16,318 |....08/15/2013 ...|....07/01/2033 ...
31339D-A6-5 ..... FHR FHR 2417 ZX .. B L A .. 252,160 |. 107.8260 |... ..230,583 |.. . 0 ... . . 19,600 |....02/12/2002 ...|....01/15/2032 ...
3136A3-EE-7 ..... FNR 2011-143 PZ ....ceieeniiiieiiiiiie e e e e eeeenes .. CF.. 4 A s 3,973,152 |...97.9520 |.......cco..nn 3,560,383 |....coeunnnnns 3,634,829 |.....ooeennn 3,785,021 [.oeveniiiiees 0 , , 163,567 [....06/26/2012 ...|....01/25/2042 ...
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3136A5-32-7 ..... FNR 2012-51 TP CF A 4,849,705 [...98.0590 |..........n... 4,447,064 |.......oeen... 4,535,084 |.....cceeennn 4,572,751 |ouveeeiiinnnnd (O PO 01515 1 U | N AU | B KN 3.500 |...... 2.860 ...05/31/2012 ...|....03/25/2041 ...
3136A9-P8-5 ..... FNR 2012-120 AH CF A ...97.0780 |... .. 137,436 |.. O e 132 |0 [0 e 2.500 |...... 2.779 ....10/22/2013 ...|....02/25/2032 ...
3136AH-VS-6 ..... FNR 2013-136 CZ CF A ...93.6360 |... .5,289,067 |.. ....4,831,817 O o 1,410 |0 [0 e 3.500 |...... 5.174 ...12/06/2013 ...|....01/25/2044 ...
31371M-JC-2 ..... FNVA FN 255959 ... A . 104.6720 |... en 2,905 .. ...2,948 O e (D o0 o0 e 6.000 |...... 5.510 ....09/13/2005 ...|....10/01/2035 ...
31374A-HS-2 ... FNVA FN 308141 ... A ...99.7700 |... .. 1,541 JLU N R - MO | I RPN | ) R 8.000 |...... 0.545 ....04/05/1995 ...|....04/01/2025 ...
3137A3-A4-1 ..... FHR FHR 3754 KC A ...98.3750 |... 840,260 JLO I U ( N 745 ARt | B IR | ) SO 3.500 |...... 3.182 ...03/26/2012 ...|....11/15/2025 ...
3137AV-NC-7 ..... FHR FHR 4116 0Z A ...89.1520 |... .. .... 1,948,039 LU R 7281515 N N | I RPN | ) AN 2.500 |...... 5.7 ....04/01/2023 ...|....10/15/2041 ...
3137F3-KA-1 ..... FHR FHR 4768 ZQ .. A ...95.3010 |... .3,026,340 |.. ... 3,063,051 O [ 18,758 il o0 e 4.000 |...... 3.813 ....02/20/2018 ...|....10/15/2047 ...
3138EM-LE-9 ..... FNVA FN AL4824 A ...96.7650 |. ..3,211,718 |. . 3,319,102 .3,447,071 |.. .0 .4.000 |......3.349 ....04/11/2014 .. 09/01/2043
3138W9-JV-3 ..... [FN FN AS0275 A ...94.7870 |. ..468,173 |. ..493,921 .493,210 |.. .0 .3.000 |...... 3.003 ....10/04/2013 .. 08/01/2033
3138WG-LS-1 ..... [FN FN AS6636 ... A ...90.4440 |. ..2,667,181 |. . 2,948,993 .3,038,888 |.. .0 ......3.000 |......2.542 ....02/10/2016 .. 10/01/2045 ...
31392A-Cli-6 ..... FNVMA - CMO 2001-62 ZC A . . 108.2470 |... 203,826 JLO I U (153 DN ARt | B ISP | ) AU 8.500 |...... 6.981 ...10/11/2001 ...|....11/25/2031 ...
31392A-KC-1 ... FNMA - CMO 2001-50 Z .... A .. 162,848 |. 108.2300 |... ... 154,305 LU R -1 £ ) N N I RN | ) A 8.500 |...... 7.022 ...10724/2001 ...|....11/25/2031 ...
31392B-RX-6 ..... FNMA - CMO 2002-6 ZC .... A ... 88,954 |. 107.1510 |... JO N O (<11 )N ARt | B ISP | ) AU 8.500 |...... 6.558 ....05/03/2002 ...|....02/25/2032 ...
31392F-3V-7 ... FNVA 2002-77 Z ... A .. 163,766 |. 101.9900 |... O e 408 |0 0 5.500 |...... 7.091 ....06/18/2004 ...|....12/25/2032 ...
31392J-TL-3 ..... FNR 2003-20 MZ ... A . 102.5200 |... 0 [ 1138 |0 o0 e 5.750 |...... 6.350 ....02/05/2003 ...|....03/25/2033 ...
31392V-Na-1 ... FGLMC FHR 2496 ZH A . 101.89%0 |... ....367,195 O s 1,028 il o0 e 5.500 |...... 7.165 ....05/11/2004 ...|....09/15/2032 ...
31393G-3L-6 ..... FREDDIE MAC - CMO FHR 2531 Z .. A . 102.0760 |... 521,930 |.... . . ...495,318 O e 846 |0 0 e 5.500 |...... 6.663 ...07/14/2004 ...|....12/15/2032 ...
31393U-AK-9 ..... FNW 2003-W17 1A7 ... A . 100.1660 |... 762,749 |.... ... 761,487 |.. 801,823 0 10,979 |0 [0 e 5.750 |...... 4.756 ....12/04/2009 ...|....08/25/2033 ...
31394R-VIi-6 ..... [FHLMC FHR 2758 ZG A . 102.4230 |. 1,509,744 |. . 1,474,034 .1,455,093 |.. .0 .5.500 |......5.930 ....03/19/2004 .. 03/15/2034
313950-VF-1 ..... FHR FHR 3012 GZ A . 106.5070 |. .. 1,360,411 |. 1,277,299 . 1,454,709 |.. .0 .6.000 |......4.376 ...12/01/2023 .. 08/15/2035 ...
31398F-XA-4 ..... FNR 2009-95 BY A ...99.2060 |. n 2,210 ). .2,228 .2,219 .. .0 .4.000 |......4.725 ....01/28/2010 .. 11/25/2024 ...
31398L-KQ-0 ..... FHR FHR 3612 JB A ...99.3830 |. 32,809 .. 32,753 |.. .0 .4.500 |......4.523 ....01/15/2010 .. 12/15/2024 ...
31398L-19-5 ..... FHR FHR 3627 QH A ...99.0130 |. 45,835 ..45,937 |.. .0 ......4.000 |......3.234 ...08/26/2010 .. 01/15/2025 ...
31398M-BZ-8 ..... FNVA 2010-9 B .... A ...99.2370 |... ....5,980 |.. U R (N R | N RN | B SO 4.000 |...... 4.670 ....01/28/2010 ...|....02/25/2025 ...
31398V-4P-8 ..... FHR FHR 3643 DB A ...99.3000 |... ...25,155 |.. O e 18 |0 0 e 4.500 |...... 4.741 ...04/09/2010 ...|....08/15/2025 ...
31398I-MG-6 ..... FHR FHR 3637 AY A ...98.9700 |... O o7 o0 [0 e 4.000 |...... 4.839 ...03/26/2010 ...|....02/15/2025 ...
31402L-K9-2 ..... FNVA FN 732120 ... A . ...99.1720 |... 0 e 55 0 o0 e 4.500 |...... 5.464 ....03/18/2005 ...|....08/01/2033 ...
31405M-VT-1 ... FNVA FN 793626 ... A .. 137,260 |. 102.4770 |... .... 136,967 O e (88) |0 e l0 e 5.500 |...... 5.079 ....08/09/2004 ...|....09/01/2034 ...
314125-D3-6 FN FN 933122 A . 103.2950 |... .. 150,101 0 e (85) |0 o0 e 5.500 |...... 4.656 ....01/09/2009 ...|....01/01/2038 ...
31416X-LG-3 ..... [FNCN FN AB2126 A ...97.6760 |. .209,458 |.. .0 .3.000 |......3.425 ....01/07/2011 .. 01/01/2026 ...
31417H-C5-1 . FN FN AB9991 ... A ...94.7860 |. .1,508,847 |.. .0 .3.000 |......3.000 ...10/04/2013 .. 07/01/2033
31417V-RS-4 . FNVA FN AC8596 A ...98.7770 |. ...5,804 |.. .0 .4.000 |......3.654 ....01/04/2010 .. 01/01/2025
31417V-RS-4 ..... [FNMA FN AC8596 A ...98.7770 |. .. 14,509 |.. .0 .4.000 |......3.654 ....01/04/2010 .. 01/01/2025
314188-C4-6 ..... [FN FN MA1890 ... A ...97.8640 |. .2,085,522 .2,233,280 |.. .0 ......4.000 |......2.153 ...02/05/2016 .. 05/01/2034 ...
31419K-U4-5 ... FNVA FN AES702 ... - AL ...98.1120 |... ...57,878 |.. O e (124) |0 o0 3.500 |...... 2.990 ...12/02/2010 ...|....11/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ge-

Backed Securities XXX 36,789,513 38,034,041 37,976,640 XXX XXX XXX 127,286 1,524,891 XXX XXX
3137BM-7D-2 ..... FHUS FHUS K051 X1 .. ....0.7350 |... ..728,712 ... 0. ....822,715 0 [ (562,111) |0 o0 e 0.494 |...... 7.782 | MON ..... .... 40,836 |... ..550,182 [....12/11/2015 ...|....09/25/2025 ...
3137BN-GU-2 ..... FHUS K054 X1 ....2.0290 |... 699,085 |.... 0. ....682,545 0 |..eennn(360,486) |oenneeeeennn0 [0 e 1.148 |...... 7.470 | MON ..... L 32,971 ... ..416,900 |....05/19/2022 ...|....01/25/2026 ...
3137BP-CR-8 ..... FHUS KWO1 X1 L 14870 [ 3,099,344 |.... 0. .... 3,088,698 JLON R I (8.2 I N | I RN | ) AN 0.972 |...... 7.900 |MON ..... ... 168,916 |... 2,153,852 |....08/23/2022 ...|....01/25/2026 ...
3137BR-QL-2 ..... FHUS FHUS K057 X1 .. ... 2.4060 |....connnnnnns 1,415,639 |.... 0. ....1,313,855 0 [ (621,140) |eeeeeeeeenl0 o0 e 1.162 |...... 2.924 |MON ... .... 56,955 ... .. 718,234 |....09/16/2016 ...|....07/25/2026 ...
3137BV-ZA-7 ..... FHUS FHUS K063 X1 .. L. 0.7390 |t 1,612,758 |.... 0. ....1,980,199 JLO R (X130 101N N | N RPN | ) AN 0.276 |..... 10.103 | MON ..... ... 50,127 |... .. 729,929 |....08/08/2017 ...|....01/25/2027 ...
3137FT-28-9 ..... FHUS K110 X1 e |4 . L...8.1280 |.oeeiiininnnns 3,217,211 |.... 0. .... 3,340,134 0 [ (512,226) |oveeeeeeeen0 o0 e 1.6% |...... 4.776 | MON ..... ... 55,935 [... ..690,748 |....08/16/2022 ... |....04/25/2030 ...
3137FI-J3-5 ... FHVUR 2020-P003 X ......ccceuiviiiiinnnnniiniinnnnnnirnrnnnnsfone von | nnnns 4 | TA 4,708,294 [...13.8620 [.............. 3,068,149 |...oiiiiiiiiiiiiinnn [ 3,710,302 [..ooivvnnnnnnns 0 [ (304,012) |ovveveneeeennn0 foiiiiiinnnnl0 s 2.814 |...... 5.150 [MON ..... [ieeeeeennnnns 51,904 |..oveennnnnns 673,570 |....09/15/2020 ... |....09/25/2046 ...
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3137H2-\R-1 ... FHLMC Mul ti fami | K745ured P 2021-P011 X1 ....oooufoee voufvnnnnns 4. LA e 1,598,703 ]...11.2290 |......cuunnnns 1,133,060 [o..iiiiiininiiiiinnnn [ 1,459,182 [....ooovvvnnnnnn 0 . (65,263) |..evvnnnirnnnnd [ 0 )...... 1.784 |...... 4218 [MON ..o [ooiviennnnnnnns 15,000 f..oiiiiinnnnns 180,234 [....09/17/2021 ...)....09/25/2045 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 32,909,679 | XXX 14,974,018 0 16,397,630 0 (4,923,868) 0 0 XXX XXX XXX 472,644 6,113,649 XXX XXX
041083-VB-9 ..... ARKANSAS ST DEV FIN AUTH SF MT ..oeoveiiiiiiiiies .. CF.. 4 [ 1B FE L ... 57,022 |...94.3900 |... . . O 0 0 00022230100 |- 3.100 ....06/12/2013 ...|....07/01/2043 ...
13079P-XC-2 ..... CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG ....[... ... 4 [ 2AFE L . 100.0000 |... .3,600,000 |.. ....3,600,000 O 0 0 [0 0000050650 |l 5.714 ....08/29/2022 ...|....03/01/2057 ...
167725-AF-7 ..... CHICAGO IL TRANSIT AUTH SALES .... N .. 1.CFE ..|... . 113.4360 |... ....2,187,882 0 [ (10,619) e o0 62899 | 5.445 ....06/27/2012 ...|....12/01/2040 ...
19625A-AG-7 ..... COLONY TX LOCAL DEV CORP SALES ... I L .. 1.B FE ..|... ...96.6930 |... O 360 [0 [0l 40881 | 5.002 ....03/27/2014 ...|....10/01/2047 ...
196479-XM-6 ..... COLORADO HSG FIN AUTH ..eeeeeeieeieee e .. 2 ... .. 1.AFE ..|... ...96.5030 |... O 0 0 [0 030193 3.193 ....01/16/2015 ...|....11/01/2027 ...
45129Y-V2-9 ..... IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY HSG . [... ... 2. .. 1.B FE ..|... ...98.7580 |... O 0 0 [0 000050364 |l 5.364 ....12/16/2022 ...|....01/01/2043 ...
45129Y-V3-7 ..... IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY HSG . [... ... e 20 .. 1.BFE ..|... ...98.6000 |... ....2,610,000 O 0 0 [0 el 50454 | 5.454 ...12/16/2022 ...|....01/01/2048 ...
ATTTOV-AY-6 ..... JOBSOHIO BEVERAGE SYS .....ovvvvvviniiiiiiiiiiecininnns I L .. 1.DFE ..|... ...98.2150 |... 982,148 |.... 976,004 O e 4,188 [0 [0 000003.985 |l 4.521 ....07/30/2013 ...|....01/01/2029 ...
56052F-BD-6 ..... MAINE ST HSG AUTH MTGE .... 2 ... .. 1.BFE ..|... ...85.3390 |...cconnunnnns 2,658,306 |.... ....3,115,000 O 0 0 0002030950 |- 3.950 ....02/04/2015 ...|....11/15/2040 ...
592643-AA-8 ..... MET WASHINGTON DC ARPTS 4 L2.AFE. . 126.9740 |. .. 2,539,489 |. .2,608,023 |.. .0 .5.172 ....07/23/2014 .. 10/01/2046
626207-YM-0 ..... MEAG TXB PLT ... 4 . 1.FFE. . 116.5100 |. . 1,732,754 |. .6,637,000 |.. .0 .6.654 ....03/05/2010 .. 04/01/2057
62630W-EL-7 ..... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME . 2 .1EFE .. . 100.0000 |. ... 800,000 |.. .0 ......5.689 ....04/05/2023 .. 09/01/2030 ...
626300-FV-4 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL N .. 1.EFE ..|... . 100.0000 |... .1,000,000 |.. ....1,000,000 JUJ ORI | I FOPPRRRY | R FEUUPRPRRRRPIN | N AU Y 0 I AU 5.692 ...04/21/2021 ...|....05/15/2056 ...
626300-JY-4 ..... TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION .... I L .. 1.EFE ..|... . 100.0000 |... . 400,000 |.. ... 400,000 O 0 0 000000050630 | 5.630 ....09/30/2021 ...}|....09/01/2031 ...
62630-NR-4 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL N .. 1.EFE ..|... . 100.0000 |... . 600,000 |.. ... 600,000 JLUJ AU | I FOPPRRRRY | R FEUUPPRPRRIN | ) SO Y < 0 I AU 5.615 ....07/05/2023 ...|....06/30/2028 ...
64966T-FD-1 ..... NYHDC 2014-8SPR A I L .. 1.AFE ..|... ...98.6120 |... ....2,011,257 O e (9,082) vl o0 0000032709 | 2.904 ....06/15/2018 ...|....02/15/2048 ...
7335811-RQ-9 ... PORT AUTH N Y & N J TRANSPORTATION . 2 ... .. 1.DFE ..|... ...99.5030 |... ....8,000,000 0 . PR | I (SRR | R RO T ) (1 NN 5.310 ....01/23/2014 ...|....08/01/2046 ...
88034Y-UNI-8 ..... TENDER OPTION BOND TRUST RECEI GENERAL .... I L .. 1.EFE ..|... . 100.0000 |... ... 650,000 0. vl o0 0000050480 ). 5.480 ....04/18/2023 ...|....07/01/2041 ...
928120-3Z-8 ..... VIRGINIA ST HSG AUTH N .. 1.BFE ..|... ...94.0680 |... ....895,000 0 . o0 o0 0 4172 ) 4.172 ...09/25/2012 ...|....10/01/2032 ...
928120-32-8 ..... VIRGINIA ST HSG AUTH . I L .. 1.B FE ..|... ...94.0680 |... ....2,000,000 0. vl o0 [0 4172 4.172 ....00/25/2012 ...|....10/01/2032 ...
92812U-03-5 ..... [VASHSG 2013-D A ........ 4 1AFE .. ...97.3980 |. 411,707 |.. .0 0 | ......4.339 ...12/04/2013 .. 12/25/2043 ...
92813T-EE-6 ..... VIRGINIA ST HSG DEV AUTH HOME REV ........cocovvinnnnns .. CF.. 4. .. 1.BFE ..|.. .. 233,829 |...91.3940 |... ..233,829 |.. ....233,829 0. 0 0 0000003250 ). 3.261 ...03/11/2013 ...|....08/25/2042 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 43,494,799 | XXX 43,490,644 42,476,800 43,365,965 0 (28,945) 0 0 XXX XXX XXX 606,084 2,087,109 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 128,018,068 | XXX 107,534,099 94,400,841 111,519,886 0 (4,979,633) 0 0 XXX XXX XXX 1,271,296 10,029,776 XXX XXX
001192-AH-6 ..... SOUTHERN CO GAS CAPITAL |- 2.AFE L . 101.7330 |.ooeevennnnnns 5,086,630 |.... ....4,995,616 O e 127 fennl0 [0 000005.875 | 5.882 ....03/17/2011 ...|....03/15/2041 ...
00139P-AA-6 ..... AIG SUNAMERICA GLOBAL .. 1.EFE .. . 109.8070 |. .. 4,392,266 |. . 4,136,497 |.. .0 .6.357 ....10/29/2002 .. 03/15/2032
00155B-AA-6 ..... AKM ISSUING TRUST .. 1.BFE .. . 100.0000 |. ..1,300,000 |. .1,300,000 |.. .0 .5.653 ....08/23/2023 .. 08/01/2073
00164V-AF-0 ..... AMC NETWORKS INC . . .4BFE .. ...76.790 |. ..7,681,161 |. 9,995,701 |.. .0 .4.257 ....06/03/2021 .. 02/15/2029
00184A-AG-0 ..... TIME WARNER INC ..ovvvvveiniiiiiiiiin e eecinii e eeceeniaas foan e L3.AFE .. . 104.4750 |. ..5,829,679 |. .5,946,149 |.. .0 .6.658 ... 11/22/2005 .. 05/01/2032 ...
00206R-GQ-9 ..... ATET INC e e e [ e .2.BFE .. ...97.8880 |. ..2,066,410 |. .2,111,000 .2,116,503 |.. .0 eeen 4.250 ...11/2172018 .. 02/15/2030 ...
002824-BH-2 ..... ABBOTT LABS .... |- 1.DFE ... . 102.5350 |.......ounnnns 5,126,742 |.... .5,000,000 |.. .... 4,965,743 LU Y £ (- O N RPN | R 4[4 I AN 4.950 ....11/17/2016 ...|....11/30/2046 ...
00287Y-AS-8 ..... ABBVIE INC ... |- 1.GFE L. ...95.4470 |....coonnnnnns 1,908,930 |.... .2,000,000 |.. .... 1,999,091 O i 21 0 [0 00040700 |- 4.703 ....05/05/2015 ...|....05/14/2045 ...
00287Y-AW-9 ..... ABBVIE INC ... .. 1.G FE ..|... ...91.9550 |.......eennnns 5,517,279 |.... .6,000,000 |.. .... 5,965,241 O 881 0 [0l 40450 .l 4.491 ...05/09/2016 ...|....05/14/2046 ...

AG CAPITAL FUNDING PARTNERS AG ABC Structured Note
00840C-AA-5 ..... Y IR Y T ..2.CPL .. .100.0000 |........en... 16,072,067 |....cevvnnnns 16,072,067 |..eevnnennens 16,072,067 |eevvenneennnnd (0 [V 0 foorriiiiiinns 0 |ueen 4.250 |...... 4.272 |MJSD ... 535,864 |....12/156/2023 ...|[....12/15/2031 ...
AG CAPITAL FUNDING PARTNERS AG ABC Structured Note
00840C-AB-3 ..... B o [ e ..3.BPL .. . 100.0000 |.......eennnns 3,477,878 |oeeeeeennnnn 3,477,878 |..ccevvnnnnnns 3,477,878 |.ooevvvnnnns (O S | N PN | I AR | B KON 5.250 |...... 5.284 | MJSD ... 143,671 |....12/15/2023 ...|....12/15/2031 ...
010392-EZ-7 ..... ALABAMA POWER CO ... |- 1.GFE L. . 107.4590 |....coounnnnns 2,793,947 |.... .2,600,000 |.. ....2,787,369 0 [ (8,460) |oveeeeeeeeen0 [0 e 6.125 |...... 5.397 [MN ...... .. 159,250 |....02/28/2011 ...|....05/15/2038 ...
010392-FB-9 ..... ALABAMA POWER CO ... | TG FE L . 107.2940 |... .1,100,000 |.. ... 1,248,763 LU PR (18- ) N N I RN | ) RN 6.000 |...... 4739 [MS ...... ...66,000 [....05/25/2022 ... |....03/01/2039 ...
010392-FS-2 ..... ALABAMA POWER CO vee |- 1.GFE ... .. 87.1060 |... .2,000,000 |.. ... 2,434,120 0 [ (12,140) |0 o0 e 4.300 |...... 3.035 (W ....... . 86,000 |....02/26/2020 ...|....07/15/2048 ...
013092-AE-1 ..... ALBERTSONS COS/SAFEWAY .. ..LS.. .|..3.CFE ..|... ...95.7860 |... ..225,000 |.. 225,000 O 0 0 o0 4.875 |...... 4.875 [FA ...... . 10,969 |....01/22/2020 ... |[....02/15/2030 ...
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015271-AJ-8 ..... ALEXANDRIA REAL ESTATE ....ovviviiiiiniieiiniineeeeenns oo ven | s T L 2AFE L 1,375,880 [...96.7090 [......ccevnnn 1,329,742 |oovveennns 1,375,000 |.oovvvvnnnnnns 1,375,201 [oooiiiiiinnnnnnnd (O R (73 1 AN | N AU | B KN 3.950 |...... 3.942 ....06/01/2016 ...|....01/15/2027 ...
01959L-AA-0 ..... ALLINA HEALTH SYSTEM .... oo |- 1.DFE ..)... 4,000,000 |...93.3290 |.eeevunnnnnnnn 3,733,164 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 e 4.805 |...... 4.805 ....09/09/2015 ...|....11/15/2045 ...
020002-AS-0 ..... ALLSTATE CORPORATION ... veo |- 2.AFE L)L ...7,456,420 |. 103.8850 |.............. 8,310,777 |.... ....1,673,013 O e 19,491 |0 [0 5.550 |...... 6.052 ....10/17/2006 ...|....05/09/2035 ...
021752-AA-8 ..... ALTOONA-BLAIR COUNTY DEV .. oo |- 1.FFE ). .. 3,000,000 |. 100.0000 |.............. 3,000,000 |.... ....3,000,000 JLO N N | [ ARt | B ISP | B AU 5.380 |...... 0.570 ....04/20/2022 ...|....04/01/2035 ...
022095-AV-5 ..... ALTRIA GROUP INC voo |- 2.BFE ... ...75.2080 |... .... 1,903,662 O 2,494 |0 [0 3.875 |...... 4.206 ....06/02/2017 ...|....09/16/2046 ...
023135-AP-1 ..... AMAZON.COM INC vee |- 1LEFE ). . . 103.4930 |... ....4,981,317 O e 1,259 |0 o0 e 4.800 |...... 4.844 ...06/30/2015 ...|....12/05/2034 ...
02343U-AG-0 ..... AMCOR FINANCE USA INC ... voo |- 2.BFE ... .. 1,006,603 |...96.6600 |... 966,602 |.... .... 1,002,521 LU R (R (511N AU | I RN | ) AN 3.625 |...... 3.502 ....04/23/2020 ...|....04/28/2026 ...
02343U-AH-8 ... AMCOR FINANCE USA INC ... |--2.BFE ... .. 5,001,208 |...97.5920 |.ceeunnnnnenn 4,879,606 |.... ....5,000,550 0 [ (160) |0 o0 e 4.500 |...... 4.49% ....04/23/2020 ...|....05/15/2028 ...
026351-AZ-9 ..... AMERICAN GENERAL CORP ..2.BFE .. 4,097,380 |. 105.8810 |. .. 4,235,231 |. . 4,032,853 |.. .0 .6.625 |......6.432 ....06/20/2002 .. 02/15/2029
03040W-AD-7 ..... AMERICAN WATER CAPITAL . L2.AFE .. . 11,914,479 |. 116.0590 |. . 13,927,020 |. 11,939,956 |.. .0 .6.593 |......6.648 ....06/18/2008 .. 10/15/2037
03040W-AM-7 ..... AMERICAN WATER CAPITAL . L2.AFE .. ...88.4050 |. .. 5,304,299 |. .5,933,777 |.. .0 ......4.379 ....08/10/2015 .. 09/01/2045 ...
03076K-AB-4 ..... AMERIS BANCORP oo |--2.BFE ... L. 88.1710 |oeeeeennennnns 1,763,421 |.... ....2,000,000 O 0 0 [l 0 el 40250 |- 4.250 ...12/04/2019 ...|....12/15/2029 ...
030955-AN-8 ... AMERITECH CAPITAL FUNDING . e [ 2AFE L .. 6,085,740 |. 103.9280 |.............. 6,235,685 |.... ....6,024,142 LU SRR (T K YN N | N RPN | ) AN 6.550 |...... 6.434 ....06/25/2004 ...|....01/15/2028 ...
03115A-AC-7 ..... AMFAM HOLDINGS INC A1 [ 2.CFE Ll .. 5,000,360 |...60.9770 |......ennneenn 3,048,834 |.... ....5,000,254 O e (D) o0 o0 e 3.833 |...... 3.833 ....08/08/2021 ...|....03/11/2051 ...
032177-AJ-6 ..... AMSTED INDUSTRIES N |- 3.CFE ..|... .. 1,894,000 |...91.5310 |..ceuvnnnnnnns 1,733,599 |.... .... 1,894,000 LU RN | N | RN | B SN 4.625 |...... 4.625 ....12/09/2019 ...|....05/15/2030 ...
03522A-AJ-9 ... ANHEUSER-BUSCH CO/INBEV ... N A |- 1.GFE L. .. 6,609,003 |...98.6610 |.............. 6,906,296 |.... .... 6,644,405 0 feeennn8,335 |0 o0 e 4.900 |...... 5.292 ....05/15/2019 ...|....02/01/2046 ...
03523T-BJ-6 ..... ANHEUSER-BUSCH ... N | 1.GFE L. .. 991,823 |. 129.6320 |.............. 1,296,315 |.... O e 193 |0 [0 8.000 |...... 8.072 ....08/15/2011 ...|....11/15/2039 ...
03523T-BT-4 ..... ANHEUSER-BUSCH ... N A |- 1.GFE L. 5,902,611 [...92.3190 |[....ccovunnnns 5,635,180 |.... ....5,924,015 0 e 3,809 |0 o0 e 4.439 |...... 4.640 ...08/21/2017 ...|....10/06/2048 ...
035240-AG-5 ..... ANHEUSER-BUSCH INBEV FIN .. N .. 1.G FE ..|... .. 1,061,118 |. 100.2130 |....euvnnnnens 1,002,129 |.... ....1,050,219 O [ (1,768) |0 o0 e 4.950 |...... 4.539 ....12/16/2016 ...|....01/15/2042 ...
037735-BZ-9 ..... [APPALACHIAN PIR ..... 1 L2.AFE .. . 103.3450 |. .. 4,635,020 |. 4,477,848 |.. .0 .5.950 |......5.971 ....08/29/2005 .. 05/15/2033
037735-CE-5 . APPALACHIAN PIR .. 1 L2.AFE .. ...99.0950 |. ..2,972,843 |. 2,941,038 |.. .0 .5.800 |......6.035 ... 12/08/2005 .. 10/01/2035
037735-CN-7 ..... APPALACHIAN PIIR 1 L2.AFE .. . 115.6690 |. .. 1,156,690 |. 985,177 |.. .0 .7.000 |......7.166 ....03/26/2008 .. 04/01/2038
037833-AT-7 ..... APPLE INC .... mi .1.BFE .. ...97.2490 |. 1,264,240 |. . 1,304,607 |.. .0 4,450 |......4.423 ....01/21/2016 .. 05/06/2044 ...
037833-BH-2 ..... APPLE INC . N .1.BFE .. ...95.0770 |. .. 2,852,296 |. .3,000,000 .2,990,768 |.. .0 ... 4375 |......4.397 ...05/06/2015 .. 05/13/2045 ...
037833-BX-7 ..... APPLE INC .... N |- 1B FE ... ...98.6550 |.............. 3,946,213 |.... .4,000,000 |.. .... 3,980,060 O 499 |0 [0 4.650 |...... 4.686 ....02/16/2016 ...|....02/23/2046 ...
04351L-AB-6 ..... N A |- 1.BFE ... ...86.1460 |....covnnnnnns 4,307,285 |.... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.945 |...... 3.945 ....04/25/2016 ...|....11/15/2046 ...
04364V-AG-8 ..... ASCENT RESOURCES/ARU FIN .. N |- 4AFE L . 100.5790 |.....covnnnnns 1,987,434 |.... .1,976,000 |.. .... 1,969,490 O 1,928 |0 [0 7.000 |...... 7.125 ....09/26/2018 ...|....11/01/2026 ...
045054-AF-0 ..... ASHTEAD CAPITAL INC N A |- 2.CFE ..|... ...96.0790 |..ceovnnnnnnns 2,161,787 |.... .2,250,000 |.. ....2,161,3% O [ 20,472 0 o0 e 4.375 |...... 5.589 ....12/17/2018 ...|....08/15/2027 ...
04650N-AB-0 ..... AT&T INC N |- 2.BFE ... ...98.7610 |...covvnnnnnns 5,925,674 |.... .6,000,000 |.. ....5,862,703 O e 4,884 |0 [0 5.350 |...... 5.562 ....09/27/2013 ...|....09/01/2040 ...
048303-CC-3 ... ATLANTIC CITY ELECTRIC . ..LS.. N A .. 1.F FE ..|... . 104.0210 |...ccvvnnnnnns 5,201,068 |.... ....5,000,000 |.. .... 4,839,709 0 e 10,699 |0 o0 e 5.800 |...... 6.223 ...10/11/2007 ...|....05/15/2034 ...
049560-AU-5 ..... ATMOS ENERGY ......... 1 .1.GFE .. ...68.1480 |. .. 7,496,262 |. 11,000,000 10,932,258 |.. .0 .2.850 |......2.882 ....09/21/2021 .. 02/15/2052 ...
05279%-AJ-8 ..... AUTOLIV ASP INC PP . 1 .2.BFE .. ...97.2380 |. .. 1,944,765 |. .2,000,000 .2,000,000 |.. .0 4,440 |......4.440 ....04/16/2014 .. 04/23/2029
05348E-AY-5 ..... AVALONBAY COMMUNITIES 1 .1.GFE .. ...95.2280 |. ..2,856,828 |. .3,000,000 .2,997,054 |.. .0 .2.900 |......2.936 ....09/26/2016 .. 10/15/2026
053773-BC-0 ..... AVIS BUDGET CAR RENTAL . 1 .3.CFE .. ...97.0090 |. .. 1,940,184 |. .2,000,000 |.. .0 .5.750 |......5.750 ....06/19/2019 .. 07/15/2027
05379B-AK-3 ..... AVISTA CORP . 1 .1.GFE .. . 107.4160 |. ..1,074,163 |. 1,013,949 |.. .0 ......6.250 |......6.083 ....12/20/2005 .. 12/01/2035 ...
053807-AU-7 ..... AVNET INC .... N A |- 2.CFE ..|... ...84.6040 |........e..... 2,566,045 |.... ....2,467,201 O feeenn 27,820 |0 o0 e 3.000 |...... 6.189 ...07/12/2023 ...|....05/15/2031 ...
05526D-BF-1 ..... BAT CAPITAL CORP . N .. 2.BFE ..|... L. 76.9110 |, 3,845,559 |.... +..5,000,000 |...ooeeviinnnnnn oeviiiiiiin0 o0 0 4.540 |...... 4.540 ....11/23/2018 ...|....08/15/2047 ...
057224-AK-3 ..... BAKER HUGHES INC . N A .. 1.G FE ..|... . 106.9680 |... ....10,857,206 |.... ...10,814,051 0 [ (114,358) |0 [0 6.875 |...... 5.358 ....02/18/2014 ...|....01/15/2029 ...
059165-DX-5 ..... BALTIMORE GAS & EL CO ... N .. 1.G FE ..|... . 101.4190 |..ooovvnnnnnns 9,127,734 |.... .... 8,413,475 O [ 44,646 |0 0 5.200 |...... 6.117 . ....09/29/2006 ...|....06/15/2033 ...
059165-EC-0 ..... BALTIMORE GAS & EL CO ... N A |- 1.GFE L. L 109.7110 |ooeeeennnnnnns 3,291,339 |.... ....2,997,036 O e 129 |0 0 e 6.350 |...... 6.360 |AO ...... .. 190,500 |....08/08/2007 ...|....10/01/2036 ...
060505-FP-4 ..... BANK OF AMERICA CORP .... 2 .. |- 2.BFE ... ...98.8010 |....covnnnnnns 9,880,123 |.... .. 10,000,000 L RN | N | RPN | ) AN 5125 |...... 5125 (D ....... ..512,500 |....06/17/2019 ...|....12/29/2049 ...
06051G-FL-8 ..... BANK OF AMERICA CORP .... - 2.AFE L. ...98.2030 |...ccvnnnnnnns 4,910,134 |.... .... 4,981,557 O e 5,954 |0 0 e 4.250 |...... 4.389 [AO ...... ..212,500 |....05/24/2018 ...|....10/22/2026 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... L..97.6740 |...oovvnnnnnns 1,953,479 |.... ....1,977,8% LU SRR 00 O | I RPN | ) RN 3.366 |...... 3.929 ... 67,320 [....05/02/2018 ...|....01/23/2026 ...
06051G-HS-1 ..... BANK OF AMERICA CORP . . 1.GFE .. ...87.7570 |. ..3,510,289 |. .4,000,000 |.. .0 .....4.330 |......4.330 173,200 |....03/12/2019 .. 03/15/2050 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP . . 1.FFE ..|.. .. 3,000,000 ). 106.0610 |.............. 3,181,827 |.... .3,000,000 |. ....3,000,000 O 0 0 0 5.8 [..... 5.834 .. 175,020 |....10/18/2022 ...|....10/25/2033 ...
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07274N-AQ-6 ..... BAYER US FINANCE 11 LLC oevvvveniiiiiiiinievennienes fo e | s T L 2BFE | 4,984,350 |...84.4840 [.............. 4,224,188 |...covvnnnnnns 5,000,000 |.eeevunninnns 4,985,768 |......cevvnnnnnns (VI O s AR | N AR | R ROV 35 14T RN 4895 [ .ooeees |oviiiiinnnnnn 4,083 | 243,750 |....06/18/2018 ...[....06/25/2048 ...
07274N-BE-2 ..... BAYER US FINANCE Il LLC ... A 2B FE L ...79.5760 |... .1,000,000 |.. O 864 |0 0 ]l 40650 |- 4.884 [MN ...... . 46,500 |....07/10/2018 ...|....11/15/2043 ...
072863-AF-0 ..... BAYLOR SCOTT & WHITE ...eovvveniiiiiiiiiniecciiieeeees feen e A1 [ 1D FE L ...85.1650 |... O 0 0 [0 0000030967 |l 3.967 [MN ...... . 39,670 |....04/06/2016 ...|....11/15/2046 ...
072863-AJ-2 ..... BAYLOR SCOTT & WHITE .... ..LS.. A1 [ 1D FE L ...68.9680 |... O 0 0 [0 0011 2.839 | 2.839 [MN ...... .. 106,463 |....01/14/2021 ...|....11/15/2050 ...
079860-AD-4 ..... BELLSOUTH CORP A1 [ 2B FE L . 108.8000 |... O e (14,322) 0 fiiieenl0 000062875 |l 6.079 |AO ...... .. 206,250 |....02/24/2004 ...|....10/15/2031 ...
080555-AF-2 ..... BELO A H CORP 1 e [ 8.CFE L. . 101.4570 |... ....2,118,244 0 feeeeenn(26,680) [oeeeeeeeeeen0 o0 el 72250 | 5.554 |NS ...... .. 145,435 |....08/01/2017 ...|....09/15/2027 ...
09031W-AA-1 ..... BIMBO BAKERIES USA INC . A1 [ 2AFE L ...79.2900 |... 792,898 |.... 993,201 O v 188 0 [0 00004.000 |- 4.041 [MN ...... ... 40,000 |....05/13/2021 ...|....05/17/2061 ...
095796-AH-1 ..... BLUE RACER MID LLC/FINAN .. N A |- 4.BFE ... . 101.2850 |... 1,502,064 |.... .... 1,498,567 0 e (15,380) [oveeeeeeeeeen0 o0 el 72625 |l 6.668 | ....... .. 113,079 |....12/10/2020 ... |....12/15/2025 ...
096630-AF-5 ..... BOARDWALK PIPELINES LLC 1 .2.CFE .. ...97.9720 |. 1,959,440 |. .1,997,308 |.. .0 ....678 | . 4.491 ....01/06/2017 .. 07/15/2027
096630-AG-3 ..... BOARDWALK PIPELINES LLC 1 .2.CFE .. ...98.2080 |. ..4,910,378 |. .5,014,505 |.. .0 (2,459) |. .4.736 ....04/30/2019 .. 05/03/2029
097023-BK-0 ..... BOEING CO .... 1 .2.CFE .. .. 81.7800 |. .. 3,994,966 |. . 4,763,632 |.. .0 . 8,637 | ......3.570 ....06/29/2018 .. 03/01/2035 ...
097023-CB-9 ..... BOEING CO .... A1 [ 2.CFE Ll . ...77.5800 |... 775,801 |.... 935,168 JU N O 1,443 o0 oeeeiiiil0 0022232850 |- 4.276 ...10/30/2018 ...|....11/01/2048 ...
097023-CT-0 ..... BOEING CO N |- 2.CFE ... .. 5,000,000 |...99.5460 |... 4,977,282 |.... ....5,000,000 O 0 0 [0l 40875 | 4.875 ....04/30/2020 ...|....05/01/2025 ...
09778P-AA-3 ..... BON SECOURS MERCY N A |- LEFE L. .10,000,000 |...89.0820 |... 8,908,195 |.... .. 10,000,000 O 0 0 [0l 30464 | 3.463 ....04/08/2020 ...|....06/01/2030 ...
106230-AB-1 ..... BRAZOS SECURITIZATN LLC ... e [ TAFE L .. 5,000,000 |. 103.3830 |... 5,169,141 |.... ....5,000,000 O 0 0 [0 005,243 | 5.243 ....12/08/2022 ...|....09/01/2040 ...
11120V-AA-1 ... BRIXMOR OPERATING PART ... N A |--2.BFE ... .. 1,071,370 |...97.9400 |... 1,047,961 |.... ....1,070,176 JLOJ O ( (1) N AUt | R AP | ) SR I8 <1 I AU 3.832 ....06/15/2016 ...|....02/01/2025 ...
11135F-BH-3 ..... BROADCOM INC N |- 2.CFE ... ...3,992,160 |...85.5560 |... 3,422,222 |.... ... 3,994,239 O e 728 0 000000 2.450 |l 2.472 ....01/04/2021 ...|....02/15/2031 ...
114259-AP-9 ..... BROOKLYN UNITON GAS €O .evvveeeeeeeeeieeeeeceeeeeees feen e N A |- 2.AFE L. .. 5,000,000 |...80.3300 |... 4,016,490 |.... ....5,000,000 O 0 0 [0 |l 40504 | 4.504 ...03/07/2016 ...|....03/10/2046 ...
117043-AU-3 ..... BRUNSIICK CORP ... N .. 2.BFE ..|... ...91.1060 |... 1,387,543 |.... ... 1,241,861 O 22,430 [0 foeiiiinl00nl040400 |- 7.301 ....11/01/2022 ...|....09/15/2032 ...
117043-AV-1 ... BRUNSIICK CORP . 1 .2.BFE .. ...78.2320 |. ..2,972,830 |. .2,722,472 |.. .0 .7.538 ....09/20/2023 .. 04/01/2052
118230-A0-4 ..... BUCKEYE PARTNERS . 1 .3.CFE .. ...94.8380 |. ..908,550 |. ..958,000 .930,828 |.. .0 .5.006 ....03/01/2019 .. 12/01/2026
12189L-AS-0 ..... BURL INGTON NORTH SANTA FE . 1 . 1.GFE .. ...98.8750 |. ..988,754 |. .1,000,000 1,044,157 |.. .0 .4.561 ....09/26/2014 .. 04/01/2044
12189T-AX-2 ..... BURLINGTON NORTH SANTA FE .....oviiiiiiiiniiiiiinninns foen e mi .1.DFE .. . 112.3240 |. ..5,054,601 |. .4,500,000 . 4,567,744 |.. .0 .6.027 ....09/15/2006 .. 08/15/2036 ...
124857-AX-1 ... [0 N .2.CFE .. ...92.3650 |. ..4,308,843 |. .4,665,000 . 4,629,612 |.. .0 ......3.888 ...12/17/2018 .. 06/01/2028 ...
1248EP-BX-0 ..... CCO HLDGS LLC/CAP CORP .. N |- 3.CFE ..|... ...95.7280 |... 1,634,078 |.... ....1,707,000 O 0 0 [0 0022.5.000 |- 5.000 ....08/03/2017 ...|....02/01/2028 ...
12513G-BJ-7 ..... CDW LLC/CDW FINANCE ... N A |- 2.CFE ..|... ...88.8500 |... ... 4,240,669 O e 48,319 [0 000030569 | 6.007 ....05/08/2023 ...|....12/01/2031 ...
12527G-AF-0 ..... CF INDUSTRIES INC N |- 2.BFE ... ...99.1230 |... O 1224 0 [0 0000050150 | 5.442 ....07/15/2019 ...|....03/15/2034 ...
125523-AK-6 ..... CIGNA CORP ... N A |- 2.AFE L. ...95.2010 |... O e 187 0 040900 |- 4.913 ....08/20/2019 ...|....12/15/2048 ...
126523-CF-5 ..... CIGNA CORP ... N |- 2.AFE L ...94.0780 |... 1,881,566 |.... LI Y £ TN N N RPN | RO 3 - 4[4 I AN 4.811 ....07/14/2020 ...|....07/15/2046 ...
12626P-AM-5 ..... CRH AMERICA INC N A .. 2.AFE ..|... ...98.1760 |... 1,963,528 |.... .... 1,999,534 O e 276 [0 feeeiiiiel0 10000082875 | 3.890 ...05/12/2015 ...|....05/18/2025 ...
12626P-AN-3 ..... CRH AMERICA INC ..... 1 L2.AFE .. ...99.8600 |. .. 3,994,413 |. . 3,958,264 |.. .0 .5.206 ....06/12/2015 .. 05/18/2045 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC 1 L2.AFE .. ...89.7500 |. ..2,580,320 |. .2,875,000 .2,969,545 |.. .0 L4177 ....06/30/2017 .. 05/09/2047
12636Y-AD-4 ..... CRH AMERICA FINANCE INC 1 L2.AFE .. ...93.1300 |. .. 1,862,606 |. .2,000,000 .2,212,689 |.. .0 .3.821 ... 12/11/2019 .. 04/04/2048
126408-GK-3 ..... CSX CORP .. 1 . 1.GFE .. . 111.7390 |. .. 5,586,939 |. .5,000,000 L4,777,251 .. .0 .6.658 ....07/26/2007 .. 05/01/2037
126408-HC-0 ..... CSX CORP ... 1 .1.GFE .. ...84.1000 |. ... 870,675 |.. .0 ......4.822 ....01/25/2016 .. 05/01/2080 ...
12662P-AD-0 ..... CVR ENERGY INC ... N A |- 4AFE L. ...92.8840 |... . ....2,500,000 O 0 0 [0 00250750 |- 5.750 [FA ...... .. 143,750 |....01/10/2020 ...|....02/15/2028 ...
126650-CM-0 ..... CVS CORP ... N |- 2.BFE ... ...98.3080 |... 9,830,846 |.... ... 10,252,925 JLUR SR ( 1 ;- N N N RN | I SR 38 74T AN 4.585 [ ....... .. 487,500 |....12/23/2015 ...|....07/20/2035 ...
126650-CX-6 ..... CVS CORP ... N A |--2.BFE ... ...98.2960 |... 4,914,781 |.... ... 4,966,290 O e 7,020 [0 e l0 40300 |- 4.475[MS ...... ..215,000 |....03/06/2018 ...|....03/25/2028 ...
141781-BF-0 ..... CARGILL INC N | LR FE L ...95.7820 |... .... 1,290,070 JLOJ R (51 N A N RPN | ) ST S (<14 I AN 4.463 . 58,976 |....11/24/2015 ...|....11/23/2045 ...
14338H-AA-4 ... CARMEL VALLEY SR LIVING o [ 1B FE L . 100.0000 |... O 0 0 [0 enl.50460 |-l 3.890 . 15,671 |....04/28/2023 ...|....09/01/2061 ...
149123-BJ-9 ..... CATERPILLAR INC N | LR FE L . . 115.5200 |... 1,155,200 |.... LU U /-4 N AR N RPN | I S (4[4 I AN 6.072 . 73,000 |....05/18/2007 ...|....05/01/2031 ...
14916R-AD-6 ..... CATHOLIC HEALTH INITIATIVES . T |- 1.GFE ... .. 1,802,740 |.. 86.8180 |... 1,736,365 |.... .... 1,844,838 O 5,289 [0 feeeiiel0 40350 |- 5.013 . 87,000 |....03/06/2014 ...|....11/01/2042 ...
151890-AD-2 ..... CENTERPOINT .veviiiiiiiiie e 1. |- 2.AFE L .. 1,015,050 |. 109.2610 |... 1,092,611 |.... ....1,010,263 O e (452) 0 [0 00060625 |l 6.510 ... 66,250 [....10/22/2007 ...|....11/01/2037 ...
151890-AR-1 ... CENTERPOINT CENTERPOINT ENERGY RES . 1 L2.AFE .. 6,416,907 |. 108.1690 |. .. 5,408,459 |. .6,383,179 |.. .0 ..(33,728) | ......3.217 152,500 |....07/28/2023 .. 12/01/2035 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP ..... 1.. ... 2.CFE ..|... .. 4,000,000 )...98.2420 |.............. 3,929,668 |.... .4,000,000 |. ....4,000,000 0. 0 0 0 )L 6484 ). 6.484 [AO ...... .. 259,360 |....12/06/2016 ...|....10/23/2045 ...
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161175-CC-6 ..... CHARTER COMM OPT LLC/CAP T L 2.CFE | 9,990,600 |...69.1530 |..........n... 6,915,348 |............ 10,000,000 |.............. 9,990,486 |...uunniiiinnnnnn (VI R < N RN | Y AR | B RN 4.400 |...... 4.405 (D ....... 440,000 |....05/18/2021 ... |....12/01/2061 ...
16876A-AA-2 ..... CHILDREN'S HOSPITAL MED ... N A |- 1.CFE ... ...91.5420 |.......oeen.nt 3,476,748 |.... .3,798,000 |.. ... 3,744,991 0 [ 1,563 |0 o0 e 4.268 |...... 4.371 [N ...... .. 162,099 |....09/02/2015 ... |....05/15/2044 ...
16876A-AB-0 ..... CHILDREN'S HOSPITAL MED ... N |- 1.CFE ... ...94.1010 |.ooeevnnnnnnns 4,705,072 |.... ....5,000,000 LI RN | N | RN | B AN 2.853 |...... 2.853 [MN ...... .. 142,650 |....11/02/2016 ...|....11/15/2026 ...
171232-A0-4 ..... N A |- LFFE L . 110.5990 |..ccevnnnnnnns 5,529,927 |.... .... 4,812,595 0 e 8,630 |0 [0 6.000 |...... 6.421 [MN ...... ..300,000 |....06/28/2007 ...|....05/11/2037 ...
172062-AE-1 ..... CINCINNATI FINANCIAL . N | 1.GFE L. . 104.8450 |.............. 3,145,339 |[.... ....3,028,778 LU R (1723 N N | I RPN | ) A 6.125 |...... 6.002 |WN ...... ... 91,875 |....08/22/2023 ...|....11/01/2034 ...
172967-BU-4 ..... CITIGROWP ... .. 2.BFE ..|... . 104.3900 |....coennnnnns 7,829,246 |.... ... 7,314,414 0 [ 14,566 e [0 e 5.875 |...... 6.232 [FA ...... .. 440,625 |....08/25/2004 ...|....02/22/2033 ...
172967-CC-3 ..... CITIGROUP ... .. 2.BFE ..|... . 105.5110 |..ooevvennnnns 6,330,684 |.... ....5,983,986 O e 1,049 |0 [0 6.000 |...... 6.034 (A0 ...... ..360,000 |....08/10/2004 ...|....10/31/2033 ...
172967-W-0 ... CITIGROUP |- 8AFE ... .. 88.6010 |..cccvvnnnnnns 6,202,067 |.... ....7,000,000 JLU I N | [ APt | B IR | B AU 3.875 |...... 3.875 ....02/10/2021 ...|....01/01/9999 ...
17305H-AA-6 ..... CITIGROUP CAPITAL 111 .. 2.CFE .. . 100.2160 |. .. 3,006,475 |. .3,224,180 |.. .0 .7.625 |......6.748 ... 11/20/2022 .. 12/01/2036
185508-AE-8 ... CLECO POVNER LLC ..... L2.AFE .. . 104.6400 |. ..2,092,806 |. 1,990,366 |.. .0 .6.500 |......6.558 ....11/22/2005 .. 12/01/2035
191219-AX-2 ..... COCA COLA ENTERPRISES .. 1.EFE .. . 118.39%0 |. .. 3,551,885 |. .3,154,332 |.. .0 ......6.700 |......6.113 ....01/13/2003 .. 10/15/2036 ...
191219-AY-0 ..... COCA COLA ENTERPRISES ...eeveeeeeeeeeineeeeeennneeeees foen o B .. 1.F FE ..|... . 106.1630 |...ccvvnnnnnns 5,308,138 |.... ....5,320,828 JUOJ U ([0 JcXcie DN ARt | B IR | ) AU 6.950 |...... 4.525 ...11/29/2012 ... |....11/15/2026 ...
195869-AG-7 ..... COLONIAL PIPE LINE N | 1.GFE L. . 115.3470 |...coovnnnnnns 8,074,258 |.... . 7,122,362 0 [ (10,495) |0 o0 e 7.630 |...... 7.343 ....06/27/2002 ...|....04/15/2032 ...
199575-AT-8 ..... COLUMBUS SOUTHERN POWER . N A |- 2.AFE L. . 109.6350 |.......oeenn.. 2,192,694 |.... ....2,081,169 0 [ (6,490) |veeeeeeeeeen0 [0 6.600 |...... 6.016 ....12/13/2005 ...|....03/01/2033 ...
20030N-AF-8 ..... COMCAST CORP ... N .. 1.G FE ..|... . 107.4380 |.....cevnnnnns 4,297,539 |.... ... 3,777,785 JLU U 1/ (o1c I N | I RN | ) AN 5.650 |...... 6.339 ....10/12/2005 ...|....06/15/2035 ...
20030N-AN-3 ..... COMCAST CORP ... N A .. 1.G FE ..|... . 114.0490 |.....coeeennnt 2,280,978 |.... ....2,263,772 0 [ (13,760) |0 o0 e 6.450 |...... 5.067 ....01/23/2012 ...|....03/15/2037 ...
20030N-AX-9 ..... COMCAST CORP ... N .. 1.G FE ..|... . 110.9750 |....covnnnnnns 2,219,504 |.... ....2,262,011 O e (12,119) |0 o0 6.400 |...... 5.102 ....11/15/2013 ...|....05/15/2038 ...
20030N-BE-0 ..... COMCAST CORP ... N A .. 1.G FE ..|... ...94.1320 |..ccornnnnnnns 6,576,028 |.... ....6,9%,676 O [ (975) |0 o0 e 4.650 |...... 4.629 ...04/17/2017 ...|....07/15/2042 ...
20030N-BH-3 ... COMCAST CORP ... N .. 1.G FE ..|... L..97.1350 |.oiiiiiinnnnns 1,942,708 |.... .... 1,939,464 O 5,278 o0 [0 e 4.250 |...... 4.664 ....10/04/2013 ...|....01/15/2033 ...
20030N-BQ-3 ..... [ COMCAST CORP ... 1 . 1.GFE .. ...93.8380 |. ..6,568,661 |. .7,336,039 |.. .0 .4.600 |......4.256 ....04/19/2017 .. 08/15/2045
20268J-AF-0 ..... COMMONSPIRIT HEALTH 1 .1.GFE .. ...86.6290 |. ..4,331,461 |. .5,019,628 |.. .0 2,782 |......2.716 ....10/21/2020 .. 10/01/2030
20268J-AM-5 ..... COMMONSPIRIT HEALTH 1 . 1.GFE .. . 117.3460 |. ..9,387,662 |. .8,000,000 |.. .0 .6.461 |......6.461 ....10/18/2022 .. 11/01/2052
202795-HG-8 . COMMONWEALTH EDISON mi 1FFE .. . 105.2850 |. 1,679,275 |. .1,515,783 |.. .0 .5.875 |......5.724 ....10/18/2022 .. 02/01/2033 ...
202795-HK-9 ..... [ COMMONWEALTH EDISON N 1.FFE .. . 108.2010 |. ..4,328,049 |. .4,000,000 .3,854,835 |.. .0 ......5.900 |......6.330 ...10/12/2007 .. 03/15/2036 ...
203380-AD-5 ..... COMMSCOPE FINANCE LLC N .. 5.AFE ..|... ...89.0030 |... 231,407 |.... ... 260,000 |.. 260,142 O e (1118) 0 o0 6.000 |...... 5.677 ....10/02/2019 ...|....03/01/2026 ...
2044%E-EE-2 ..... COMPASS BANK ... B .. 1.G FE ..|... ...98.7340 |... ..474,000 |.. O e 112 0 [0 e 5.900 |...... 5.928 ....03/14/2006 ...|....04/01/2026 ...
207597-DX-0 ..... CONN LT & PWR .. N .. 1.EFE ..|... . 104.1490 |... . .9,000,000 |.. LU R0 I 1< 5 N | I RPN | ) AN 5.750 |...... 6.277 ....07/17/2007 ...|....03/01/2037 ...
207597-EA-9 ..... CONN LT & PUR .. N A .. 1.EFE ..|... . 107.1070 |... 5,355,331 [.... .5,000,000 |.. O 364 |0 o0 e 6.375 |...... 6.393 ....09/10/2007 ...|....09/01/2037 ...
20826F-BC-9 ..... CONOCOPHIL €O .. N .. 1.F FE ..|... ...84.6110 |... 2,538,322 |.... 2,966,602 O 1,243 |0 [0 3.758 |...... 3.843 ....10/03/2022 ...|....03/15/2042 ...
209111-FP-3 ..... CONSOL IDATED EDISON OF NY .... N A .. 1.G FE ..|... ...96.6520 |... 1,933,049 |.... 1,999,773 JO N OUUPRRNR: < I FORPRRt | B IEUUPRRPRRRPIN | B AU 3.800 |...... 3.802 ...05/07/2018 ...|....05/15/2028 ...
209111-GB-3 ..... CONSOL IDATED EDISON OF NY . 1 .1.GFE .. ...75.3590 |. .. 3,767,931 |. . 4,980,519 |.. .0 .3.600 |......3.619 ...06/03/2021 .. 06/15/2061 ...
209111-GG-2 ..... CONSOL IDATED EDISON OF NY . 1 . 1.GFE .. . 110.3450 |. ..2,206,892 |. .2,000,000 1,981,578 |.. .0 .5.900 |......5.966 ....11/20/2023 .. 11/15/2053
210518-DA-1 ..... CONSUMERS ENERGY CO ...... 1 1FFE .. ...84.3320 |. ..4,216,589 |. .5,000,000 .4,981,701 |.. .0 .3.950 |......3.974 ....02/15/2017 .. 07/15/2047 ...
224044-BY-2 ..... [COX COMMUNICATIONS INC 1 .2.BFE .. .. 86.7860 |. ..1,735,716 |. .2,000,000 1,621,992 |.. .0 .4.700 |......6.440 ....11/18/2015 .. 12/15/2042 ...
224044-CC-9 ..| COX COMMUNICATIONS INC .. 1 .2.BFE .. ...84.6590 |. .. 4,232,938 |. .3,980,028 |.. .0 ......4.500 |......6.337 ....03/01/2016 .. 06/30/2043 ...
224044-CK-1 ... COX COMMUNICATIONS INC .. N A |--2.BFE ... ...83.5750 |... 2,507,240 |.... .... 2,983,587 O e 378 |0 o0 e 4.600 |...... 4.638 ...07/24/2017 ...|....08/15/2047 ...
22822R-BH-2 ... CROWN CASTLE N | LR FE L ...95.1460 |... .. 10,000,000 LU RN | N | RN | B SN 4.241 |...... 4.241 ....06/26/2018 ...|....07/15/2028 ...
233293-AQ-2 ...... N A |- 3.BFE ..|... ...93.2090 |... O e 4704 |0 [0 e 4.350 |...... 5.668 ....08/24/2020 ...|....04/15/2029 ...
23338V-AH-9 ..... DTE ELECTRIC CO N | LEFE L ...85.3190 |... O 283 o0 [0 e 4.050 |...... 4.076 ....04/30/2018 ...|....05/15/2048 ...
23371D-AG-9 ..... DAE FUNDING LLC L2 .. |- 2.CFE ..|... ...92.0520 |... 0 e 25,675 |0 o0 e 3.375 |...... 5.630 ....08/03/2022 ...|....03/20/2028 ...
240019-BV-0 ..... DAYTON POWER & LIGHT . N |- 2.AFE L .. 76.8800 |... 3,843,979 |.... LU SRR (1YY N | I RPN | ) AN 3.950 |...... 3.762 ....04/09/2020 ...|....06/15/2049 ...
244199-BD-6 ... DEERE & COMPANY .. 1.F FE ..|... . 105.7390 |... 4,229,543 |.... . ... 4,223,358 0 foeeeennn(33,366) |oveeeeeeeeend0 [0 e 5.375 |...... 4.275 ...12/05/2013 ...|....10/16/2029 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP ... 1. .. 2.BFE ..|... . 102.3350 |... 534,187 |.... ..522,000 |.. 536,128 O e (5,929) |0 o0 6.020 |...... 4.1mM ....06/15/2021 ...|....06/15/2026 ...
250847-EA-4 ..... DETROIT EDISON ... 1 1.FFE .. . 103.2780 |. ..6,437,328 |. .6,233,000 .7,431,615 |.. .0 ......5.700 |......3.856 ....01/04/2021 .. 10/01/2037 ...
250847-EB-2 ..... DETROIT EDISON ... 1.. . 1.FFE ..|.. L 112.9870 [...oevveennnns 3,389,605 |.... .3,000,000 |. .... 3,026,246 O o (1,382) |0 o0 6.625 |...... 6.520 ... 16, .. 198,750 |....06/19/2006 ...|....06/01/2036 ...
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251799-AA-0 ..... DEVON CORPORATION ...vvvvvennieeeineineenernnieeeeevnnnns oo ven | s | [N 2B 1,989,791 |. 116.3630 |........eenn.. 2,327,258 |.ooovvinennnns 2,000,000 |.eeevenninnns 1,994,239 |.oveiivninnnnn0 [ 443 0 [0 0070950 L 7.995 (A0 ooeeee [oevvinnnnnnnnn 33,567 |ovnennnnnns 159,000 [....05/13/2004 ...|....04/15/2032 ...
2517M-AL-7 ..... DEVON ENERGY CORPORATION .. oo |--2.BFE ... L..96.7210 |ooeeiennnnnnns 4,836,029 |.... .5,000,000 |.. 5,044,257 o0 e (1,634) [0 e l0 11050600 - 5.518 [JJ ....... ..280,000 |....08/10/2011 ...|....07/15/2041 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP ... |- 2.BFE ... ...93.9730 |... .3,000,000 |.. 202,996,887 [ooeieiiiiiennn0 i 508 [0 0000030600 . 3.621 ....06/10/2019 ...|....07/01/2029 ...
254010-AD-3 ..... DIGNITY HEALTH |- 1.GFE L. ...98.0310 |... .1,000,000 |.. +.1,006,520 |...oeeeeennnnnni0 e (7,649) [0 o0 000080812 ) 3.010 ....04/06/2016 ...|....11/01/2024 ...
254687-DV-5 ... e [ TG FE L . 115.6920 |... .8,000,000 |.. R Ty < W VI R N R (173 01:) AR N RPN | I RN <1 I AN 3.759 ....11/18/2019 ...|....03/15/2033 ...
254687-ER-3 ..... N A |- 1.GFE L. . 112.3030 |... .1,000,000 |.. een 1,246,060 |...ooeeeeeneienni0 e (9,725) [0 o0 el 60150 | 4.131 ...11/18/2019 ...|....02/15/2041 ...
25525P-AA-5 ... DIVERSIFIED HEALTHCARE T .. N o |-..6. FE ... ...98.3900 |... 582,469 |.... 582,469 |.........(16,393) [......... (14,495) |......oooeeeennl0 [0 00090750 e, 6.756 ....09/08/2020 ...|....06/15/2025 ...
25746U-AV-1 ..... DOMINION RESOURCES . N A .. 2.BFE ..|... . 105.3300 |...ccvvnnnnnns 3,159,907 |.... 3,655,713 [0 e (49,127) [0 o0 12050950 . 3.514 ....01/04/2021 ...|....06/15/2035 ...
264399-DK-9 ..... [DUKE ENERGY CORP . 1 L2.AFE .. . 105.5890 |. ..2,111,776 |. 1,937,976 |.. .6.750 ....06/01/2002 .. 12/01/2028
264399-ED-4 ..... [DUKE ENERGY CORP . 1 L2.AFE .. . 110.3310 |. ..6,068,230 |. .5,398,806 |.. .6.729 ....01/10/2008 .. 10/15/2032
26439R-AK-2 . SPECTRA ....... 1 .2.BFE .. . 103.7900 |. ..2,958,004 |. .2,770,478 |.. Y 1 ....11/01/2022 .. 02/15/2032 ...
26441C-8P-9 ... DUKE ENERGY . 2 .. |- 2.CFE ..|... L 782770 |ooeeeennennnns 3,913,834 |.... 25,002,832 [ooeeeeeeiniennn0 e (888) [0 feeeel0 1002032250 . 3.230 (W ....... .. 162,500 |....09/24/2021 ...|....01/15/2082 ...
264420-AG-9 ... DUKE ENERGY PROGRESS LLC .. N | LR FE L ...96.9530 |.......oennnns 6,786,694 |.... 8,999,139 [0 e 115 0 00000080700 . 3.702 [MS ...... .. 259,000 |....08/06/2018 ...|....09/01/2028 ...
26884A-BF-9 ..... ERP OPERATING N A |- 1.GFE L. ...95.0020 |....ccouunnnns 4,750,098 |.... 4,989,624 |oiiiiiiiiie 0 30425 [0 011122850 . 2.926 [MN ...... .. 142,500 |....10/04/2016 ...|....11/01/2026 ...
277432-AP-5 ... EASTMAN CHEMICAL ... N |- 2.BFE ... .. 88.1770 |.oeevvvnnnnnns 3,967,987 |.... 4,287,516 [0 i 8,707 o0 0l 40650 .l 5.090 ....09/15/2015 ...|....10/15/2044 ...
29266M-AF-6 ..... IBERDROLA FINANCE .. N A |- 2.AFE L. . 116.1760 |...ccevneennns 8,132,328 |.... e 1,708,392 [0 e (838,993) [0 o0 el 6.750 ). 5.608 ....09/11/2014 ...|....07/15/2036 ...
20273R-AZ-2 ... ENERGY TRANSFER PARTNERS N |- 2.CFE ... ...99.0330 |.....covnnnnns 3,141,327 |.... 03,595,304 [oiiiiiiinnnn0 e (13,044) [0 00000050950 . 4.885 ....01/21/2021 ...|....10/01/2043 ...
29273R-BJ-7 ..... ENERGY TRANSFER PARTNERS N A |- 2.CFE ..|... . 101.1600 |... ....10,116,021 |.... ... 11,565,258 |...ooeeeennnennn0 et (40,354) [0 o0 el 6125 | 4.944 ...10/02/2019 ...|....12/15/2045 ...
20278N-AE-3 ..... ENERGY TRANSFER PARTNERS N .. 2.CFE ..|... . 101.0510 |..ccevvennnnns 2,021,014 |.... 1,998,130 [oiiiiiiiennn0 i 32 o0 00006000 . 6.007 ...04/27/2022 ...|....06/15/2048 ...
29278N-AM-5 . ENERGY TRANSFER PARTNERS .. 1 .2.CFE .. ...99.9750 |. 1,699,583 |. 1,699,765 |.. .6.066 ....08/22/2023 .. 01/15/2024
293640-10-0 . ENTERGY ARKANSAS INC PFD .. 3 1FFE .. ...21.3200 |. ..4,001,210 |. .4,049,086 |.. .5.649 ....01/23/2017 .. 09/01/2066
29364N-10-8 . ENTERGY MISSISSIPPI INC PFD . 3 1.FFE .. ...22.1600 |. ..6,138,143 |. .6,156,524 |.. .5.511 ....03/14/2017 .. 10/01/2066
293641-10-8 ..... ENTERGY LOUISIANA HOLDINGS LLC PFD ...eevvvvvvvvnnnnnfonn ooe -3 1.F FE . ...21.2600 |. .. 3,574,741 |. .3,630,865 |.. .5.644 ....03/14/2017 .. 10/01/2066 ...
293658-AD-8 ..... ENTERGY NO PP .. N ...89.5090 |. .. 3,580,363 |. .4,000,000 .4,000,000 |.. ee...4.190 ...11/16/2021 .. 11/19/2031 ...
293658-AE-6 ..... ENTERGY NO PP .. N B ... ...85.6770 |....covunnnnns 3,427,085 |.... .4,000,000 |.. 204,000,000 [...eeiiiinnennn0 Joeviiiiiiin0 o0 0l 40510 4.510 ....11/16/2021 ...|....11/19/2036 ...
29379V-BC-6 ..... ENTERPRISE PRODUCTS ... N A 1.G FE . ...98.5020 |... .1,000,000 |-.evunneeeeennnn998,660 [oooeeeiiiiiiin 0 e a8 feeiiiil0 eeil0 012250100 |- 5.110 ....02/05/2014 ...|....02/15/2045 ...
20379V-BJ-1 ... ENTERPRISE PRODUCTS ... N 1.6 FE . ...95.5690 |... .. 3,344,004 |.... .3,500,000 |..evenneennn 3,501,469 [oiiiiiiiiin 0 e (46) [0 0040900 . 4.8% ....05/04/2015 ...|....05/15/2046 ...
29379V-BZ-5 ... ENTERPRISE PRODUCTS N A 1.G FE . ...81.3680 |..ccovnnnnnnns 4,068,417 |.... .5,000,000 |-eevueeeeeen 4,969,363 [oeiiiiiiieii 0 e 375 [0 0012082950 | 3.982 ....01/06/2020 ...|....01/31/2060 ...
20670V-AA-7 ..... ESSENTIAL PROPER ... N 2.CFE ...78.5050 |........oennn. 3,925,231 |..............5,000,000 |.....ooeeeenn 4,992,230 [onneiinnnnnnnn Jovviinnnnnnnn 902 o0 o0 00002950 . 2.973 ....06/22/2021 ...|....07/15/2031 ...
29717P-AQ-0 ..... ESSEX PORTFOLIO LP ... N A 2.AFE ...96.4640 |.......oeen... 4,823,178 |.... 4,991,856 |oooeeeeenninnn0 3,290 [0 o011l 80375 | 3.448 ...04/04/2016 ...|....04/15/2026 ...
30040W-AE-8 ..... EVERSOURCE ENERGY .. 1 2.AFE ...94.6730 |. 1,999,383 |.. .3.308 ....01/03/2018 .. 01/15/2028 ...
30040W-AS-7 ..... EVERSOURCE ENERGY 1 2.AFE . ...99.2670 |. .2,200,000 .2,180,811 |.. .6.034 ... 11/17/2023 .. 06/27/2024
30231G-AU-2 ..... EXXON MOBIL CORP . 1 1.DFE. ...89.1890 |. .5,000,000 .5,000,000 |.. .4.114 ....02/29/2016 .. 03/01/2046
302491-AV-T7 ..... FMC CORP .. 1 2.C FE ...78.5970 |. 1,998,961 |.. .4.503 ....09/17/2019 .. 10/01/2049
31428X-AX-4 ..... FEDEX CORP ... 1 2.BFE . 101.4760 |. . .5,108,537 |.. ......4.627 ....10/26/2018 .. 01/15/2034 ...
316773-CX-6 ..... FIFTH THIRD BANCORP ... B 2.AFE ...99.8330 |...coonnnnnnns 1,098,161 |.... e 1,098,552 |oiieieiiinnnd0 e 16,372 [0 o0 100030650 . 5.544 ...08/02/2023 ...|....01/25/2024 ...
320209-AB-5 ... FIRST FINANCIAL BANCORP ... 2 .. 2.BFE ...93.5430 |....oovnnnnnns 4,677,157 |.... ....5,000,000 PR | N AR (B NN 10V I RN 5.250 ....04/24/2020 ...|....05/15/2030 ...
337738-AV-0 ..... FISERV INC N A 2.BFE ...88.3490 |.....oooennnns 1,766,990 |.... ....2,220,109 e (5,265) |oeeeriieeeeenn0 [0 ]l 4,400 . 3.726 ....12/04/2019 ...|....07/01/2049 ...
337932-AC-1 ..... FIRST ENERGY CORP N 3.AFE . 118.8830 |....ccvvennnns 1,188,833 |[.... ....1,017,211 e (1,897) [0 0 7375 7.084 ....06/27/2010 ...|....11/15/2031 ...
33939H-AA-T ... FLEX INTERMEDIATE HOLDCO .. N A 2.CFE . ...82.0690 |....coeuunnnns 4,103,457 |.... ....5,081,820 . (10,320) |+eevvinieeeeenn0 [0 00080363 . 3.112 ....08/26/2021 ...|....06/30/2031 ...
341081-FD-4 ..... FLORIDA PR & LT CO .... N 1.EFE. . 102.0680 |........eennn. 2,041,357 |.... ....1,961,021 L1355 [0 0 [05.250 5.426 . ....03/03/2011 ...|....02/01/2041 ...
341099-CB-3 ... FLORIDA PONER CORP .... 1. 1.F FE . . 105.4500 |.............. 1,054,500 |.... 992,721 B8 [0 0 [.005.900 . 6.003 |MS ...... ... 59,000 |[....09/15/2006 ...|....03/01/2033 ...
341099-CL-1 ..... FLORIDA POWER CORP .... 1. 1.F FE . L 111.9750 |oooeeennnnnnns 3,359,251 |[.... .... 2,990,933 e 366 [0 il [l 6.400 . 6.432 .. 192,000 |....06/11/2008 ...|....06/15/2038 ...
345397-XL-2 . FORD MOTOR CREDIT .. 3.AFE ...97.2220 |. ..2,916,650 |. .2,998,624 |.. 762 |. ......4.162 124,020 |....12/22/2015 .. 08/04/2025 ...
345397-XU-2 ..... FORD MOTOR CREDIT .evvveniiviirnnniiiiinininiiiiiannnnas 2.CFE .. 5,000,000 )...97.2210 |.....onvnnnnns 4,861,074 |.... .5,000,000 |. ....5,000,000 0 0 0000040389 ). 4.389 |JJ ....... .. 219,450 |....01/05/2016 ...]....01/08/2026 ...
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34959J-AH-1 ..... [FORTIVE CORPORATION ......cccvvvuuniiiiiininiieiiinnnnnns 2B FE | 4,765,350 |...85.1810 |.......eeunnn. 4,259,048 |.....ovvnnnnns 5,000,000 |.eeevunninnns 4,791,937 |ovveeniiiinnnnd (U 5,205 |oeeiniveennnn0 [0 00042300 . 4.599 1D ceeviin feneeeiiinians 9,556 |ouuvuuiiiinnns 215,000 |....05/08/2018 ...|....06/15/2046 ...
34960P-AB-7 ..... FORTRESS TRANSPORTATION & IN ... oo |- 8.CFE ... .. 314,938 |...99.8160 |... . 306,000 |.. 0 . L (1784) [0 |0 [ 1060500 .. 5.921 [AO teeven eeemnieeeeees 4,973 |... . 19,890 |....08/29/2019 ...|[....10/01/2025 ...
34964C-AG-1 ... FORTUNE BRANDS HOME & SECURI ... voo |- 2.BFE ... 3,200,418 |...84.2840 |... .. 3,455,664 |.... .4,100,000 |.. LU RS - 1[I N N RPN | ) SR 344 I AN 6.128 |MS ...... .... 49,200 |... . 92,250 |....04/10/2023 ...|....03/25/2052 ...
35063@-AA-6 ..... FOUNDRY JV HOLD PRIVATE PLACEMENT .. vee |- 1.GFE ... .20,000,000 |. 109.2480 |... ....21,849,610 |.... 20,000,000 |.. O 0 0 [0 000050720 | 5.720 | JALO ... ... 209,733 |... ....04/25/2023 ...|....01/25/2038 ...
35085A-AA-9 ..... 486 LESSER STREET TAX e | 2.AFE L. .. 1,025,000 |. 100.0000 |... O 0 0 [0 0000052400 |- 0.500 |FMAN ... ... 144,665 |... ....10/29/2015 ...}|....02/01/2032 ...
35087M-AA-1 ... o [ 1B FE L 1,500,000 |- 100.0000 |... . . .... 1,500,000 O 0 0 [0 ll.50460 |-l 5.000 |MON oo Jovmmneeeemnnnnns 6,937 |... ...04/28/2023 ...|....06/01/2062 ...
35137L-AG-0 ..... A1 [ 2B FE L ...99.8680 |... 798,945 |.... ... 800,000 |.. 798,778 O 3,642 L0 [0 0000040030 | 6.222 L 13,971 | ....10/12/2023 ...|....01/25/2024 ...
35137L-AK-1 ..... N A |--2.BFE ... L..96.1210 |ooeeeennnnnnns 4,806,074 |.... .5,000,000 |.. ....5,031,614 0 e (602) [0 o0 enl 50576 |l 5.529 ... 120,813 |... ....03/06/2020 ...|....01/25/2049 ...
35671D-BC-8 ..... 1 .2.CFE .. ...96.9680 |. ..5,818,055 |. .6,000,000 .5,928,010 |.. .0 .5.551 . 96,283 ....10/10/2013 .. 03/15/2043
35671D-CD-5 ... 1 .2.CFE .. . 101.3300 |. ..605,953 |. ..598,000 .598,000 |.. .0 0 | .5.250 . 10,465 ....08/01/2019 .. 09/01/2029 ...
36267V-AM-5 ..... GE HEALTHCARE HLDG LLC . 1 .2.BFE .. . 116.2200 |. ..8,135,415 |. .7,000,000 .7,000,000 |.. .0 L0 ......6.377 . 48,359 ....06/06/2023 .. 11/22/2082 ...
37045V-AT-7 ..... A 2B FE L ...98.0890 |...ccevnunnnns 7,847,121 |.... ....8,506,964 0 . . (9,639) [oeeeiiiiiieeee0 |0 f.5.950 o 5.480 ...119,000 |... ...01/08/2020 ...|....04/01/2049 ...
37045X-CR-5 ... GENERAL MOTORS FINL CO .. A1 [ 2B FE L ...99.9620 |.............. 1,199,549 |.... ... 1,199,437 O 445 0 000000050100 |- 6.019 ... 27,880 |... ....12/14/2023 ...|....01/17/2024 ...
37185L-AL-6 ..... 1 | 4.CFE L . 100.3990 |...ccvvnnnnnns 2,091,314 |.... ....2,083,000 O 0 0 [0 072750 |- 7.750 .... 67,264 |... ....01/09/2020 ...|....02/01/2028 ...
373298-BR-8 ..... A1 [ TG FE L . 115.4510 |...covvnennnns 1,789,483 |.... ....1,819,879 O e (39,549) L0 [0 00072750 | 4.356 ... 15,349 |... ....06/02/2014 ...|....11/15/2029 ...
375558-BD-4 ... e [ 2.AFE L ...95.4030 |....covnunnnns 1,908,056 |.... ....1,992,817 O e 176 il e l0 el 40750 | 4.776 .... 31,667 |... ....09/09/2015 ...|....03/01/2046 ...
378272-AH-1 ..... GLENCORE FUNDING LLC A1 [ 2AFE L ...99.5450 |... ..1,990,909 |.... ....2,003,002 LU SRR (11170 N AR N RPN | ) R 2T AN 4.128 ... 16,931 |, ....08/20/2014 ...|....04/29/2024 ...
37954F-AG-9 ..... GLOBAL PART/GLP FINANCE ... e [ 4B FE L ...97.7690 |... 882,853 |.... 903,000 O 0 0 [0 .222.7.000 |- 7.000 .. 26,338 |... ...02/18/2020 ...|....08/01/2027 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC ... N |- 2.BFE ... . 110.2490 |......oonnnnns 5,512,457 |.... ....5,093,612 O e (13 0 [0 0l 82750 | 6.540 ....05/17/2011 ...|....10/01/2037 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC . 1 L2.AFE .. ...95.6040 |. .2,500,000 |.. .0 .3.691 ...05/31/2017 .. 06/05/2028
38869P-AN-4 ..... [GRAPHIC PACKAGING INTL 1 .2.CFE .. ...98.5540 |. ..435,000 428,161 |.. .0 .6.352 ... 12/12/2023 .. 04/15/2024
389375-AL-0 ..... GRAY TELEVISION INC .. 1 .4BFE .. ...75.7520 |. .2,026,000 .2,035,532 |.. .0 .4.657 ....10/09/2020 .. 10/15/2030
39121J-AE-0 ..... GREAT RIVER ENERGY . mi .1.GFE .. . 104.4520 |. .5,660,506 .5,609,044 |.. .0 .6.456 ....10/13/2022 .. 07/01/2038 ...
39121J-8*-0 ..... GREAT RIVER ENERGY PP N 16 ...95.3540 |. .1,300,000 .1,300,000 |.. .0 eeenn 3.759 ...01/16/2015 .. 10/01/2028 ...
404119-BU-8 ..... A1 [ 2.0 FE L . 103.1760 |... 165,081 |.... ... 160,000 |.. 160,000 O 0 0 [0 000005.875 | 5.875 ....01/17/2019 ...|....02/01/2029 ...
404119-CR-8 ..... N A |- 2.CFE ..|... . 102.6830 |... ....10,268,254 |.... .. 10,000,000 |.. 9,674,506 JL I O 1 - I FORPPPRY | N FUUUPRPRIN | ) AU 18 41 ) AU 6.140 ....05/01/2023 ...|....06/01/2053 ...
40435R-0G-9 ..... e [ TAFE L ...99.9930 |......oennnnns 3,599,756 |.... ....3,600,000 |.. ....3,600,000 0. eevevieneeeenn0 00005840 L 4.760 ....01/20/2023 ...|....01/19/2024 ...
428102-AE-7 ..... HESS INF PART / FIN CORP .. N A |- 8AFE ... ...92.4380 |...covnnnnnnns 6,701,763 |.... .7,250,000 |.. 7,275,125 O e (7479 [0 o0 el 42250 |- 4.167 ....08/08/2021 ...|....02/15/2030 ...
428291-AN-8 ... N |- SAFE L. ...96.3640 |........ennnns 3,372,751 |.... 3,494,321 O e 1,625 [0 [0 0000042200 |- 4.255 ....02/13/2017 ...|....02/15/2027 ...
437076-AS-1 ..... N A .. 1.F FE ..|... L 111.8120 |ooeeeennennns 8,944,958 |.... 7,509,303 0 . 21,610 [0 |0 [ 5.875 [l 6.541 ...12/08/2010 ...|....12/16/2036 ...
A440M-AA-4 ..... HUDSON PACIFIC PROPERTIE 1 .2.CFE .. ...84.1940 |. .. 4,209,692 |. . 4,917,423 |.. .0 19,102 |. .4.419 ....09/20/2018 .. 11/01/2027 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC . 2 L2.AFE .. ...75.6100 |. .. 3,780,477 |. .5,000,000 4,844,141 |.. .0 10,174 |. .2.781 ....06/05/2022 .. 08/15/2036
44891A-BP-1 ..... HYUNDA| CAPITAL AMERICA 1 L2.AFE .. ...90.1780 |. ..2,705,327 |. .3,000,000 .2,999,518 |.. .0 L 107 .2.379 ....09/15/2020 .. 10/15/2027
451102-BiI-6 ..... ICAHN ENTERPRISES/FIN ... 1 .3.CFE .. ...99.3830 |. 1,042,532 |. 1,051,342 |.. .0 (4,983) | .4.274 ....03/06/2020 .. 09/15/2024
45138L-AT-0 ..... 1 1FFE .. . 103.8420 |. ..2,076,847 |. 1,996,110 |.. .0 L 163 | ......6.270 ....10/15/2007 .. 10/15/2037 ...
454889-AR-7 ..... INDIANA MICHIGAN PONER N A |- 1.GFE L. ...76.5210 |... 765,210 |.... ....1,061,799 JLO I AU ( 1 £51:) N ARt | R AP | I AR < 1 I AU 3.366 ...12/05/2019 ...|....07/01/2047 ...
45780D-BH-4 ..... INSTITUTE ADVANCED STUDY .. N | TAFE L ...86.1190 |... 861,185 |.... ....1,000,000 O 0 0 00000003892 | 3.892 ....12/13/2012 ...|....12/01/2042 ...
458140-AY-6 ..... N A |- LFFE L ...87.1560 |... .. 4,357,790 |.... ... 4,974,498 JL I U - < < I FORRPPRRRY | N FUUUPRPRRPIN | ) AR S (1[4 1 AU 4.134 ....05/08/2017 ...|....05/11/2047 ...
459200-AS-0 ..... N | 1.GFE L. . 106.8600 |.............. 1,068,600 |.... .... 1,089,137 O e (19,917) 0 o0 006,500 |- 4.083 ....10/15/2013 ...|....01/15/2028 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO .. N A |--2.BFE ... ...92.2210 |ooeeiiinnnnns 2,766,618 |.... ... 3,039,271 O e (1170) [0 o0 0024800 |- 4.699 ....12/19/2014 ...|....06/15/2044 ...
46284V-AL-5 ..... N |- 3.CFE ..|... 947130 [ 1,894,254 |.... ....2,101,699 JLUJ SR ( (%711 )N N N RPN | ) SR N 72 TN AN 4.768 ....09/08/2020 ...|....07/15/2032 ...
465685-AD-7 ..... 1 .. 2.BFE ..|... . 103.0560 |....ccevnnnnns 5,668,053 |.... ....5,418,587 O e 3,872 o0 0l 8.375 | 6.545 ...08/17/2007 ...|....09/30/2036 ...
46625H-JM-3 ... JP MORGAN CHASE & CO ... . .. 1.G FE ..|... . 104.7680 |.......oennnn. 9,429,108 |.... .... 9,240,243 JLUN PO AN +1- 1) R | [ AP | AN - 3N A 5.393 ....04/29/2016 ...|....08/16/2043 ...
46625H-RY-8 ..... [JP MORGAN CHASE & CO . 1 1.F FE .. ...96.5710 |. 1,931,420 |. .2,024,483 |.. .0 (7,429) | ... 3.394 ....10/02/2017 .. 02/01/2028 ...
46647P-AR-7 ..... JPMORGAN CHASE & CO ... 1.. . 1.FFE ..|.. .. 5,000,000 )...96.2420 |.............. 4,812,099 |.... .5,000,000 |. ....5,000,000 0. 0 0 0000040005 ). 4.005 ...04/16/2018 ...|....04/23/2029 ...
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46647P-BP-0 ..... JPMORGAN CHASE & €O ovvvvvneeiiiiiieeceiiineeeevinins foen ven | s T L1GFE L 2,000,000 |...87.9630 |.............. 1,759,264 |..oovennnnnnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (O R | R PN | I AR | B RN 2.9%6 |...... 2.956 [MN ..o Joviiiiniins 7,883 ....056/06/2020 ...|....05/13/2031 ...
46647P-BV-7 ..... JPMORGAN CHASE & CO ... |- LEFE L. ...70.9200 |... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 2.525 |...... 2.525 |WN ...... L 14,729 | ....11/12/2020 ...|....11/19/2041 ...
46655F-AA-5 ..... JUA-RM LLC .| 1.BFE ..|... . 100.0000 |... LI RN | N | RN | B AN 5.450 |...... 0.000 |MON ..o Jouvnnnieninnnnnns 1,893 |... ....03/29/2022 ...|....03/01/2072 ...
469814-AA-5 ..... JACOBS ENGINEERING GROUP INC ... ..LS.. |- 2.CFE ..|... . 102.1020 |... O e 30 0 o0 e 5.900 |...... 5.913 [MS ...... .... 98,333 ... ....02/13/2023 ...|....03/01/2033 ...
478160-AJ-3 ..... JOHNSON & JOHNSON B ... 1.CFE ..|... . 115.4320 |... O e (28122) |0 o0 e 6.950 |...... 6.228 MS ...... ... 109,926 |... ....06/27/2002 ...|....09/01/2029 ...
478160-CM-4 ..... JOHNSON & JOHNSON N A |- TAFE L L..84.2110 |oeeeennnnnnns 5,052,677 |.... ....5,980,59% 0 e 805 |0 o0 e 3.500 |...... 3.520 .... 96,833 [... ...11/08/2017 ...|....01/15/2048 ...
478165-AH-6 ..... JOHNSON (S.C.) & SON INC .. N |- 2.AFE L L..92.7100 |.oeeevvnnnnnns 4,635,523 |.... ....5,105,667 LU R (8 1+is N N | I RPN | ) AN 4.750 |...... 4.598 .... 50,139 [... ....11/04/2015 ...|....10/15/2046 ...
478375-AH-1 ..... JOHNSON CONTROLS ... N A .. 2.BFE ..|... . 107.0240 |.............. 2,140,483 |.... ....2,172,736 0 [ (10,227) |0 o0 6.000 |...... 5.034 .... 55,333 |[... ....12/28/2016 ...|....01/15/2036 ...
481218-AN-1 ... JRD HOLDINGS PP ..... 1 .2.BPL .. ...84.1120 |. .. 1,682,248 |. .2,000,000 |.. .0 .2.680 |......2.680 . 11,464 ....10/12/2021 .. 10/14/2031
483050-AD-5 . KAISER FOUNDATION HOSPIT 1 .1.DFE .. ...88.4240 |. 4,421,214 | . 4,958,401 |.. .0 .4.150 |......4.206 . 34,583 ....04/25/2017 .. 05/01/2047
485134-BH-2 ..... [EVERGY METRO ... 1 1FFE .. . 105.3670 |. ..2,107,349 |. 01,992,471 |.. .0 ......6.050 |......6.004 . 15,461 ....056/23/2006 .. 11/15/2035 ...
487836-AT-5 ..... KELLOGG CO N A |--2.BFE ... . 114.5290 |...coonnennnns 2,290,578 |.... ....2,168,203 0 [ (18,073) |0 o0 e 7.450 |...... 6.000 e 37,250 |... .. 149,000 |....01/18/2007 ...|....04/01/2031 ...
491674-BG-1 ..... KU ENERGY CORP N | LR FE L ...97.5%0 |......ccennns 1,951,926 |.... .... 1,948,368 O e 1,847 |0 [0 e 5125 |...... 5.359 ... 17,083 |... .. 102,500 |....07/07/2011 ...]....11/01/2040 ...
493267-AK-4 ..... KEYCORP L2 .. |- 3.BFE ..|... ...80.4700 |....coovennnnt 4,023,484 |.... ....5,000,000 J I N | I APt | B IR | B AT 5.000 |...... 5.000 JUUPRR & b Y O ..250,000 |....09/06/2016 ...|....09/15/2026 ...
49327V-2A-1 ... KEY BANK NA ooveiiiiiiiieecccee e [ e . |- 2.BFE ..|... ...94.0450 |.............. 1,880,908 |.... .... 1,998,630 O 522 o0 [0 3.400 |...... 722 I 1 AN 7,744 |... .. 68,000 |....05/17/2016 ...|....05/20/2026 ...
49327V-28-9 ... KEY BANK NA e fren e . |--2.BFE ..|... ...87.6490 |.....oouennnns 2,629,471 |.... ....2,856,962 O e 28,139 |0 o0 e 3.900 |...... 4.935 veer 25,350 |... ....08/16/2022 ...|....04/13/2029 ...
49327V-20-7 ... KEY BANK NA ... ..LS.. B . |- 2.BFE ..|... ...88.1290 |.....covnnnnns 4,406,427 |.... .... 4,988,658 O v 1,014 0 [0 e 4.900 |...... 4.932 ... 97,319 ... ....08/03/2022 ...|....08/08/2032 ...
493370-AJ-9 ... KEYSPAN CORP ... N A |--2.BFE ... . 101.5920 |....covnnnnnns 5,079,611 |.... .... 4,608,853 0 e 22,506 |veeeeeeeeen0 o0 e 5.803 |...... 6.808 ... 72,538 |... ...05/29/2008 ... |....04/01/2035 ...
49338C-AA-1 KEYSPAN GAS EAST N .. 2.AFE ..|... .. 6,000,000 |...97.1880 |.......cc..e. 5,831,295 |.... ....6,000,000 I RN | N | RPN | B SN 5.819 [...... 5.819 ... 87,285 |... ....03/28/2011 ...|....04/01/2041 ...
49338L-AE-3 . KEYSIGHT TECHNOLOGIES 1 .2.BFE .. 2,496,825 |...99.7180 |. .. 2,492,955 |. . 2,498,637 |.. .0 .4.600 |......4.616 . 27,153 ....03/28/2017 .. 04/06/2027
494368-AS-2 . KIMBERLY CLARK 1 1FFE .. . 106.0770 |. ..5,308,837 |. .5,010,819 |.. .0 .6.375 |......6.313 159,375 ....06/19/2002 .. 01/01/2028
494368-BC-6 . KIMBERLY CLARK 1 1.FFE .. . 119.0950 |. ..2,381,909 |. . 1,985,367 |.. .0 .6.625 |......6.707 . 55,208 ....07/25/2007 .. 08/01/2037
49456B-AH-4 . KINDER MORGAN .. mi .2.BFE .. ...96.5570 |. ..2,167,702 |. .2,220,493 |.. .0 .5.550 |[......5.638 . 10,383 ....12/16/2014 .. 06/01/2045 ...
49456B-AJ-0 ..... [KINDER MORGAN N .2.BFE .. ...89.4980 |. .. 3,579,912 |. .4,000,000 .3,992,363 |.. .0 ......5.050 |......5.064 . 76,311 202,000 |....02/23/2015 .. 02/15/2046 ...
49456B-A0-4 ... KINDER MORGAN .. N |- 2.BFE ... L.91.7150 [t 1,834,299 |.... .2,000,000 |.. 1,995,489 O i 89 o0 [0 5.200 |...... 5.216 ... 34,667 |... .. 104,000 |....02/22/2018 ...|....03/01/2048 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO .... N A |--2.BFE ... ...87.5260 |... .3,000,000 |.. 2,991,827 0 208 0 o0 e 4.375 |...... 4.3% .... 10,938 |... .. 131,250 |....08/19/2016 ...|....06/01/2046 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO .... N |- 2.BFE ... ...98.0180 |... .1,000,000 |.. O i 82 o0 [0 e 5.200 |...... 5.226 ... 23,978 |... ... 52,000 |....08/19/2016 ...|....07/15/2045 ...
501044-BZ-3 ..... KROGER CO ... N A |- 2.AFE L. . 114.7970 |... .1,000,000 |.. O e (7,114 |0 o0 e 7.500 |...... 6.329 ... 18,750 |... ... 75,000 |[....05/10/2005 ...|....04/01/2031 ...
501044-CT-6 ..... KROGER CO ... N |- 2.AFE L ...96.1740 |... 4,421,160 O [ (3,903) [0 [0 5.150 |...... 4.920 L9221 | .. 221,450 |....01/08/2016 ...|....08/01/2043 ...
501044-DF-5 KROGER CO ... N A .. 2.AFE ..|... L. 78.7490 |..ccovnnnnnnns 3,505,127 |.... 4,337,544 O e 2,981 |0 o0 e 3.875 |...... 4.047 ... 36,412 |... .. 172,476 |....12/02/2019 ...|....10/15/2046 ...
501044-DL-2 . KROGER CO ... 1 L2.AFE .. ...99.4030 |. ..2,982,082 |. .2,988,991 |.. .0 . 1,892 |. .4.500 |......4.582 . 62,250 135,000 |....01/07/2019 .. 01/15/2029 ...
50249A-AK-9 ..... [LYB INT FINANCE I11 .. 1 .2.BFE .. ...71.2010 |. .. 3,560,064 |. .5,000,000 5,131,513 |.. .0 (1,720) |. .3.800 |...... 3.669 . 47,500 190,000 |....02/18/2021 .. 10/01/2060
50587K-AB-7 ..... LAFARGEHOLCIM F INANCE US 1 L2.AFE .. ...89.6990 |[. .. 7,754,457 |. .8,645,000 .9,111,071 |.. .0 .. (12,237) | 4.750 |......4.371 112,925 410,638 |....06/22/2017 .. 09/22/2046
51808B-AE-2 ..... LASMO (USA) INC ..... 1 .2.BFE .. . 107.5060 |. ..9,310,061 |. .8,853,619 |.. .0 .. (42,773) | .7.300 |......6.632 . 80,779 632,180 |....07/12/2002 .. 11/15/2027
526057-BV-5 ..... LENNAR CORPORATION . 1 .2.BFE ...99.4170 |. .. 1,925,717 |. .1,937,000 |.. .0 .. 4750 ... 4.750 . 92,008 |....04/21/2015 .. 05/30/2025 ...
53154%-AN-5 ..... LIBERTY UTILITY PP .... N A 2B ] .. 3,000,000 |...96.7030 |.ceeuunnnnenn 2,901,090 |.... ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 3.940 |...... 3.940 ..121,200 |....03/06/2017 ...|....04/30/2027 ...
539830-AR-0 ..... LOCKHEED MARTIN N | 1.GFE L. .. 5,481,818 |. 113.2940 |......onennees 6,395,418 |.... ....5,537,128 O 5,359 |0 [0 6.150 |...... 6.371 .. 347,168 |....07/22/2008 ...|....09/01/2036 ...
539830-AlI-9 ..... LOCKHEED MARTIN N A |- 1.GFE L. . 108.9990 |....cevnnnnnns 2,245,383 |.... ....2,060,000 JLO N N | [ ARt | B ISP | B AU 5.720 |...... 5.720 .. 117,832 |....07/29/2011 ...|....06/01/2040 ...
539830-BC-2 ..... LOCKHEED MARTIN N | 1.GFE L. ...91.5250 |......oeennnns 4,576,250 |.... .... 5,020,544 LU R (- V4 )N N | N RPN | ) A 3.600 |...... 3.554 .. 180,000 |....12/08/2017 ...|....03/01/2035 ...
539830-BY-4 ..... LOCKHEED MARTIN A [ 1GFE L . 116.8230 |... ...11,682,291 |.... ....9,914,236 0 e 1,260 e o0 e 5.900 |...... 5.956 ..624,417 |....10/19/2022 ... |....11/15/2063 ...
548661-CX-3 ..... LOWES COMPANIES A1 [ 2AFE L ...93.1810 |... JLUJ PR ( 170 N | I RPN | ) AN 4.650 |...... 4.210 ... 40,502 |....06/20/2019 ...|....04/15/2042 ...
548661-DS-3 ..... LOWES COMPANIES T [ 2.AFE ... ...88.3370 |... . .... 2,490,164 0 e 200 |0 o0 e 4.550 |...... 4.576 .. 113,750 |....04/03/2019 ... |....04/05/2049 ...
55336V-AN-0 ..... L R 1. |- 2.BFE ... ...86.3940 |........ennnns 1,727,874 |.... .... 1,988,405 O o 287 o0 [0 e 4.700 |...... 4.740 . 94,000 |....02/05/2018 ...|....04/15/2048 ...
559080-AL-0 ..... MAGELLAN MIDSTREAM PRTNS 1 .2.BFE .. ...80.6590 |. ..1,613,178 |. 1,978,612 |.. .0 e 4250 |......4.324 . 85,000 |....09/06/2016 .. 09/15/2046 ...
565849-AN-8 ..... MARATHON OIL CORP ...vvvniiviirenniiiiiiinniiniinnnnas 1.. ... 2.CFE ..|... ...88.7050 |........eennns 2,661,147 |.... .3,000,000 |. ....2,998,318 O 39 0 0 5.200 |...... 5.204 .. 156,000 |....06/01/2015 ...]....06/01/2045 ...
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56585A-AH-5 ... MARATHON PETROLEUM CORP ....evvvneieeiiiiieeeciniieees oo ven | s T 2B FE | 5,758,250 |...89.5550 |.............. 5,373,305 |...ccvvunnnnns 6,000,000 |..eevunnnnnnns 5,798,185 [..ccevvnnnnnnnnns (U 5,357 |oveeeiiiiiinnnnd 0 foorriiiiiinns 0 Jeeen 4.750 |...... 5.0 NS s Jovvenneeennnnn 83,917 [t 285,000 |....12/09/2014 ... |....09/15/2044 ...
571676-AB-1 ..... MARS INC .. N A |- LEFE L. ...92.3650 |... .1,064,000 |.. ....1,105,675 0 e (6,363) [oeeeeeeeeeeen0 o0 0022232200 |- 2.507 ... 34,048 |....08/22/2019 ...|....04/01/2030 ...
571676-AD-7 ..... MARS INC .. N | LEFE L ...87.7190 |... .5,000,000 |.. .... 4,994,608 O 244 0 [0 0000.3.875 | 3.884 .. 193,750 |....03/26/2019 ...|....04/01/2039 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS ... N A |--2.BFE ... ...88.1900 |... .2,000,000 |.. .... 1,994,299 O e 134 0 0 40250 | 4.269 ...12/06/2017 ...|....12/15/2047 ...
577081-BD-3 ..... MATTEL INC N |- SAFE L. ...99.9160 |... O i 87 o0 [0 0000.5.875 |l 6.000 ....11/18/2019 ...|....12/15/2027 ...
58013\-EC-4 ..... MCDONALD'S CORP N A |- 2.AFE L. . 113.3430 |..oceennnnnnns 2,266,863 |.... .... 1,996,480 O e 146 |0 [0 0102262300 |- 6.318 ...10/15/2007 ...|....10/15/2037 ...
58013V-FA-7 ..... MCDONALD'S CORP N |- 2.AFE L ...98.5780 |.....counnnnns 4,928,923 |.... ....5,068,501 LU U ( - (1) N N N RPN | ) SRR 38 74T AN 4.773 ....12/08/2015 ...|....12/09/2045 ...
58013\-FF-6 ..... MCDONALD'S CORP .. N A .. 2.AFE ..|... ...97.5530 |... ..2,146,158 |.... ....2,173,636 O e 5,546 [0 e l0 0022232800 |- 4.109 ....01/08/2019 ...|....04/01/2028 ...
585055-BU-9 ..... MEDTRONIC INC ..... 1 .1.GFE .. ...97.3%0 |. ..973,957 |. .997,660 |.. .0 .4.642 ....09/02/2015 .. 03/15/2045
58506Y-AS-1 ..... MEDSTAR HEALTH INC .... 1 1.F FE .. .. 76.1180 |. ..761,183 |. .1,000,000 |.. .0 .3.626 ....01/09/2020 .. 08/15/2049
586054-AC-2 ..... MEMORIAL SLOAN-KETTERING 1 .1.DFE .. .. 87.8610 |. .. 1,361,842 |. .1,544,8% |.. .0 ......4.219 ....02/04/2015 .. 07/01/2055 ...
58769J-AH-0 ..... MERCEDES-BENZ FIN NA N A .. 1.F FE ..|... . 100.0840 |.............. 2,001,673 |.... ....2,000,000 O 0 0 [0 00050950 |-l 5.870 ...07/31/2023 ...|....08/01/2025 ...
58933Y-AV-7 ..... MERCK & CO INC N 1.EFE ..|... ...90.9800 |......ovunnnns 4,548,985 |.... .... 4,956,760 O e 2,030 [0 foeeiiiiienl0000023.900 |- 3.976 .. 195,000 |[....03/05/2019 ... |....03/07/2039 ...
58942H-AB-7 ..... MERCY HEALTHCARE SYSTEM ... N A |- LFFE L ...94.9230 |...coonnnnnnns 4,746,138 |.... ....5,000,000 O 0 0 [0 el 80555 | 3.555 L A77,750 |....12/12/2017 ... |....08/01/2027 ...
59022C-AJ-2 ..... MERRILL LYNCH & CO .... N |- 2.AFE L . 106.8550 |.............. 2,137,110 |.... ....2,000,000 O 0 0 [0l 60110 | 6.110 .. 122,200 |....01/22/2007 ...|....01/29/2037 ...
594918-BT-0 ..... MICROSOFT CORP N A |- TAFE L L..87.7390 |..ceevnnnnnnns 2,632,178 |.... ....2,987,620 O 342 0 [0 0022232700 |- 3.721 ....08/01/2016 ...|....08/08/2046 ...
594918-CA-0 ..... MICROSOFT CORP N | TAFE L ...96.8070 |.....covnnnnns 4,840,348 |.... ....4,988,160 O 292 o0 [0 00004250 |l 4.266 ....01/30/2017 ...|....02/06/2047 ...
59523U-AM-9 ... MID-AMERICA APARTMENTS L .. N A |- 1.GFE L. ...98.2040 |....covnnnnnns 5,893,224 |.... ....5,997,105 O 1244 0 0 ]11204.000 |- 4.026 ...04/05/2016 ...|....11/15/2025 ...
59562V-AN-9 ... BERKSHIRE HATHAWAY ENERG N .. 1.G FE ..|... .. 4,778,866 |. 108.3740 |.............. 4,313,304 |.... .... 4,549,280 0 [ (34,001) [0 o0 el 6125 | 4.585 ....02/24/2016 ...|....04/01/2036 ...
609207-AP-0 ..... MONDELEZ INTERNATIONAL INC 1 .2.BFE .. 4,918,650 |...87.4950 |. .. 4,374,767 |. . 4,926,393 |.. .0 L4721 ....05/03/2018 .. 05/07/2048
617446-7Y-9 ..... MORGAN STANLEY . .. 2.AFE .. 998,240 |...98.2010 |. ..982,008 |. .999,468 |.. .0 . 4.369 ....09/03/2014 .. 09/08/2026
61747Y-DY-8 ..... MORGAN STANLEY 1 1.G FE .. 4,962,500 |...90.3130 |. .. 4,515,646 |. . 4,969,024 |.. .0 .4.345 ....01/22/2015 .. 01/27/2045
61747Y-FB-6 ..... MORGAN STANLEY ...vvvviiiiiiiiiiinee e feen e -2 L2.AFE .. . 101.2580 |. ..5,062,901 |. .5,000,000 |.. .0 .5.948 ....01/17/2023 .. 01/19/2038 ...
61761J-3R-8 ..... MORGAN STANLEY ... ..LS.. N . 1.GFE .. ...95.7290 |. ..4,786,441 |. .5,000,000 . 4,990,127 |.. .0 eeenn 3.205 ...07/20/2016 .. 07/27/2026 ...
626738-AF-5 ..... MURPHY OIL USA INC .... ..LS.. N |- 3.BFE ... ...87.6190 |.....covnnnnns 3,942,838 |.... .4,500,000 |.. ... 4,417,755 O e 9,762 L0 [0 0000032750 | 4.047 ....06/26/2021 ...|....02/15/2031 ...
62854A-AN-4 ..... MYLAN NV N A |- 2.CFE ..|... ...96.8100 |... .1,000,000 |.. O e 827 o0 [0 1000003.950 |- 4.044 ....02/03/2017 ...|....06/15/2026 ...
62854A-AP-9 ..... MYLAN NV N |- 2.CFE ... ...83.3950 |... ....10,007,342 |.... 12,000,000 |.. ... 14,434,380 0 ]eennn(69,360) [oeneneeeeinnnn0 o0 00005250 | 3.885 ....07/01/2021 ...|....06/15/2046 ...
62912X-AC-8 ..... NGPL PIPE LLC N A |- 2.CFE ..|... L 111.2100 |ooeeeennennnns 3,892,357 |.... .3,500,000 |.. .... 4,032,633 JLO N SO 117 ARt | R AP | I SO i (<1 N AU 6.129 ....06/11/2018 ...|....12/15/2037 ...
637417-AK-2 ..... NATL RETAIL PROP . N |- 2.AFE L ...94.4500 |.............. 4,722,497 |.... .... 4,991,375 O 2,046 [0 00000232500 |- 3.548 ....09/06/2017 ...|....10/15/2027 ...
637432-CT-0 NATIONAL RURAL UTILITY . N A .. 1.F FE ..|... . 119.7530 |.oeeiinnnnnnns 4,790,122 |.... .... 3,996,927 O 199 0 e l0 .....8.000 |- 8.010 ...02/28/2002 ...|....03/01/2032 ...
649322-AA-2 . NY & PRES HOSP ......... 1 .1.CFE .. ...86.1930 |. ..4,309,628 |. .5,000,000 |.. .0 .4.024 ....01/29/2015 .. 08/01/2045 ...
649521-CX-9 . NEW YORK LIFE GLOBAL . .. 1.LAFE .. ...93.9180 |. .. 4,695,894 |. .5,000,000 . 4,982,494 |.. .0 .3.093 ....01/03/2018 .. 01/10/2028
649538-BC-1 . NEW YORK LIFE GLOBAL . . .. 1.AFE .. . 100.2320 |. .. 1,503,480 |. .1,500,000 .1,500,000 |.. .0 L0 .5.750 ....06/15/2023 .. 06/13/2025
654730-AX-1 ..... NISOURCE FINANCE CORP 1 .2.BFE .. . 104.3120 |. ..4,260,119 |. 4,577,425 |.. .0 ..(18,344) |. .4.902 ....08/26/2015 .. 06/15/2041
655844-AJ-T7 . NORFOLK SOUTHERN CORP 1 L2.AFE .. . 109.8080 |. .. 5,490,410 |. .5,211,979 |.. .0 .. (54,854) |. ......6.379 ....07/21/2004 .. 05/15/2027 ...
655844-BI-9 ..... NORFOLK SOUTHERN CORP ... N A |- 2.AFE L. ...85.3870 |...covnnnnnnns 2,561,601 |.... .... 2,637,904 0 . L1510 [0 |0 f0030950 o 4.944 ...06/25/2013 ...|....10/01/2042 ...
655844-CC-0 ... NORFOLK SOUTHERN CORP ... N |- 2.AFE L ...85.1350 |......ounnnnns 1,702,701 |.... .... 1,986,490 0. 205 [0 0 [ 40100 . 4.143 ....04/29/2019 ...|....05/15/2049 ...
655844-CD-8 ... NORFOLK SOUTHERN CORP ... N A |- 2.AFE L. L..75.6100 |...covnnnnnnns 3,780,492 |.... .... 4,958,169 0 . e 987 [0 |0 [003.400 . 3.449 ....10/24/2019 ...|....11/01/2049 ...
655844-CJ-5 ..... NORFOLK SOUTHERN CORP N |- 2.AFE L L T5TT70 [ 3,788,846 |.... ....5,855,311 O [ (1,062) [0 [0 fnnll 42100 .ol 3.483 ....09/17/2021 ...|....05/15/2121 ...
665501-AM-4 ..... NORTHERN NAT GAS N A |- 1.GFE L. L..70.3780 |..ceernnnnnnns 4,750,491 |.... ....6,801,399 O e (1,142) 0 eiel0 0022232400 |- 3.357 ....04/16/2021 ...|....10/16/2051 ...
665772-B0-1 ..... NORTHERN STATES PWR-MINN .. .- LEFE ... . 106.2920 |.............. 2,125,837 |.... ... 1,982,573 JLUJ R 1.1 T N N RPN | RN o 1844 I AN 6.740 . ....056/06/2002 ...|....03/01/2028 ...
665789-AW-3 ..... NORTHERN STATES PWR |- LFFE L . 106.2460 |.............. 2,124,914 |.... ....1,988,855 O 438 0 [0 8375 | 6.433 .. 127,500 |....09/03/2008 ...|....09/01/2038 ...
665859-A0-7 ..... NORTHERN TRUST CORP ... .. 2.AFE ..|... ...95.3890 |... .. 4,769,435 |.... ....4,787,500 O 0 0 [0 000040600 |- 4.804 ..230,000 |....12/15/2016 ...|....01/01/9999 ...
67021C-AJ-6 ..... NSTAR ELECTRIC 1.F FE .. ...90.6020 |. ..906,018 |. .925,103 |.. .0 ......4.993 . 44,000 |....06/16/2022 .. 03/01/2044 ...
670346-AH-8 ..... NUCOR CORP ... .. 1.GFE ..|.. 1137730 [ 3,413,185 |.... .3,000,000 |. ... 2,946,762 O 22 0 000006400 . 6.596 .. 192,000 |....05/28/2008 ...|....12/01/2037 ...
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670346-AP-0 ..... NUCOR CORP ...eevvvieeeceiii e eeeiie e eeeevniseeeeenns foe ven | s T L 1GFE o 2,496,300 |...97.6650 |.............. 2,441,620 |.....cvvennnn. 2,500,000 |.....ccvunnnns 2,498,118 [...ccovvennnnnnns (U R < < 2 AN | N AU | B RN 3.950 |...... 3.968 ....04/23/2018 ...|....05/01/2028 ...
674599-CL-7 ..... OCCIDENTAL PETROLEUM CORP .... A1 [ 2.CFE Ll L. 71.5050 |..coovnnnnnnns 1,512,328 |.... .2,115,000 |.. ....2,111,151 O e 96 |0 o0 e 4.100 |...... 4.112 ....11/02/2016 ...|....02/15/2047 ...
674599-CM-5 ... OCCIDENTAL PETROLEUM CORP .... A1 [ 2.0 FE L ...92.9860 |........oennn. 4,649,318 |.... .... 4,992,951 LU Y381+t I N | I RPN | ) R 3.000 |...... 3.047 ....11/02/2016 ...|....02/15/2027 ...
674599-DH-5 ..... OCCIDENTAL PETROLEUM CORP . N A |- 2.CFE ..|... . 116.6180 |..ccevnnnnnnns 3,717,788 |.... .... 3,519,953 0 [ (1,480) |0 o0 e 7.950 |...... 6.847 ....11/09/2023 ...|....06/15/2039 ...
675553-AA-9 ..... OCHSNER CLINIC FND N | 1.GFE L. .101.8870 |... ... 11,625,270 |.... ...11,989, 100 O [ (13,834) |0 o0 e 5.897 |...... 5.489 . ....01/24/2023 ...|....05/15/2045 ...
678858-BM-2 ..... OKLAHOMA GAS & ELECTRIC ... N A |- 1.GFE L. . ...94.8290 |....covnnnnnns 5,689,757 |.... ....5,971,873 0 985 |0 0 e 5.250 |...... 5.291 .. 315,000 |....05/24/2011 ... |....05/15/2041 ...
678858-BR-1 ..... OKLAHOMA GAS & ELECTRIC ... N | 1.GFE L. .. 7,158,770 |...83.8190 |......ovnneeen 5,867,350 |.... ....7,136,633 O e (3,748) |0 o0 e 4.150 |...... 4.018 ..290,500 |....06/26/2017 ...|....04/01/2047 ...
679574-AG-8 ..... OLD DOMINION ELECTRIC ... N A .. 1.EFE ..|... 1,041,667 |...99.1650 |... ..1,082,971 |.... .... 1,041,667 O 0 0 o0 6.210 |...... 6.210 . 64,688 |....12/12/2002 ...|....12/01/2028 ...
679574-AH-6 ..... OLD DOMINION ELECTRIC 1 .1EFE .. 416,640 |...98.4470 |. ..410,170 |. ..416,640 416,640 |.. .0 .5.676 |......5.677 . 23,648 |....07/23/2003 .. 12/01/2028
680223-AL-8 ..... OLD REPUBLIC INTL CORP 1 .2.BFE .. ...73.3740 |. .. 4,633,584 |. .6,315,000 . 4,491,383 |.. .0 .3.850 |......6.011 121,564 |....06/16/2023 .. 06/11/2051
680665-AL-0 ..... OLIN CORPORATION ... 1 L3.AFE .. ...98.5350 |. .. 1,542,080 |. .1,565,000 |.. .0 ......5.625 |......5.625 . 88,031 |....07/11/2019 .. 08/01/2029 ...
681936-BD-1 ..... OMEGA HEALTHCARE ... N A |- 2.CFE ..|... ...98.3580 |...ccevnunnnns 4,917,917 |.... .... 4,985,279 O [ 13,414 |0 [0 e 4.500 |...... 4.792 ..225,000 |....01/11/2016 ...|....01/15/2025 ...
68233J-8B-9 ..... ONCOR ELECTRIC DELIVERY ... N | LR FE L ...82.8290 |... ... 4,377,382 LU R 2 - N N | I RPN | ) AN 3.750 |...... 3.738 .. 163,875 |....09/18/2017 ...|....04/01/2045 ...
68235P-AF-5 ..... ONE GAS INC N A |- 1.GFE L. ...90.6290 |... 0 e (3,102) |0 o0 e 4.658 |...... 3.330 ... 20,961 |....12/04/2019 ...|....02/01/2044 ...
68268N-AD-5 ..... ONEOK PARTNERS LP .. N |- 2.BFE ... . 110.2910 |... O e (1,821 |0 o0 6.850 |...... 6.653 .. 137,000 |....10/12/2007 ...|....10/15/2037 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. N A |--2.BFE ... . 104.3940 |... O [ 412 |0 0 e 6.125 |...... 6.186 .. 122,500 |....01/24/2011 ...|....02/01/2041 ...
68389X-BJ-3 ..... ORACLE CORP .. N |- 2.BFE ... ...80.2100 |... O ol 518 0 [0 4.000 |...... 4.133 ... 40,000 |....04/28/2017 ...|....07/15/2046 ...
68389X-BN-4 ..... ORACLE CORP .. N A |--2.BFE ... ...94.9%0 |... . ....8,495,790 O 954 |0 0 e 3.250 |...... 3.263 .. 276,250 |....11/07/2017 ...|....11/15/2027 ...
68389X-CK-9 ..... ORACLE CORP .. N .. 2.BFE ..|... L 117.2080 |...covveennnns 5,860,414 |.... .... 4,996,288 0. 3 0 0 6.900 |...... 6.905 ....11/07/2022 ...|....11/09/2052 ...
68389X-C0-6 ..... ORACLE CORP .. 1 .2.BFE .. . 100.1590 |. ..5,007,966 |. . 4,974,656 |.. .0 .6 | .5.550 |......5.585 ....02/02/2023 .. 02/06/2053
690742-AB-7 ..... OWENS CORNING .. 1 .2.BFE .. . 114.8600 |. .. 8,426,102 |. .8,208,357 |.. .0 ..(30,118) | .7.000 |......5.687 ....04/27/2023 .. 12/01/2036
693475-BE-4 . PNC FINANCIAL .. 2 . 1.GFE .. ...93.9370 |. .. 4,696,875 |. .5,000,000 |.. .0 0] .4.626 |......4.626 ....06/01/2022 .. 06/06/2033
69352P-AH-6 . PPL CAPITAL FUNDING mi L2.AFE .. ...81.2700 |. .. 4,063,493 |. . 4,985,936 |.. .0 .429 | .4.700 |......4.722 ....06/21/2013 .. 06/01/2043 ...
694308-HS-9 . PACIFIC GAS & EL . N .2.CFE .. ...93.4060 |. .. 4,553,553 |. .4,875,000 4,917,581 |.. .0 .. (13,581) | ......3.300 |......2.996 ...10/05/2017 .. 03/15/2027 ...
694308-J-0 ..... PACIFIC GAS & EL ... N |- 2.CFE ... ...95.2690 |.......ounnnns 6,411,634 |.... .6,730,000 |.. 7,207,646 JLUI I (71,048) [ovvvvvvvniinnnnn0 0 s 4.550 |...... 3.293 ....11/10/2020 ...|....07/01/2030 ...
694308-N-8 ..... PACIFIC GAS & EL ... N A |- 2.CFE ..|... ...85.7570 |..ceevrnnnnnns 1,715,136 |.... .2,000,000 |.. 2,300,210 0 . o (6,461) |oeeeeniiieeee0 [0 | 4.950 |...... 4.022 ....07/13/2020 ...|....07/01/2050 ...
694476-AA-0 ..... PACIFIC LIFE CORP .. N | 1.GFE L. . 109.2260 |.............. 1,299,788 |.... .1,190,000 |.. 1,216,175 O e (1,918) |0 o0 6.600 |...... 6.292 ....09/27/2007 ...|....09/15/2033 ...
6944PL-2T-5 ..... PACIFIC LIFE GF I . e 1D FE Ll . 100.0450 |.............. 1,500,681 |.... .1,500,000 |.. 1,500,000 0 . PPN | N RPN | R IS 6.240 |...... 5.953 ....06/08/2023 ...|....06/16/2025 ...
695114-BT-4 ..... PACIF | CORP N | LR FE L L 116.7780 |.ooeeeeennnnns 2,335,564 |.... 2,041,502 JLUS PO €< 18- (174 IUUUUUUUSUURUUOR | [ IR | B R 7.700 |...... 7.346 ....11/30/2001 ...|....11/15/2031 ...
695114-CG-1 ..... PACIF | CORP N A .. 1.F FE ..|... . 107.2510 |.oeeevnnnnnnns 1,233,391 |.... 1,235,490 0 . . (4,070) oeeeeiiiieeeee0 0 | 6.250 |...... 5.474 ...03/02/2011 ...|....10/15/2037 ...
701094-AJ-3 ..... PARKER HANNIFIN .. 1 L2.AFE .. ...95.9730 |. ..5,758,364 |. .6,002,364 |.. .0 (854) |. .3.280 |...... 3.235 ....12/11/2017 .. 03/01/2027 ...
702134-AD-0 ..... PARTNERS HEALTHCARE SYST 1 .1.DFE .. ...82.9890 |. ..4,149,472 |. .5,000,000 .5,000,000 |.. .0 0] .3.765 |......3.765 ....12/14/2017 .. 07/01/2048
T13448-EG-9 ..... PEPSICO INC .. 1 .1EFE .. . 112.2450 |. 1,122,452 |. .1,000,000 1,140,519 |.. .0 .. (24,070) |. .7.000 |......3.964 ....01/04/2019 .. 03/01/2029
717081-DK-6 ..... PFIZER INC 1 1.FFE .. ...94.5680 |. .. 5,753,540 |. .6,540,711 |.. .0 .4.400 |......3.864 ....06/07/2017 .. 05/15/2044
717081-ED-1 ..... PFIZER INC 1 1FFE .. ...88.9870 |. .. 4,449,372 |. .5,303,541 |.. .0 L4126 080729 ....06/21/2017 .. 12/15/2046 ...
717081-EK-5 ... PFIZER INC ... N A .. 1.F FE ..|... ...90.4530 |....coonnnnnns 4,522,659 |.... .... 4,989,063 O e 282 o0 [0 e 4.200 |...... 4.214 ...09/04/2018 ...|....09/15/2048 ...
TAT13U-AW-2 ... PHARMACIA CORPORATION BASIC .... N .. 1.F FE ..|... . 109.1880 |.....cevnnnnns 4,367,507 |.... ... 4,064,242 O [ (10,912) |0 o0 6.600 |...... 6.214 ....07/19/2002 ...|....12/01/2028 ...
718172-BD-0 ..... PHILIP MORRIS INTERNAT-I/1 .. 1.F FE ..|... ...94.3030 |...ccovnunnnns 4,715,156 |.... ....5,212,797 0 [ (6,489) |0 [0 e 4.875 |...... 4.547 ....05/31/2018 ...|....11/15/2043 ...
718172-BL-2 ..... PHILIP MORRIS INTERNAT-W/1 .. e [ LFFE L ...85.9290 |.......ounnnns 3,866,790 |.... .... 5,226,900 0 [ (24,240) vl o0 e 4.250 |...... 3.184 ....09/03/2021 ...|....11/10/2044 ...
71845J-AA-6 ..... PHILLIPS EDISON GROCERY A1 [ 2.CFE Ll ...81.6440 |.............. 2,698,341 |.... ....2,703,593 0 feeeeennnn 59,585 o0 o0 e 2.625 |...... 5.504 ....07/27/2022 ...|....11/15/2031 ...
718546-AH-7 ..... PHILLIPS 66 .... A1 [ 2AFE L . 108.3380 |.....cevnnnnns 5,416,923 |.... .... 4,998,985 I R [+ R | RN | B SN 5.875 |...... 5.876 ....01/29/2013 ...|....05/01/2042 ...
718546-AL-8 ..... PHILLIPS 66 .... T [ 2.AFE ... ...95.8470 |...covnnnnnnns 5,750,835 |.... ....6,035,759 0 e (1,025) |0 o0 e 4.875 |...... 4.829 ... 12/12/2014 ... |....11/15/2044 ...
719510-AA-0 ..... PHYSICIANS REALTY LP .... 1. |- 2.BFE ... ...97.3510 |.oooevnnnnnnns 2,131,991 |.... ....2,221,860 LU SR ([0 [0:5) N N | I RPN | ) AN 4.300 |...... 3.789 ....07/08/2019 ...|....03/15/2027 ...
719510-AB-8 ..... PHYSICIANS REALTY LP .... 1 .2.BFE .. ...95.0970 |. ..1,901,948 |. 1,998,047 |.. .0 ......3.950 |......3.976 ....11/28/2017 .. 01/15/2028 ...
72650R-AR-3 ... PLAINS ALL AMER PIPELINE .. 1.. ... 2.BFE ..|... . 107.2090 |.......oennnns 5,360,434 |.... .5,000,000 |. ....5,024,382 O o (193) |0 o0 6.650 |...... 6.593 .. 153,319 |... ...07/19/2007 ...|....01/15/2037 ...
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731020-AA-4 ..... POLAR TANKERS INC ....oivviviieniiiiiiiineeccviinneeeens foes e | s T L AFFE e 1,208,752 |. 103.3420 |.............. 1,449,051 |.oovennnnnens 1,402,184 |...coovnennnns 1,308,022 [oieiiiinnnnnn (U S 0 A [ RN | I AR | B KN 5.951 [...... 7.225 ....02/04/2009 ...|....05/10/2037 ...
737446-AP-9 ..... POST HOLDINGS INC .. e [ 4B FE L .. 201,500 |...96.5770 |... . 200,000 |.. O e (A74) |0 o0 e 5.500 |...... 5.405 ....07/08/2019 ...|....12/15/2029 ...
737446-AR-5 ... POST HOLDINGS INC .. A1 4B FE L 1,027,000 |...89.8770 |... LI RN | N | RPN | B FON 4.500 |...... 4.500 ....02/24/2021 ...|....09/15/2031 ...
737679-DB-3 ..... POTOMAC ELECTRIC PIR CO .. N A |- LFFE L ...2,964,190 |. 114.5400 |... 0 [ 1,083 |0 o0 6.500 |...... 6.592 ....03/24/2008 ...|....11/15/2037 ...
74170*-AU-3 ..... PRIME PTY FD PP N .. 4,000,000 |...97.2160 |... LU RN | N | RPN | ) SN 4.480 |...... 4.480 ....10/22/2018 ...|....11/08/2030 ...
T42404-AP-1 ..... PRINCETON THEOLOGICAL ... N A .. 3,000,000 |. 101.2580 |... ....3,000,000 JLU I I | I APt | B ISP | ) AT 5.200 |...... 5.201 ...09/26/2013 ...|....07/01/2033 ...
742730-AC-7 ..... PRIT CORE REALTY PP N .. 1,000,000 |...98.0910 |... 980,907 |.... ....1,000,000 O o0 o0 [0 e 4.000 |...... 4.000 ....02/07/2013 ...|....02/14/2025 ...
743756-AE-8 ..... PROV ST JOSEPH HLTH OBL N A .. 2,000,000 |...77.3740 |eeeuunnnnnnnn 1,547,472 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.930 |...... 3.930 ....01/30/2018 ...|....10/01/2048 ...
T4382P-A#-4 . ST JOSEPH HEALTH PRIVATE PLACEMENT 1 .10,000,000 |. 107.4820 |. .10,748,179 |. 10,000,000 10,000,000 |.. .0 .5.710 |......5.710 ....02/16/2023 .. 10/01/2043
744448-CE-9 . PUBLIC SERVICE COLORADO . 1 ...90.7820 |. .. 1,588,690 |. .1,750,000 .2,040,500 |.. .0 4.750 |......3.475 ....09/13/2019 .. 08/15/2041
744448-CJ-8 ..... [PUBLIC SERVICE COLORADO 1 ...79.3220 |. .. 4,759,332 |. 5,471,122 |.. .0 ......3.950 |......4.633 ....10/31/2022 .. 03/15/2043 ...
744448-00-2 ... PUBLIC SERVICE COLORADO ... N A ...81.5880 |...ccvnnnnnnns 4,079,394 |.... ....4,987,677 O o286 |0 o0 e 4.100 |...... 4.116 ...06/14/2018 ...|....06/15/2048 ...
744516-H*-9 ..... PUBLIC SVC CO NC PP N ...64.5870 |... ... 11,625,736 |.... .. 18,000,000 O o0 o0 [0 3.100 |...... 3.100 ....03/04/2021 ...|....03/18/2051 ...
745332-Bli-5 ... PUGET SOUND ENERGY INC .. N A . 106.2950 |.....coennnnn. 4,251,813 |.... ....4,159,113 0 [ (8,246) |0 [0 e 6.724 |...... 6.259 ....10/18/2007 ...|....06/15/2036 ...
745332-CD-6 ..... PUGET SOUND ENERGY INC .. N . 102.2980 |......oennnnns 2,045,967 |.... .... 1,999,805 I RN | N | RPN | B SN 5.638 |...... 5.638 ....03/22/2011 ...|....04/15/2041 ...
747525-BT-9 ..... N A . 115.4670 |...ccvvnnnnnns 5,773,334 |.... .... 4,964,781 0 [ 832 |0 o0 6.000 |...... 6.051 ....11/07/2022 ...|....05/20/2053 ...
TAT62E-AF-9 ..... N . ...88.0930 |... .. 3,523,704 |.... .... 3,990,408 O 1,283 |0 [0 e 2.900 |...... 2.939 ....09/17/2020 ...|....10/01/2030 ...
74841C-AB-7 ..... QUICKEN LOANS LLC/QUICKN .. N A .. 1,053,000 |...88.1990 |... 928,734 |.... .... 1,053,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.875 |...... 3.875 ...09/09/2020 ...|....03/01/2031 ...
75513E-CX-7 ..... RAYTHEON TECH CORP . N ...4,981,250 |. 115.8840 |.............. 5,794,204 |.... ....4,980,761 O e (489) |0 o0 6.400 |...... 6.429 ....11/06/2023 ...|....03/15/2054 ...
758750-AF-0 ..... REGAL BELOIT ......... 1 . 19,514,240 |. 104.4310 |. .20,364,011 |. 19,508,627 |.. .0 .6.400 |......6.392 ....01/09/2023 .. 04/15/2033
760759-AN-0 ..... REPUBLIC SERVICES INC ... 1 . 107.8930 |. ..1,186,819 |. 1,091,540 |.. .0 .5.700 |......5.770 ....06/07/2011 .. 05/15/2041
T7T340R-AN-9 ..... ROCKIES EXPRESS PIPELINE 1 ...98.3250 |. ..2,949,737 |. .3,275,687 |.. .0 .6.875 |......5.983 ....06/21/2019 .. 04/15/2040
78016E-ZV-2 ..... ROYAL BANK OF CANADA .... I ...99.8540 |. .. 1,997,085 |. 1,998,704 |.. .0 5.710 |......4.775 ....02/03/2023 .. 07/29/2024 ...
78349A-AB-9 ..... RWJ BARNABAS HEALTH N A ...82.6480 |. ..4,132,398 |. .5,000,000 .5,000,000 |.. .0 ......3.949 |......3.949 ...10/19/2016 .. 07/01/2046 ...
78516F-AA-T ..... SABAL TRAIL TRANS N .. 1,000,000 |...96.7450 |... 967,448 |.... .1,000,000 |.. ....1,000,000 LU RN | N | RN | B SN 4.246 |...... 4.246 ....04/26/2018 ...|....05/01/2028 ...
78516F-AB-5 ..... SABAL TRAIL TRANS N A .. 7,013,000 |...93.8130 |... 6,566,896 |.... .7,000,000 |.. ....1,010,212 0 e (528) |0 o0 e 4.682 |...... 4.668 ....04/26/2018 ...|....05/01/2038 ...
78572X-AG-6 ..... SABRA HEALTH/CAPTL CORP ... N .. 1,969,800 |...90.6060 |... 1,812,122 |.... .2,000,000 |.. .... 1,980,999 O o 2,841 |0 [0 3.900 |...... 4.085 ....09/26/2019 ...|....10/15/2029 ...
808513-BJ-3 ..... SCHWAB CORP L2 .. ...79.2540 |... 1,585,076 |.... .2,000,000 |.. ....2,000,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ....12/08/2020 ...|....12/01/2030 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. N ...83.1750 |... 1,663,491 |[.... ... 1,994,177 O e 121 0 [0 4.800 |...... 4.820 ....04/02/2018 ...|....04/15/2048 ...
81618T-AC4 ..... SELECT INCOME REIT N A ...78.6340 |... 1,572,690 |.... .... 1,994,602 0 [ 4,680 |0 [0 e 4.500 |...... 4.755 ...01/29/2015 ...|....02/01/2025 ...
81685V-AA-1 ..... SEMPRA INFRASTRUCTURE PA 1 ...82.2650 |. .. 4,113,273 |. . 4,954,515 |.. .0 .3.250 |......3.380 ...01/06/2022 .. 01/15/2032 ...
817826-AB-6 ..... 7-ELEVEN INC ... 1 ...99.4470 |. ..681,214 |. . 685,000 .680,979 |.. .0 .0.800 |......6.236 ....00/29/2023 .. 02/10/2024 ...
824348-A0-9 ... SHERWIN-WILLIAMS CO/THE 1 ...83.7180 |. .. 4,261,267 |. .5,090,000 .4,981,886 |.. .0 .4.000 |......4.163 ....06/20/2019 .. 12/16/2042 ...
824348-AlI-6 ..... SHERI IN-WILLIAMS CO/THE 1 ...96.5930 |. .. 1,931,869 |. 1,936,216 |.. .0 .3.450 |......4.466 ....12/18/2018 .. 06/01/2027
824348-AX-4 ..... [SHERWIN-WILLIAMS CO/THE 1 ...91.5150 |. ..2,287,884 |. .2,302,956 |.. .0 ......4.500 |......5.079 ....12/18/2018 .. 06/01/2047 ...
82568N-AC-5 ..... SHUTTERFLY FINANCE LLC .... N A .. 67.1870 |... 1,013,669 |.... .... 1,002,249 O [ 34,447 0 [0 8.500 ...12/01/2023 ...|....10/01/2027 ...
82568N-AE-1 ..... SHUTTERFLY FINANCE LLC .. N ...99.2610 |... ....179,267 O o0 o0 [0 9.750 ....06/14/2023 ...|....10/01/2027 ...
829259-Al-0 ..... SINCLAIR TELEVISION N A ...90.2770 |... ... 400,000 J I N | I FORRRRRt | B ISP | B AU 5.125 ....08/15/2016 ...|....02/15/2027 ...
82967N-BA-5 ..... SIRIUS XM RADIO INC ... ..LS.. N ...96.8730 |... ....2,000,000 O o0 o0 [0 5.000 . ....06/26/2017 ...|....08/01/2027 ...
832248-8D-9 ... SMITHFIELD FOODS INC . N A ... 77.5790 |... ... 4,947 541 0 e 6,019 |0 o0 e 2.625 .. 131,250 |....09/08/2021 ...|....09/13/2031 ...
832696-AN-0 ..... SMUCKER JM CO .. N ...93.0360 |... ....1,071,094 O e 5, 112) il o0 e 4.250 ... 42,500 |....12/04/2019 ...|....03/15/2035 ...
832696-AP-3 ..... SMUCKER JM CO .. 1. ...88.3630 |... . ....4,736,115 0 [ (12,083) |0 o0 e 4.375 .. 189,875 |....12/09/2019 ...|....03/15/2045 ...
837004-CB-4 ..... SOUTH CAROLINA ELE & GAS ......ccevvnnnns 1. . 108.5030 |........eenn.. 1,085,026 |.... 999,309 JLU N < I N | N RPN | ) AN 6.050 ... 60,500 |....01/07/2008 ...|....01/15/2038 ...
838515-L@-1 ..... SOUTH JERSEY GAS PRIVATE PLACEMENT 1 . 102.8560 |. .. 7,199,948 |. .7,000,000 |.. .0 ......5.210 |.. 182,350 |....05/17/2023 .. 06/01/2033 ...
838518-AA-6 ..... SOUTH JERSEY INDUSTRIES .....ccevvuiiiiiiinnnnniiiiinnnnns .. 15,023,550 |.. 81.1010 |... ... 12,165,094 |.... ...15,000,000 |. ...15,016,802 O e (1,995) |0 o0 5.020 .. 753,000 |....03/25/2021 ...|....04/15/2031 ...
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842400-EV-1 ..... SOUTHERN CAL EDISON ..ovvvvieniiiiiiiinieeceinineecenns foee ven | s T L AGFE e 978,050 |. 104.2380 |.........en... 1,042,381 [ 1,000,000 (O Y £ - AN | [ AU | B RN 5.750 |...... 5.910 ....10/19/2006 ...|....04/01/2035 ...
842400-GK-3 ..... SOUTHERN CAL EDISON ... vee |- 1.GFE ... ...84.3180 |... .1,000,000 |.. JL N O -151s I FORRPPRt | B IR | B AU 4125 |...... 4.315 ....05/30/2018 ...|....03/01/2048 ...
842400-GN-7 ..... SOUTHERN CAL EDISON ... veo |- 1.GFE ... ...97.9900 |... . .2,000,000 |.. O i 843 |0 [0 3.700 |...... 3.735 ....07/30/2018 ...|....08/01/2025 ...
842587-80-0 ..... SOUTHERN CO PFD o |--2.CFE ... ...22.4800 |....covnnnnnns 8,992,000 |.... ... 400,000 |.. J I N | I FORRRRRt | B ISP | B AU 4.952 |...... 0.000 ....01/06/2020 ...|....01/30/2080 ...
84265V-AA-3 ..... SOUTHERN COPPER CORP .. veo |- 2.AFE L) . . 115.7850 |....cevvnnnnns 1,736,773 |.... .1,500,000 |.. O [ 1,365 |0 [0 e 7.500 |...... 7.7 ...09/13/2006 ...|....07/27/2035 ...
844030-AA-4 ..... SOUTHERN UNION CO ... e [ 2.CFE Ll .. 752,295 |. 100.0390 |... ... 750,000 |.. 750,573 O e (L722) |0 o0 e 7.600 |...... 6.473 ....10/10/2023 ...|....02/01/2024 ...
84861T-AC-2 ..... SPIRIT REALTY LP ... A1 [ 2B FE L 3,010,698 |...97.9840 |... .... 3,003,458 LU O ( 2" )N N | N RPN | ) AN 4.450 |...... 4.402 ....06/02/2017 ...|....09/15/2026 ...
852060-AD-4 ..... SPRINT CORP (FON GROUP) N A |--2.BFE ... .. 212,488 |. 108.4060 |... 0 e (1,902) |0 o0 e 6.875 |...... 5.523 ....07/20/2017 ...|....11/15/2028 ...
854502-AJ-0 ..... STANLEY BLACK & DECKER INC 1 L2.AFE .. 1,997,760 |...90.2380 |. .0 .4.850 |......4.857 ....10/30/2018 .. 11/15/2048
85917P-AB-3 ..... STERIS PLC 1 .2.BFE .. 4,879,614 |...77.5210 |. .0 .3.750 |......6.107 ....10/11/2022 .. 03/15/2051
863667-AJ-0 ..... STRYKER CORP 1 L2.AFE .. 4,944,700 |...96.5970 |. . .0 ......4.625 |......4.694 ....03/03/2016 .. 03/15/2046 ...
871829-BM-8 ..... SYSCO CORP A 2B FE L 6,910,350 |. 112.6910 |.....c..een... 5,634,559 |.... ....6,700,083 0 [ (78,151) |0 [0 e 6.600 |...... 3.768 . . . ...03/18/2021 ...|....04/01/2040 ...
87470L-AH-4 ..... TALLGRASS NRG PRTNR/FIN ... N |- 3.CFE ..|... 1,750,000 . 101.1090 [.....ceeeeeeen 1,769,408 |.... .... 1,750,000 LI RPN | I N | RPN | ) FON 7.500 |...... 7.500 e 32, .. 131,250 |....09/11/2020 ...|....10/01/2025 ...
87612E-AU-0 ..... TARGET CORP N A |- LFFE L . 121.6930 |...covnnnnnnns 2,433,861 |.... ....2,022,019 O e (O13) |0 o0 e 7.000 |...... 6.876 ... 64, .. 140,000 |....01/18/2008 ...|....01/15/2038 ...
87612E-BH-8 ..... TARGET CORP N | LR FE L ...96.2550 |... .... 4,999,587 O o 0 [0 3.375 |...... 3.376 en 35, .. 168,750 |....03/18/2019 ...|....04/15/2029 ...
87724R-AB-8 ..... TAYLOR MORRISON COMM . N A |- 3.BFE ..|... . 100.8990 |... JLO N N | [ ARt | B ISP | B AU 5.750 |...... 5.750 . 19, ... 43,298 |....07/18/2019 ...|....01/15/2028 ...
877T24R-AJ-1 ..... TAYLOR MORRISON COMM . N |- 3.BFE ... ...96.8850 |... 0 [ (34,855) |0 o0 e 5125 |...... 4.246 ... 106, .. 256,250 |....10/20/2021 ...|....08/01/2030 ...
88033G-DB-3 ..... TENET HEALTHCARE N A |- 8.CFE ..|... ...97.8260 |... 598,698 |.... 612,000 O [0 0 [0 e 5125 |...... 5.125 ...01/20/2023 ...|....11/01/2027 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSI .. N .. 1.G FE ..|... ...82.4690 |........oennn. 3,997,278 |.... ....5,233,918 JLO O (121 )N N | N RPN | ) AN 4.150 |...... 3.647 ....06/02/2021 ...|....01/15/2048 ...
886546-AD-2 ..... TIFFANY & CO ...... 1 .1.DFE .. ...95.7110 |. ..3,809,311 |. . 3,553,736 |.. .0 .4.900 |......5.793 ....11/16/2022 .. 10/01/2044
887317-AH-8 ..... TIME WARNER INC .. 1 L3.AFE .. ...87.0790 |. . 1,741,573 |. 1,990,675 |.. .0 .6.100 |......6.145 ....02/17/2011 .. 07/15/2040
887317-AX-3 ..... TIME WARNER INC ..... . 1 L3.AFE .. ...69.3030 |. .. 3,950,279 |. .5,467,551 |.. .0 .4.850 |......5.165 ....01/22/2016 .. 07/15/2045
88732J-BB-3 ..... TIME WARNER CABLE INC ...covvvniiiiiiniinniiiiiiieeeees foen e U b .2.CFE .. ...87.7720 |. 1,755,435 |. 1,946,451 |.. .0 .5.500 |......5.742 ....06/04/2015 .. 09/01/2041 ...
889184-AA-5 ..... TOLEDO HOSPITAL/THE N .3.BFE .. ...67.4680 |. ..4,048,069 |. .6,000,000 .6,076,272 |.. .0 ......4.982 |......4.886 ...10/08/2015 .. 11/15/2045 ...
891092-AE-8 ..... TORO CO N |- 2.AFE L . 106.2920 |... .... 10,629,246 |.... .. 10,000,000 |.. ...10,945,035 LU SR V73 [+1- N N | I RPN | ) AN 6.625 |...... 5.608 ....01/18/2023 ...|....05/01/2037 ...
891490-AR-5 ..... TOSCO CORPORATION ... o | LEFE L . 107.8620 |.....c.eeen... 1,794,817 |.... .1,664,000 |.. n1,828,946 |..oieeennnnn 0 e (50,521) [0 [0 e 7.800 |...... 4.246 ....11/19/2013 ...|....01/01/2027 ...
891490-AT-1 ..... TOSCO CORPORATION ... N | LR FE L 77410 | 7,064,480 |.... .6,000,000 |.. ....7,283,8% JLO RN 11V 01N N | N RPN | ) AN 8.125 |...... 4132 ....03/04/2014 ...|....02/15/2030 ...
89236T-EM-3 ..... N A |- LEFE L. ...95.3810 |..ceernnnnnnns 1,907,612 |.... .2,000,000 |.. .... 1,998,035 O [ 449 |0 0 e 3.050 |...... 3.076 ....01/08/2018 ...|....01/11/2028 ...
893574-AN-5 ... TRANSCONT GAS PIPE LINE ... N |- 2.AFE L ...90.3330 |....covnnnnnns 2,709,996 |.... .... 2,980,321 O 429 |0 [0 4.600 |...... 4.645 . . ....09/13/2018 ...|....03/15/2048 ...
89417E-AK-5 ..... TRAVELERS COS INC N A .. 1.F FE ..|... ...89.5340 |....cornunnnns 2,686,016 |.... ....2,980,193 0 838 |0 o0 e 4.300 |...... 4.347 ... 45, ..129,000 |....08/18/2015 ...|....08/25/2045 ...
89417E-AM-1 ... TRAVELERS COS INC ..... 1 1FFE .. ...86.0900 |. ..4,304,481 |. .4,981,030 |.. .0 .4.000 |......4.025 7, 200,000 |....05/15/2017 .. 05/30/2047 ...
89566E-AH-1 ..... TRISTATE GEN/TRANS ASSN 1 . 1.GFE .. ...78.2120 |. ..782,122 |. .1,000,000 .995,598 |.. .0 .4.700 |......4.733 s . 47,000 |....09/03/2015 .. 11/01/2044
896516-AA-9 ..... TRINITY oo 1 .1.DFE .. ...87.1330 |. .. 3,223,931 |. .3,700,000 .3,69,713 |.. .0 4,125 |......4.131 ....02/05/2015 .. 12/01/2045
89788N-AA-8 ..... TRUIST FINANCIAL CORP 2 . 1.GFE .. ...93.4430 |. ..1,868,863 |. .2,000,000 |.. .0 4.916 |......4.916 ....07/25/2022 .. 07/28/2033
898320-AD-1 ..... [TRUIST FINANCIAL CORP 2 .2.BFE .. ...91.8330 |. .. 4,591,632 |. .5,000,000 |.. .0 ......4.800 |......4.800 ....12/09/2019 .. 01/01/9999 ...
902494-AZ-6 ..... TYSON FOODS INC A 2B FE L .. 5,060,400 |...97.0270 |.eeuunnnnennn 4,851,348 |.... .... 5,043,890 0 e (3,326) |0 o0 e 4.875 |...... 4.766 ...06/26/2018 ...|....08/15/2034 ...
902494-BK-8 ..... TYSON FOODS INC .. A1 [ 2B FE L 6,998,740 |...97.2060 |.............. 6,804,395 |.... ....6,998,984 O e 110 0 [0 e 4.350 |...... 4.352 ....02/13/2019 ...}|....03/01/2029 ...
90265E-AM-2 ..... N A |- 2.AFE L. .. 6,750,100 |...95.2600 |.............. 6,668,234 |.... ....6,885,380 0 29,930 |veiieieeeeen0 o0 e 3.500 |...... 4.006 ....02/15/2019 ...|....07/01/2027 ...
902973-AZ-9 ..... U S BANCORP 2 .. |- 2.BFE ... .. 2,718,750 |...89.6030 |.............. 2,240,071 |.... ....2,718,750 I RN | N | RPN | B SN 5.300 |...... 4.874 ....08/31/2020 ...|....01/01/9999 ...
907818-EM-6 ..... UNION PACIFIC CORP .... N A |- 1.GFE L. ...83.8870 |... ....10,905,363 |.... ... 13,595,473 0 e (21,126) |0 o0 e 3.799 |...... 3.518 . . ....12/22/2016 ...|....10/01/2051 ...
907818-FG-8 ..... UNION PACIFIC CORP N | 1.GFE L ...81.6940 |.............. 4,084,717 |.... ....5,891,252 O [ (25,415) |0 o0 e 3.839 [...... 2.9% ... 53, .. 191,950 |....05/18/2020 ...|....03/20/2060 ...
911312-AN-6 ..... UNITED PARCEL SERVICE ... 1. |- LFFE L . 100.3490 |....coovnnnnns 5,017,470 |.... ... 4,947,922 O e 1,925 |0 0 e 4.875 |...... 4.966 .31, .. 243,750 |....11/08/2010 ...|....11/15/2040 ...
911312-BN-5 ... UNITED PARCEL SERVICE 1. .. 1.F FE ..|... ...84.7100 |... .. 4,235,499 |.... .... 4,650,561 O e 8357 o0 [0 e 3.750 |...... 4.217 e 28, .. 187,500 |....05/09/2018 ...|....11/15/2047 ...
913017-BP-3 ..... [UNITED TECHNOLOGIES ... 1 L2.AFE .. . 108.9900 |. ..544,952 |. 492,759 |.. .0 ......6.125 |......6.278 . .14, . 30,625 |....05/29/2008 .. 07/15/2038 ...
91324P-DL-3 ..... UNITEDHEALTH GROUP INC .. 1.. . 1.FFE ..|.. ...89.4430 |.......oennnns 2,683,281 |.... .3,000,000 |. ....2,981,417 O 42 o0 0 4.250 |...... 4.291 .5, .. 127,500 |....06/14/2018 ...|....06/15/2048 ...
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91913Y-AL-4 ..... VALERO ENERGY CORP .......ccevvvunvirrrmnnnnnrnnrnnnnnnnnns foon ven | s T L 2BFE | 7,947,170 |. 109.6640 |.............. 8,773,105 |oevverennnnn 8,000,000 |.eeevunnnnns 7,963,728 |.ocevvvnnnnns (U R 17/ RN | N AR | B KN 6.625 |...... 6.676 | D ..oovvn |ounnnniinnnnnn 23,556 [l 530,000 |....06/07/2007 ...|....06/15/2037 ...
92277G-AM-9 ..... VENTAS REALTY LP/CAP CRP .. e [ 2.AFE L .. 992,330 |...95.5220 |... .1,000,000 |.. O e 770 |0 o0 e 4.000 |...... 4.094 [MS ...... ... 40,000 |....02/13/2018 ...|....03/01/2028 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS A1 [ 2AFE L 2,978,280 |...96.3040 |... ..2,889,132 |.... O 991 0 [0 4.400 |...... 4.455 |WN ...... .. 132,000 |....10/22/2014 ...|....11/01/2034 ...
92343V-CZ-5 ... VERIZON COMMUNICATIONS .. e [ 2.AFE L ...2,310,784 |...92.8460 |.............. 2,195,813 |.... O [ 674 |0 o0 e 4.672 |...... 4.802 MS ...... .. 110,493 |....08/25/2015 ... |....03/15/2055 ...
92343V-DC-5 ...... VERIZON COMMUNICATIONS .. A1 [ 2AFE L .. 8,318,180 |...85.9540 |.............. 7,735,898 |.... O e 14,242 |0 [0 4125 |...... 4.601 |FA ...... ..371,250 |....05/30/2018 ...|....08/15/2046 ...
92343V-0S-0 ..... VERIZON COMMUNICATIONS .. e [ 2.AFE L .. 3,780,884 |. 100.4270 |....uennnnneen 3,894,570 |.... ....3,790,223 0 [ 1,651 |0 o0 e 5.012 |...... 5.173 (A0 ...... .. 194,365 |....07/11/2017 ...|....04/15/2049 ...
92418#-AH-2 ..... VERMONT GAS SYSTEMS PP .. A [ 2.0 .. 5,000,000 |...94.7070 |.....euvnnnnnn 4,735,373 |.... ....5,000,000 LU RN | N | RN | B SN 3.320 |...... 3.320 [FA ...... .. 166,000 |....08/09/2016 ...|....08/01/2026 ...
925524-AH-3 ...... VIACOM INC. .... N A |- 2.CFE ..|... .. 8,968,630 |. 108.3840 |.............. 7,586,861 |.... e 7,984,702 [0 e (128,315) [0 o0 e 7.875 |...... 5.300 [JJ ....... ..551,250 |....06/04/2014 ...|....07/30/2030 ...
925524-AX-8 . VIACOM INC. . 1 .2.CFE .. . 101.5280 |. ..2,030,570 |. 1,986,793 |.. . 646 |. .6.875 |......6.954 ....10/27/2006 .. 04/30/2036
92552V-AK-6 . VIASAT INC 1 .4.CFE .. ...97.7950 |. .. 713,904 |. 730,000 |.. 0] .5.625 |......5.625 ....09/07/2017 .. 09/15/2025
92553P-AC-6 VIACOM INC. . 1 .2.CFE .. ...98.6720 |. 1,973,439 |. .2,233,531 |.. ..(11,100) |. ......6.750 |...... 5.526 ....08/25/2011 .. 10/05/2037 ...
92556V-AD-8 ..... VIATRIS INC .... A1 [ 2.CFE Ll ...84.7220 |...ccvvnnnnnns 2,541,650 |.... ....3,110,613 JU Y AU (16,480) [..oeeeeevneeeeen0 e [ 2.700 |...... 2.082 ...10/19/2021 ...|....06/22/2030 ...
92556V-AF-3 ..... VIATRIS INC A1 [ 2.0 FE L L..70.3780 |...covvnnnnnns 3,518,902 |.... ....5,481,000 O [ (11323 [0 [0 4.000 |...... 3.443 ....10/08/2021 ...|....06/22/2050 ...
927804-FA-7 ..... VIRGINIA ELECTRIC & POWER e [ 2.AFE L . 107.2740 |....coeneen.nt 5,378,694 |.... .... 4,812,967 0 [ 10,742 |0 o0 6.000 |...... 6.484 ....06/26/2008 ...|....01/15/2036 ...
929160-AV-1 ..... VULCAN MATERIALS CO A1 [ 2B FE L ...90.4260 |.............. 2,712,778 |.... ....2,990,016 O 28 |0 [0 4.500 |...... 4.523 ....06/12/2017 ...|....06/15/2047 ...
92928Q-AE-8 ..... WEA FINANCE LLC N A |--2.BFE ... ...89.3080 |...ccvvnunnnns 1,786,159 |.... ....1,99,588 0 e 622 |0 o0 e 4125 |...... 4.164 ....09/12/2018 ...|....09/20/2028 ...
931142-CK-7 ..... WAL-MART ... 1.CFE ..|... . 121.0150 |...covvnnnnnns 8,471,075 |.... ....6,997,908 O i 83 o0 [0 6.500 |...... 6.502 ....08/06/2008 ...|....08/15/2037 ...
931142-CY-7 ..... WAL-MART .. 1.CFE ..|... . 105.6520 |.........en... 1,056,516 |.... 956,403 0 [ 1,588 |0 o0 e 5.000 |...... 5.397 ...06/30/2011 ...|....10/25/2040 ...
949748-FP-0 ..... WELLS FARGO CO .. 2.BFE ..|... L.97.3470 |..oeevinnnnnns 9,734,679 |.... . ....9,883,804 LU SRR i << T N | I RPN | ) AN 5.375 |...... 5.471 ....12/06/2013 ...|....11/02/2043 ...
94980V-AG-3 ..... [WELLS FARGO BANK NA . .. 2.AFE .. . 103.3340 |. ..6,200,044 |. .6,000,000 5,992,577 |.. .0 .5.950 |......5.963 ....08/22/2006 .. 08/26/2036
95000U-20-4 . WELLS FARGO & COMPANY 1 L2.AFE .. ...97.2860 |. 12,647,122 |. 13,000,000 12,986,782 |.. .0 4.150 |......4.172 ....01/16/2019 .. 01/24/2029
950400-AC-8 ..... [WELLTONER INC ....... 1 L2.AFE .. ...98.5010 |. .. 4,925,049 |. .5,000,000 .5,024,278 |.. .0 .4.250 |......4.000 ....04/06/2016 .. 04/01/2026
95709T-AL-4 ..... WESTAR ENERGY INC mi 1FFE .. ...96.7030 |. 1,450,546 .1,500,000 . 1,481,829 |.. .0 .3.250 |......3.911 ....12/11/2018 .. 12/01/2025 ...
95763P-EF-4 ..... WESTERN ALLIANCE BANK .2 L3.AFE .. ...91.9970 |. 1,839,934 .2,000,000 .2,000,000 |.. .0 eeenn5.250 |......5.250 . ...05/20/2020 .. 06/01/2030 ...
959802-BA-6 ..... WESTERN UNION CO-W/1 ... N |- 2.BFE ... ...83.2860 |... 4,164,306 |.... .5,000,000 |.. ... 3,791,227 O e 124719 |0 [0 e 2.750 |...... 7.002 MS ...... .. 137,500 |....10/19/2022 ...|....03/15/2031 ...
960386-AL-4 ..... WABTEC N A |- 2.CFE ..|... ...95.6460 |... 1,912,914 |.... .2,000,000 |.. ....1,983,747 O 5,244 |0 [0 e 3.450 |...... 3.750 [MN ...... ... 69,000 |....01/03/2018 ...|....11/15/2026 ...
969457-8D-1 ..... WILLIAMS COS INC . N |- 2.BFE ... . 111.4550 |... 5,572,770 |.... .5,000,000 |.. ....4,861,174 O e 12,985 |0 [0 e 7.750 |...... 8.254 (D ....... .. 387,500 |....12/14/2001 ...|....06/15/2031 ...
969457-BV-1 ..... WILLIAMS COS INC .... N A |--2.BFE ... . 100.9530 |... 1,009,526 |.... .1,000,000 |.. O [ 48 |0 0 e 5.750 |...... 5.766 | D ....... ... 57,500 |....06/19/2014 ...|....06/24/2044 ...
96950F-AP-9 ..... WILLIAMS PARTNERS .. N |- 2.BFE ... ...91.0350 |... 2,731,082 |.... O [ 4,664 |0 [0 4.900 |...... 5.3% .. 147,000 |....12/16/2014 ...|....01/15/2045 ...
976656-BP-2 ..... WISC ELEC POWER B .. 1.F FE ..|... . 106.8730 |... 2,137,460 |.... ....1,978,036 O e 4,108 |0 [0 6.500 |...... 6.790 .. 130,000 |....04/25/2002 ...|....06/01/2028 ...
976656-CG-1 ..... WISC ELEC POWER ..... 1 .1.GFE .. ...84.2500 |. .. 3,530,061 |. .5,011,230 |.. .0 ..(29,992) |. .4.250 |...... 2.959 ....06/22/2021 .. 06/01/2044 ...
976826-BE-6 ..... WISCONSIN POWER & LIGHT 1 L2.AFE .. . 108.9930 |. .. 5,449,642 |. .5,000,000 .4,971,617 |.. .0 . 1,250 |. .6.375 |......6.437 ....06/25/2008 .. 08/15/2037
012873-AK-1 ..... ALBERTA ENERGY ... 1 .2.CFE .. . 110.1910 |. ..2,203,822 |. .2,000,000 .2,144,487 |.. .0 ..(13,981) | .7.375 |......6.195 ....11/09/2006 .. 11/01/2031
013716-AW-5 ..... ALCAN INC .... 1 1.FFE .. . 106.0410 |. ..3,181,234 |. .2,888,036 |.. .0 . 6,565 |. .5.750 |......6.210 ....03/29/2006 .. 06/01/2035 ...
03746A-AA-8 ..... APACHE FINANCE CANADA .. 2.CFE .. . 107.5370 |. .. 3,226,110 |. .3,248,789 |.. .0 . (33,777) | oo 750 |......6.069 ....01/22/2007 .. 12/15/2029 ...
06367D-3U-7 ..... BANK OF MONTREAL CHICAGO .. .. 1.AFE ..|... ...99.9830 |... 2,499,577 |.... ....2,500,000 O 0 0 [0 e 5.880 |...... 4.800 ...01/12/2023 ... |....01/12/2024 ...
06367W-HH-9 ..... BANK OF MONTREAL ... .. 1.F FE ..|... ...99.7650 |... 997,653 |.... 997,453 O 8493 |0 [0 3.300 |...... 5.932 ....08/29/2023 ...|....02/05/2024 ...
06368B-GS-1 ..... BANK OF MONTREAL ... A..... 2 |- 2.AFE L. ...91.9350 |... ..5,332,210 |.... ....5,800,000 JLU I N | [ APt | B IR | B AU 3.803 |...... 3.803 ...12/07/2017 ...|....12/15/2032 ...
064159-8N-9 ... BANK OF NOVA SCOTIA ... Ao 2 |- 2.CFE ... ...75.9460 |... 6,317,218 |.... ....6,135,188 O o863 |0 [0 3.625 |...... 5.052 ... 1172172023 ... |....10/27/2081 ...
064159-HB-5 ..... BANK OF NOVA SCOTIA ... A..... - 2.AFE ... ...98.3840 |... 4,919,204 |.... ....4,999,812 O e 4 0 0 e 4.500 |...... 4.501 ....12/09/2015 ...|....12/16/2025 ...
136375-BN-1 ... CANADIAN NATL RAILWAYS .... Ao 1 veo |- 1.F FE L), .. 8,402,780 |. 112.5240 |... 9,677,038 |.... ....8,472,376 LU SRR - 18151V I N | I RPN | ) AN 6.200 |...... 6.374 . ....08/10/2007 ...|....06/01/2036 ...
136385-AC-5 ..... CANADIAN NATL RESOURCES ... A 1 cee |- 2.AFE )., .. 1,660,050 |. 111.2210 |... 1,668,309 |.... . . .... 1,579,059 O e (7,883) |0 o0 e 7.200 |...... 6.352 ..108,000 |....04/06/2006 ...|....01/15/2032 ...
136385-AY-7 ..... CANADIAN NATL RESOURCES ... A 1 |- 2.AFE L ...2,997,660 |...90.8040 |... 2,724,134 |.... .3,000,000 |.. .... 2,997,805 O i 46 |0 [0 4.950 |...... 4.955 .. 148,500 |....05/23/2017 ...|....06/01/2047 ...
13645R-AF-1 ... CANADIAN PACIFIC RAILWAY A .2.BFE .. 1,638,700 |. 106.8240 |. ..2,136,476 |. .2,000,000 1,743,936 |.. .0 ......5.950 |......7.480 119,000 |....03/11/2008 .. 05/15/2037 ...
13645R-AX-2 ..... CANADIAN PACIFIC RAILWAY .. A 1 ... 2.BFE ..|... ...7,444,250 ). 111.6520 |.......onnnnes 5,582,597 |.... .5,000,000 |.. ... 7,437,561 O o (2,483) |0 o0 6.125 |...... 4.084 [MS ...... .. 306,250 |....04/09/2021 ...]....09/15/2115 ...
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292505-AD-6 ..... ENCANA CORP ...evveiiiiiriiiiieviiris e eeceniieeeseennnns foee ven | s T L 2.CFE | 1,001,610 |. 106.4550 |.............. 1,064,547 | 1,000,000 [..eeveevennnnn 1,000,893 |..covvvenninnns (U R (1) 1 AN | N AR | B RN 6.500 |...... 6.487 ...07/14/2006 ...|....08/15/2034 ...
349553-AM-9 ... FORTIS INC |- 2.CFE ..|... ..620,000 |...94.9480 |... . 620,000 |.. ... 620,000 J I N | I FORRRRRt | B ISP | B AU 3.085 |...... 3.055 ....07/07/2017 ...|....10/04/2026 ...
443628-AH-5 . HUDBAY MINERALS INC .4BFE .. 246,000 |...98.3230 |. ..246,000 .246,000 |.. .0 .6.125 |......6.125 ...09/09/2020 .. 04/01/2029 ...
443628-AJ-1 ..... [HUDBAY MINERALS INC .4BFE .. ...97.2820 |. . 267,000 267,000 |.. .0 .4.500 |......4.500 ...02/22/2021 .. 04/01/2026 ...
67077M-AR-9 ..... NUTRIEN LTD COM .. .2.BFE .. ...93.7090 |. .3,000,000 .3,004,689 |.. .0 ......4.900 |......4.650 ....04/12/2018 .. 06/01/2043 ...
68245X-AJ-8 ..... BURGER KING oo |- 4.BFE ..|... ...95.5300 |... ..355,000 O [0 0 [0 e 4.375 |...... 4.376 ...11/14/2019 ...|....01/15/2028 ...
68245X-AN-1 ... BURGER KING oo |- 4.BFE ..]... ...89.9720 |.......eennnns 1,799,444 |.... ....2,000,000 O o0 o0 [0 e 4.000 |...... 4.000 ....10/14/2020 ...|....10/15/2030 ...
68327L-AC-0 ..... CADILLAC FAIRVIEW PRP TR .. vee |- 1LEFE ). ...93.7160 |..eeernnnnnnns 4,685,811 |.... 4,995,994 0 [ 669 |0 o0 e 4125 |...... 4.142 ...01/28/2019 ...|....02/01/2029 ...
698900-AG-2 ..... PANCANADIAN ENERGY CORP |- 2.CFE ... . 108.6670 |... ..7,606,676 |.... 6,990,217 O 810 o0 [0 e 7.200 |...... 7.221 ....11/02/2001 ...|....11/01/2031 ...
70137T-AP-0 ..... PARKLAND FUEL CORP . .3.CFE .. ...99.6220 |. ..697,352 |. ... 700,000 |.. .0 0] .5.875 |......5.875 ....06/25/2019 .. 07/15/2027
T1644E-AE-2 ..... PETRO-CANADA ... L2.AFE .. . 105.6540 |. ..2,113,076 |. .2,059,982 |.. .0 ..(21,878) |. .7.875 |......6.531 ....04/20/2006 .. 06/15/2026
775109-BB-6 ..... ROGERS COMMUNICATIONS .2.CFE .. ...93.7350 |. ..1,874,698 |. 2,194,494 |.. .0 ... (6,201) | .5.000 |......4.272 ....01/30/2018 .. 03/15/2044
867229-AC-0 ..... SUNCOR ENERGY INC .. L2.AFE .. . 111.8720 |. .. 4,474,864 |. 4,271,224 |.. .0 .7.150 |......6.075 ....10/24/2006 .. 02/01/2032 ...
867229-AD-8 ..... SUNCOR ENERGY INC .. . L2.AFE .. . 104.7520 |. .. 2,095,033 |. 1,955,920 |.. .0 ......5.950 |......6.230 ...07/17/2006 .. 12/01/2034 ...
878742-AE-5 ..... TECK RESOURCES LIMITED .. Ao 1 veo |- 2.CFE ... . 104.7920 |.......eunnnns 2,095,840 |.... . . 1,988,856 O o816 o0 [0 6.125 |...... 6.191 .. 122,500 |....01/19/2006 ...|....10/01/2035 ...
89117F-8Z-5 ..... TORONTO-DOMINION BANK ... A..... 2 |- 2.AFE L. . 104.3620 |.............. 5,218,111 |.... .5,000,000 |.. ....5,000,000 JL I N | [ APPSRt | B IR | B FOU 8.125 |...... 8.125 .. 422,049 |....10/06/2022 ...|....10/31/2082 ...
893526-DJ-9 ..... [ TRANS-CANADA PIPELINES .2.BFE .. . 105.6170 |. ..6,865,079 |. .6,500,000 .6,467,385 |.. .0 .6.100 |......6.148 396,500 |....05/27/2010 .. 06/01/2040 ...
98417E-AC-4 ..... XSTRATA FINANCE CANADA L2.AFE .. . 110.3610 |. ..2,207,222 |. .2,000,000 1,995,359 |.. .0 .6.900 |......6.925 138,000 |....11/13/2007 .. 11/15/2037 ...
98417E-AN-0 ..... XSTRATA FINANCE CANADA A L2.AFE .. . 101.590 |. .1,000,000 .1,000,350 |.. .0 ......6.000 |......5.996 .60,000 |....11/04/2011 .. 11/15/2041 ...
000000-00-0 ..... MINEJESA CAPITAL BV D...... 1 |- 2.CFE ..|... ...95.0150 |... .5,150,000 |.. .... 4,884,629 0 feeeeennn 90,285 o0 o0 e 4.625 |...... 6.414 ...06/07/2022 ... |....08/10/2030 ...
000000-00-0 ..... SAUDI INTERNATIONAL BOND SOVEREIGN . .- LEFE ... ...94.0750 |... ..220,000 |.. O e 117 o0 [0 e 5.000 |...... 5.911 ....00/13/2023 ...|....01/18/2053 ...
00774M-AY-1 ..... AERCAP |RELAND CAP/GLOBA |--2.BFE ... ...85.9160 |... .7,000,000 |.. O 2,149 |0 [0 e 3.400 |...... 3.444 ....10/21/2021 ...|....10/29/2033 ...
02154C-AF-0 ..... ALTICE FINANCING SA |- 4.CFE ..|... ...90.9320 |... O o0 o0 [0 5.000 |...... 5.000 . ....01/08/2020 ...|....01/15/2028 ...
0236411-AP-0 ..... AMERICA MOVIL SA de CV . |- 2.AFE L. . 109.0230 |... .... 1,986,922 O e 574 |0 o0 e 6.125 |...... 6.195 .. 122,500 |....10/24/2007 ...|....11/15/2037 ...
03217K-AB-4 ..... AMERICA MOVIL SAB DE CV ... |- 2.CFE ... ...92.7060 |... ....1,000,000 LU RN | N | RN | B SN 5.375 |...... 5.375 . 53,750 |....03/30/2022 ...|....04/04/2032 ...
035198-AD-2 ..... . |--4.CFE ..|... ...88.7890 |... 0 [ 5,603 |0 [0 e 8.000 |...... 9.017 |IN ...... .80,000 |....06/09/2022 ...|....11/26/2029 ...
046353-AD-0 ... ASTRAZENECA PLC .. 1.G FE ..|... . 116.9160 |... O 382 o0 [0 6.450 |...... 6.482 ....09/05/2007 ...|....09/15/2037 ...
052113-AB-3 ..... AUSGRID FINANCE PTY LTD .2.BFE .. ...96.5450 |. .0 .4.350 |......4.362 ....04/23/2018 .. 08/01/2028
05541V-AF-3 ..... BG ENERGY CAPITAL PLC .1EFE .. ...95.0480 |. .. .0 .5.125 |......5.000 ....10/27/2011 .. 10/15/2041 ...
05565E-CD-5 ... BMW US Capital LLC .... . .. 1.F FE .. . 100.1820 |. .1,500,000 .1,500,000 |.. .0 .6.000 |......5.963 ...08/08/2023 .. 08/11/2025 ...
06237M-AA-1 ... BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES ......... [... ... .| 1.GFE .. . 101.5910 |. ..609,546 |. . 600,000 .595,616 |.. .0 .5.375 |......5.475 ....06/23/2023 .. 05/22/2033 ...
06738E-BD-6 ..... BARCLAYS PLC ... .. 2.AFE .. ...98.2620 |. ..4,913,124 |. .5,000,000 .5,000,000 |.. .0 ... 4.972 |......4.972 ....05/09/2018 .. 05/16/2029 ...
06738E-Bi-4 ..... BARCLAYS PLC ... |- 2.AFE L 741140 | 2,386,478 |.... .3,220,000 |.. .... 3,267,833 O e (1,983) |0 o0 e 3.330 |...... 3.224 ....12/03/2021 ... |....11/24/2042 ...
06849A-AB-5 ..... BARRICK INTL BK CORP .... D...... 1 |- 1.GFE L. . 108.7340 |... ....13,048,137 |.... 12,000,000 |.. ...11,936,263 O e 2,769 |0 o0 e 6.350 |...... 6.408 ....02/17/2011 ...|....10/15/2036 ...
096591-2K-9 ..... BNP PARIBAS D...... 2 |- 1.GFE L ...87.9330 |.....counnnnns 4,396,660 |.... ....5,000,000 LU RN | N | RN | B SN 3.082 |...... 3.052 ....01/06/2020 ...|....01/13/2031 ...
09952A-AC-0 ..... BORAL FINANCE PTY LTD . D...... 1 .. 2.BFE ..|... ... 92,4270 |...covnnnnnnns 1,198,782 |.... ....1,301,437 0 e (989) |0 o0 e 3.750 |...... 3.660 ...12/13/2017 ...|....05/01/2028 ...
10554T-AB-1 ... BRASKEM NETHERLANDS ... L3.AFE .. ...81.7380 |. ..2,452,128 |. .2,986,332 |.. .0 ......4.500 |......4.625 ....10/04/2017 .. 01/10/2028 ...
10554T-AE-5 ..... BRASKEM NETHERLANDS ... |- 8AFE ... .. 68.1780 |... 409,071 |.... ... 600,000 |.. 481,080 O [ 1,416 |0 o0 e 5.875 |...... 7.638 ...09/13/2022 ...|....01/31/2050 ...
10554T-AG-0 ..... BRASKEM NETHERLANDS ... |- SAFE L. ...83.3470 |.....oounnnnns 8,334,714 |.... .. 10,000,000 |.. .. 10,000,000 I RN | AU | RPN | ) AN 7.250 |...... 7.250 ....02/08/2023 ...|....02/13/2033 ...
111021-AE-1 ... BRITISH TELECOM PLC ... |--2.BFE ... . 123.7760 |..ceevvnnnnnns 4,951,031 |.... ....4,000,000 |.. ....4,168,734 0 [ (17,010) Jeveeeeeeeen0 o0 e 9.625 |...... 8.800 . ...06/14/2001 ...|....12/15/2030 ...
117788-AB-8 ..... BSKYB FINANCE UK vee |- 1.GFE ... . 112.6060 |.............. 3,378,169 |.... ....3,000,000 |.. ....2,970,225 O [ 1,604 |0 [0 6.500 |...... 6.621 .. 195,000 |....10/13/2005 ...|....10/15/2035 ...
125650-AC-5 ..... CK HUTCHISON INTNTL 21 .. D...... 1 oo |- 1.F FE ). 779120 |t 7,791,166 |.... .. 10,000,000 |.. ....9,850,99% 0 e 6,330 [0 o0 e 3125 |...... 3.238 .. 312,500 |....04/12/2021 ... |....04/15/2041 ...
12656*-AL-6 ..... CSL LMTD PP D...... 1 e 1G] ...92.8510 |...covvnnnnnns 3,714,032 |.... .4,000,000 |.. ....4,000,000 LI RN | I N | N RPN | ) FON 2.970 |...... 2.970 .. 118,800 |....10/10/2016 ...|....10/13/2028 ...
151191-BL-6 ..... CELULOSA ARAUCO CONSTITU .|D. .2.CFE ...82.0240 |. ..4,101,198 |. .5,000,000 .5,150,846 |.. .0 .eee5.150 |......4.942 . 257,500 |....02/11/2022 .. 01/29/2050 ...
151290-BV-4 ..... CEMEX SAB-SPONS ADR D...... T [ 3AFE L . ...98.3970 |... 688,776 |.... ... 700,000 |.. 700,000 LI RN | N | RPN | B SN 5.450 |...... 5.450 [MN ...... ... 38,150 [....11/12/2019 ...|....11/19/2029 ...
151290-CB-7 ..... CEMEX SAB-SPONS ADR ......iieerenuunsreermnnnnanaarrnnnnns foun oos D...... 1 s LAAFE s 500,000 |. 106.4130 |...cevvuunaeeens 532,067 |evvuiieeennnnn 500,000 J.eeeennunananens 500,000 [.eeeevrmnaaaaees (U O | I FUUOPOTOUPIN | I FOTUTTRTRTTRt (I IO 9.125 |...... 9135 | oo [ 2,155 | 34,219 |....03/09/2023 ... |....03/14/2028 ...
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17186H-AG-7 ..... CIMPRESS NV [N s I LBAFE L 1,950,000 |...97.7700 |oeeverrennnnn 1,906,513 [.oeeeeennnn 1,950,000 |..eevvvunnnnns STV V[0[0 I RON | [ AR | N RN | B AN o N Y 1[0 I 7.000 | D ....... ...02/01/2023 ...|....06/15/2026 ...
21987B-BH-0 ..... CODELCO INC D...... cee |- 2.AFE )., . 101.0940 |....covnennnns 5,054,688 |.... .5,000,000 |.. 4,978,800 [...eeeeeenienn0 e (500) [0 feeeeiieeeeel0 62300 - 6.331[MS ...... ....09/05/2023 ...|....09/08/2053 ...
225313-AM-7 ... CREDIT AGRICOLE SA .... ..LS..[D...... |- 2.AFE L. ...88.0840 |.......oennnns 4,404,186 |.... .5,000,000 |.. 4,980,428 [0 e 2,877 o0 00000030250 . 3.322 | ....... ....01/08/2020 ...|....01/14/2030 ...
22546Q-AP-2 ... CREDIT SUISS NEW YORK ... |- 1L.EFE ... ...98.5470 |... 1,000,000 |-eevenneeeeennnn999,508 [oiiiiiiiiii 0 i 845 [0 0 30625 | 3.693 [MS ...... ....09/04/2014 ...|....09/09/2024 ...
23291K-Ad-4 ..... DH EUROPE FINANCE 11 .... | 1.GFE L. ...83.0030 |... ..4,150,141 |..............5,000,000 |.............. 5,084,295 |.......cccevunn0 foorrinnnnn (4,226) |oevnnnnnnnennnn0 [0 000030200 .o, 33 MN ... ....10/31/2019 ...|....11/15/2039 ...
24820R-AG-3 ..... STATOIL |- 1.DFE ... .. 5,667,160 |. 108.5100 |.............. 6,510,604 |.... +...5,886,157 |ccoeeeeeenninnn0 e 18,740 o0 o0 -l 62500 .. 6.960 | D ....... s ...05/16/2002 ...|....12/01/2028 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM . .. 2.AFE ..|... . 12,234,120 |. 120.5490 |... ... 14,465,875 |.... . ...12,106,439 [ooeviiiinennn0 e (12,019) [0 o0 000082750 . 8.567 | ....... 1,050,000 |....06/12/2001 ...|....06/15/2030 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE ... - 2.AFE ... .. 985,510 |. 113.7470 |....cevnennnns 1,137,475 |.... .1,000,000 |-eevuuneeeeennn989,189 [0 08390 [0 0 el 62950 |l 7.067 ....01/21/2009 ...|....01/26/2039 ...
268317-AL-8 ..... ELECTRICITE DE FRANCE .. 2.AFE .. 6,971,410 |...97.3280 |. ..4,910,217 |. .5,045,000 .6,966,672 |.. .4.319 ....02/23/2021 .. 01/22/2114 ...
268317-A0-7 ..... ELECTRICITE DE FRANCE L2.AFE .. 1,995,040 |...90.6510 |. ..1,813,012 |. .2,000,000 1,995,625 |.. .4.966 ...10/07/2015 .. 10/13/2045 ...
268317-AU-8 ..... ELECTRICITE DE FRANCE L2.AFE .. 6,580,980 |...98.5310 |. ..5,911,849 |. .6,000,000 .6,311,353 |.. ......3.2M1 ...07/09/2019 .. 09/21/2028 ...
278062-AJ-3 ..... EATON CORP |- 1.GFE L. .. 6,962,060 |...98.5230 |....euunnnnnn 6,896,632 |.... . 26,962,473 |oooiiiiiiiiien0 602 [0 0l 40700 . 4.734 ...08/16/2022 ...|....08/23/2052 ...
279158-AJ-8 ..... R R T S R .. 1,605,000 |...78.5320 |... .... 1,598,649 0 (2,820) feveeiiiiiiiin0 0 05875 5.355 ....03/23/2021 ...|....05/28/2045 ...
279158-AN-9 ..... .. 3.AFE ..|... ...98.8370 |... ....1,159,073 L (22,770) |oeeeeieeeeeen0 [0 .. 6.875 | 3.969 ....08/23/2021 ...|....04/29/2030 ...
2824N-AB-7 ... EIG PEARL HOLDINGS SARL ... .. 1.EFE ..|... .. 80.0770 |... . .... 2,049,527 10,333 [0 040387 5.861 ....08/03/2022 ...|....11/30/2046 ...
29082H-AC-6 . EMBRAER NETHERLANDS FINA L3.AFE .. . 102.9900 |. . 500,000 .531,604 |.. (6,858) |. .5.19% ...08/2472021 .. 01/17/2028 ...
20249B-AA-3 . ENA MASTER TRUST . .2.BFE .. ...70.1390 |. . .3,000,000 .2,327,813 |.. 12,480 |. .5.714 ....07/20/2022 .. 05/19/2048 ...
29268B-AC-5 ..... [ENEL FINANCE ... L2.AFE .. . 109.0320 |. .. 8,722,535 |. .8,000,000 .8,080,684 |.. (3,634) | ......6.684 ....10/10/2007 .. 09/15/2037 ...
29278D-AA-3 ..... ENEL CHILE SA .. |- 2.BFE ... ...98.4310 |...covvnnnnnns 5,905,851 |.... ....5,964,107 e 1,003 |oeiiiiin0 [0 ] 4875 L 5.026 ....06/07/2018 ...|....06/12/2028 ...
314890-AA-2 ..... FERGUSON FINANCE PLC . |--2.BFE ... ...98.4790 |..ccovnnnnnnns 1,969,573 |.... ....2,115,418 (28,174) |vereeeeeeennn0 o0 ]l 40500 . 3.165 ....01/07/2020 ...|....10/24/2028 ...
35177P-AL-1 ... ORANGE SA |- 2.AFE L . 123.6010 |... ....8,124,99% (12,370) [evvvvvvvnnnnnnnnn0 Joeeeeeieiiinnnnnl01000229.000 | 8.698 ....11/14/2008 ...|....03/01/2031 ...
36321P-AB-6 ..... GALAXY PIPELINE ASSETS |- 1.CFE ... ...82.6100 |... 2,426,028 o0 e 7,770 [0 o0 2,625 | 3.032 ...04/01/2021 ...|....03/31/2036 ...
38381C-AB-8 ..... FIN DEPT GOVT SHARJAH AGENCY DEBENTURES S| 3AFE L. .. 66.6000 |... 900,002 |[.ooeevvvvennnena0 Jovveennnnn 1,874 [0 00002042000 . 4.660 ....03/23/2021 ...|....07/28/2050 ...
39541E-AC-7 ..... GREENSAIF PIPELINES BIDC .. |- 1L.EFE ... . 105.4060 |... 45,000,000 |...oeeeeeeneeen0 Joeeiiiiiieeeen0 o0 o0 60510 |l 6.510 ...02/09/2023 ...|....02/23/2042 ...
404280-AP-4 ..... HSBC HOLDINGS PLC-SPONS ... D...... |- 2.AFE L. ...99.5800 |... 1,204,790 [0 8,248 [0 0l 42250 . 6.173 ....00/21/2023 ...|....03/14/2024 ...
44841S-AC-3 HUTCHISON WHAMPOA INTL D...... .. 1.F FE ..|... . 117.8110 |... 103,209,651 [oeeeeeeininnnn0 e (14,820) [0 feeeeeiiel0 el 72450 ). 6.479 ....07/27/2007 ...|....11/24/2033 ...
456472-AC-3 . INDUSTRIAS PENOLES SAB D .2.BFE .. ...90.4530 |. 1,264,392 |.. .5.251 ...01/27/2023 .. 09/12/2049 ...
456472-AD-1 . INDUSTRIAS PENOLES SAB D .2.BFE .. ...80.3990 |[. ..405,000 .320,677 |.. .6.387 ...08/21/2023 .. 08/06/2050 ...
46590X-AQ-9 ..... [JBS USA FOOD FINANCE . .2.CFE .. ...74.2220 |. A .8,000,000 .8,003,938 |.. ......4.372 0 |....08/22/2023 .. 02/02/2052 ...
46590X-AY-2 ..... JBS USA FOOD FINANCE .... |- 2.CFE ..|... ...98.7840 |... .... 14,572,660 |.... 14,752,000 |.. 14,478,812 o0 e 731 [0 k0 150750 ). 6.012 ....08/22/2023 ...|....04/01/2033 ...
500472-AC-9 ..... PHILIPS ELECTRONICS NV .. |- 2.AFE L . 111.6250 |......ooennnns 5,581,249 |.... ....5,749,980 |.ooeeievnnnnn0 foeiinnnn (34,586) [oenniiiiinnnn0 o0l 62875 |l 5.352 ....09/20/2013 ...}|....03/11/2038 ...
500631-AH-9 ..... KOREA ELECTRIC & POWER .. .. 1.CFE ..|... . 106.4090 |.......ennnnn. 2,128,179 |.... 2,083,171 [0 e (9,491 [0 k00022272000 - 6.39% ...05/05/2006 ...|[....02/01/2027 ...
50066A-AP-8 ..... KOREA GAS CORP .. 1.CFE ..|... ...91.5830 |....coounnnnns 1,831,665 |.... 1,989,633 [0 e 1,710 [0 0100 2.875 2.978 ....07/09/2019 ...|....07/16/2029 ...
50201D-AA-1 ..... [LIKAK ............ .. 4.AFE .. ...97.8050 |. 1,232,338 | . 1,268,346 |.. .6.158 ....01/06/2020 .. 10/15/2027
539439-AR-0 . LLOYDS BANKING GROUP PLC .. 1.G FE .. ...97.79%0 |. ..977,963 |. .998,260 |.. .4.419 ....03/15/2018 .. 03/22/2028 ...
55285G-AD-6 ..... [MDGH GMTN RSC LTD .. .1.CFE .. ...97.4600 |. .. 1,461,900 |. .1,490,653 |.. eee.. 4.453 ....05/11/2023 .. 11/22/2033 ...
58733R-AF-9 ..... MERCADOL IBRE INC ... |- SAFE L. ...85.3140 |.....couunnnns 4,692,294 |.... . .. 4,293,011 [0 el 128,084 [0 00030125 ) 7.147 ....11/16/2022 ...|....01/14/2031 ...
591555-AF-4 ... MET INVEST BV ..5.B FE ..|... .. 60.1170 |... . 400,000 |.. 421,627 o0 e (2,977) [0 eecil0 0072750 |- 6.611 . ...08/24/2021 ...|....10/17/2029 ...
59284M-AD-6 ..... MEXICO CITY AIRPORT TRUST . |- 2.CFE ... ...85.9440 |... .2,600,000 |.. 2,586,091 [0 i 279 fennl0 00000050500 . 5.541 .. 143,000 |....03/29/2021 ...|....07/31/2047 ...
603051-AA-1 ..... MINERAL RESOURCES LTD |- 8.CFE ..|... . 100.8790 |... .1,852,000 |.. 2o 1,852,000 [...oeeeeeeninnnn0 o0 0 o0 80125 | 8.125 .. 150,475 |....04/12/2019 ...|....05/01/2027 ...
60475D-AB-7 ..... MISC CAPITAL TWO LABUAN ... D...... |- 2.BFE ... ...96.2590 |... ....1,996,084 |......ocevninnn0 i 1,082 [0 o0 0000030750 ). 3.813 ... 75,000 |[....03/30/2022 ...|....04/06/2027 ...
612380-AA-6 ..... BASELL FINANCE CO BV . D...... .. 2.BFE ..|... . 107.7440 |... ....4,869,821 |......cccevnnn 0 |oeeeen. (104,068) [..eeeeeeeeenn0 e l0 Jll..82100 .. 5.259 .. 364,338 |....12/05/2013 ... |....03/15/2027 ...
656531-AJ-9 ..... STATOIL ASA D...... veo |- 1.DFE ..)... . 110.1290 |... 203,085,270 [oeeeeiivnnnnn0 e (8,967) [0 o0 il 7,150 e 6.712 .. 214,500 |....09/19/2008 ...|....01/15/2029 ...
67078A-AE-3 ..... NVENT FINANCE SARL .... D...... vee |--2.CFE ... . ...82.0910 |..ccevrnnnnnns 6,567,244 |.... ....6,044,615 |.....cceennninnn 0 el 182,416 o0 feel0 022750 ). 6.812 ..220,000 |....11/04/2022 ...|....11/15/2031 ...
67078A-AF-0 ..... NVENT FINANCE SARL .... D...... ... 2.CFE ..|... .. 7,977,360 ). 101.3120 |.....oonnnnnns 8,104,931 |.... L 7,978,100 e 0 i 740 0 0000050650 ). 5.687 .. 241,067 |....04/24/2023 ...]....05/15/2033 ...
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67114N-AA-9 ..... ORYX FUNDING LTD ..eviiiiiiiineieciinie e eccnieeeceas fan e Dovevee | veeeeennns L3AFE L 314,550 . 100.4460 |.................301,338 |................ 300,000 [........cerunnn.s K2 B VAT SO 0 |eeens (1,278) [ [V FO 0 ... 5.800 |...... 5.165 [FA .os |eviiiiiniienns 7,153 ....03/23/2021 ...|....02/03/2031 ...
69377F-AB-2 ..... FREEPORT INDONESIA PT ... D...... 1 vee |--2.CFE ... 2,300,000 |...98.2860 |... ....2,300,000 J I N | I FORRRRRt | B ISP | B AU 5.315 |...... 5.315 (A0 ...... ... 26,147 |... ....04/07/2022 ...|....04/14/2032 ...
69377F-AC-0 ..... FREEPORT INDONESIA PT ... D...... 1 v |- 2.CFE ... ..500,000 |...99.3060 |... O o0 o0 [0 6.200 |...... 6.200 |AD cevees ernnniiiiinnnnnd 6,631 |... ....04/07/2022 ...|....04/14/2052 ...
706451-BG-5 ..... PEMEX FINANCE LTD .. D...... 1 oo |- 4.AFE )., .. 957,500 |...76.2390 |... 0 2,042 |0 0 e 6.625 |...... A (1 I R AR 2,944 |... . ....08/31/2021 ...|....06/15/2035 ...
T1420M-AB-1 ..... D...... 1 veo |- 3.CFE ... 2,992,530 |...96.8690 |... ....2,997,8% O 816 |0 [0 e 4.375 |...... 4.406 MS ...... .... 38,646 ... .. 131,250 |....08/07/2016 ...|....03/15/2026 ...
715604-AA-2 ..... PERU LNG SRL D...... 1 |- 4.BFE ... ..1,000,000 |...81.3460 |... 813,464 |.... ....1,000,000 JL I I | I APPSRt | B IR | ) FOU 5.375 |...... 5.375 [MS ...... .. 14,781 | ... 53,750 |....08/15/2018 ...|....08/22/2030 ...
T1647N-AZ-2 ..... PETROBRAS GLOBAL FINANCE ..LS..[D. .3.BFE .. 8,910,000 |. 100.7650 |. ..9,068,857 |. .8,947,189 |.. .0 ......5.750 |......5.884 215,625 517,500 |....03/13/2019 .. 02/01/2029 ...
716540-CC4 ..... PETROLEOS MEXICANOS D...... 1 oo |- 4.AFE )., 2,497,868 |...65.7800 |.............. 1,653,056 |.... ... 2,494,237 JLU N U - 1 I FORRRPRR | B IUUUPRRPRRRIN | B AU 6.750 |...... 6.803 |MS ...... L 47,119 | .. 169,628 |....03/31/2021 ... |....09/21/2047 ...
71654Q-DD-1 ..... PETROLEOS MEXICANOS ... D...... 1 veo |- 4.AFE ). .. 844,189 |...71.2350 |... LU R 1170 N | I RPN | ) AN 7.690 |...... 7.357 [ ....... Len 27,405 ... ... 62,443 |....10/26/2020 ...|....01/23/2050 ...
71654Q-DE-9 ..... PETROLEOS MEXICANOS ... D...... 1 oo |- 4.AFE )., 5,792,000 |...79.8280 |... ....5,9%, 160 0 [ 178,277 a0 o0 e 5.950 |..... 1161 | ....... ... 202,300 |... ..476,000 |....11/03/2022 ...|....01/28/2031 ...
716564-AA-7 ..... PETROLEOS DEL PERU SA ... D...... 1 voo |- 4.AFE ). .. 1,070,000 |...71.4900 |... .... 1,055,556 O [ (5,428) |0 [0 4.750 |...... 3.971 (D ....... . 48,500 |....03/24/2021 ...|....06/19/2032 ...
716564-AB-5 ..... PETROLEOS DEL PERU SA ... D...... 1 |- 4AFE L. .. 1,063,750 |...62.0640 |... .... 1,060,384 0 [ (1,298) |0 o0 e 5.625 |...... 5177 |d ....... . 57,250 |....08/24/2021 ...|....06/19/2047 ...
T4730D-AE-3 ..... QATAR PETROLEUM |- 1.DFE ... .. 76.6710 |... 0. e 127 [0 0 3125 |...... 3.150 [JJ ....... ... 28,125 |....06/30/2021 ...|....07/12/2041 ...
75405U-AA-4 ..... RAS LAFFAN LNG [11 . .. 1.DFE ..|... . 101.5620 |... JLO N N | [ ARt | B ISP | B AU 5.838 |[...... 5.839 [MS ...... .. 198,795 |....08/04/2005 ...|....09/30/2027 ...
780097-BA-8 ..... ROYAL BANK OF SCOTLAND .. 1.G FE ..|... ...99.1610 |... . U R [) I N | N RPN | ) A 4.800 |...... 4.823 (A0 ...... ... 48,000 |....03/30/2016 ...|....04/05/2026 ...
78392B-AC-1 ..... SK HYNIX INC ......... .. 2.CFE .. .. 81.1700 |. ..6,493,615 |. .8,000,000 .7,913,580 |.. .0 .2.375 |.. 190,000 |....04/01/2021 .. 01/19/2031 ...
80414L-26-4 ..... SAUDI ARABIAN OIL CO . .. 1.EFE .. ...89.0060 |. ..890,060 |. .1,000,000 992,940 |.. .0 .4.250 |.. ....04/09/2019 .. 04/16/2039 ...
822582-B0-4 ..... SHELL INTERNATIONAL FIN .1.DFE .. .. 86.8100 |. .. 4,340,507 |. .5,000,000 . 4,923,456 |.. .0 ......4.000 |.. ....05/05/2016 .. 05/10/2046 ...
82481L-AD-1 ..... SHIRE ACQ INV IRELAND DA ...ouviviiiinnnniiiiiniineeees foan ee |- 2.AFE L ...96.2260 |.............. 1,924,515 |.... .2,000,000 |.. ... 1,999,211 O o281 o0 [0 3.200 ....09/19/2016 ...|....09/23/2026 ...
82929R-AC0 ... SING TELECOMMUNICATIONS ... |- LFFE L . 117.2240 |... ....10,550,152 |.... .9,000,000 |.. .... 9,099,559 0 e (9,161) |0 o0 e 7.375 ....02/15/2002 ...|....12/01/2031 ...
86565F-YF-3 ..... SUMITOMO MITSUI BANK NY ... D...... S LAFE L . 100.0150 |.....cvvnnnnns 1,800,269 |.... .1,800,000 |.. ....1,800,000 O o0 o0 [0 5.880 ....01/18/2023 ...|....01/18/2024 ...
86964I-AH-5 ..... SUZANO AUSTRIA GMBH D...... 1 |- 2.CFE ..|... ...96.4700 |... 723,528 |.... ... 750,000 |.. 809, 130 0 [ (9,085) |0 [0 e 5.000 . ...08/23/2021 ...|....01/15/2030 ...
87927V-AF-5 ..... TELECOM ITALIA CAPITAL . D...... 1 |- 4AFE L ...98.1350 |... .... 1,985,953 O e 977 o0 [0 e 6.375 . .. 127,500 |....09/30/2004 ...|....11/15/2033 ...
879385-AD-4 ..... TELEFONICA EUROPE .. 2.CFE ..|... .. 8,267,063 |. 117.2930 |... ... 7,842,295 0 e (37,279) |0 o0 e 8.250 |...... 7.397 [MS ...... ..619,575 |....03/21/2002 ... |....09/15/2030 ...
87938I-AW-3 ..... TELEFONICA EMISIONES . .2.CFE .. 4,000,000 |...88.4130 |. .. 3,536,528 |. .4,000,000 |.. .0 ......4.89 |.. 195,800 |....02/27/2018 .. 03/06/2048 ...
880320-AN-6 ..... TENCENT HOLDINGS LTD ... |- LEFE L. ...95.0230 |...covnnnnnnns 4,751,174 |.... .... 4,998,807 O e 159 |0 0 e 3.975 . .. 198,750 |....04/03/2019 ...|....04/11/2029 ...
89680Y-AC-9 ..... TRITON CONTAINER ... |- 2.CFE ... ...79.9450 |... ... 1,012,664 O [ (1,827) |0 o0 e 3.150 |...... 312D ....... ..220,500 |....05/26/2021 ...|....06/15/2031 ...
90351D-AF-4 ..... UBS GROUP FUNDING .. D...... v |- .G FE ... ...97.5420 |... O o288 |0 o0 e 4125 |...... 4.152 (A0 ...... ... 41,250 |....03/29/2016 ...|....04/15/2026 ...
91311Q-AC-9 ..... UNITED UTILITIES PLC .... D...... 1 v |- 2.AFE L)l . 107.9250 |... 0 36,916 |0 o0 6.875 ....10/18/2002 ...|....08/15/2028 ...
9285711-AB-6 ..... VODAFONE GROUP PLC D...... 1 oo |--2.BFE ... . 108.9580 |... O e 2,121 |0 o0 e 6.250 ....06/25/2004 ...|....11/30/2032 ...
928571-BD-1 ..... VODAFONE GROUP PLC D...... 1 voo |- 2.BFE ... .. 849,960 |...87.2940 |... O 3548 o0 [0 4.375 ....09/09/2013 ...|....02/19/2043 ...
92858R-AA-8 ..... VMED 02 UK FINANCING | .. [D...... 1 oo |- 8.CFE ... 1,030,800 |...87.6400 |... 901,813 |.... ....1,029,750 JO I R (51 DN FORRRRRRt | B ISP | ) AT 4.250 ...09/11/2020 ...|....01/31/2031 ...
980236-A0-6 ..... WOODSIDE FINANCE LTD ... [D...... 1 |- 2.AFE L ...96.1200 |.....covnnnnns 4,806,013 |.... ... 4,994 471 O 881 |0 [0 4.500 ....02/25/2019 ...|....03/04/2029 ...
984851-AF-2 ..... YARA INTERNATIONAL ASA . ...97.5380 |. ..4,876,878 |. . 4,993,503 |.. .0 4.750 |.. ....05/24/2018 .. 06/01/2028
G2616#-AF-8 ..... DCC TREAS 2014 PP ...99.4110 |. ..2,982,328 |. .3,000,000 |.. .0 .4.530 |.. ....06/05/2014 .. 05/21/2024
M8157V-AB-7 ..... 00 SAQC ....ceveueen ...98.8610 |. 197,721 ). 192,891 |.. .0 5125 .. ...04/12/2023 .. 05/06/2028 ...
N4445¢-AR-7 ..... IMTECH CAPITAL PP .. ....0.0000 |... 1,280,249 |.. I RN | AU | RPN | ) AN 7.250 ....06/18/2014 ...|....07/15/2024 ...
N4445¢-AV-8 ..... IMTECH CAPITAL PP . ....0.0000 |... .. 194,673 |.. O 0 0 [0 e 7.250 ....06/18/2014 ...|....07/15/2024 ...
N57445-AB-9 ..... MINEJESA CAPITAL BV .. D...... 1 |- 2.CFE ... 825,675 |...86.8500 |... ..877,187 |.... .1,010,000 |.. ....836,190 O e 7,048 |0 [0 e 5.625 ...06/22/2022 ...|....08/10/2037 ...
03092*%-AF-2 ..... DBI FINANCE PTY PP ....iiiieieieieiinniineeeeenninneeees foen e D...... 1onns L 2BFE | 12,000,000 . 109.4380 |............. 13,132,582 |..covvnnnnnns 12,000,000 |-.eeennennens 12,000,000 |-eevenneeennnss 0 fooeerieemiieee0 o0 0 s 7.060 ...07/06/2023 ...|....07/06/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,432,081,751 [ XXX 2,316,311,668 2,389,644,666 2,420,959, 104 (16,393) (937,107) 0 0 XXX XXX XXX XXX
000780-GR-1 ..... AMAC 2003-6 1A4 ..oovvnniiiiiiiiee e . 1AFRM .. L. 97,1440 | 25,340 i 26,085 [ 22,788 0 e 96 [0 [0 5.500 |...... 9.988 ....09/30/2008 ...]|....05/25/2033 ...
00079C-AE-9 ..... ABFS 2001-2 A4 ... v |- 1LAEM L) . ...99.0940 |....oevuieeeeenn 15,870 |oeeniiieennnnn 16,015 |t 16,015 |0 e 13,682 |0 [0 e 6.990 [.3,831.724 ....01/22/2003 ...|....12/25/2031 ...
00842B-AC-1 ..... ABMT 2015-5 A3 ... e 1AL .. 134,770 |...88.7130 |... 136,206 0 2,880 0 0 3.500 |...... 2.975 ...04/22/2016 ... |....07/25/2045 ...
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00842C-AS-4 ..... ABMT 2015-7 B1 4 s LA e 1,882,742 ]...93.6800 |.............. 1,754,845 |.oovennnnnens 1,873,230 |.oovvvvnnnnnns 1,875,723 |.ooovviies (U R/ 1 N | N AU | B KN 3.644 |...... 3.646 ....01/30/2018 ...|....10/25/2045 ...
02148J-AD-9 ..... CWALT 2006-39CB N L TAFRM ... ...81.8900 |... 427,349 0 e (9,196) |0 [0 6.000 |...... 8.811 ...12/14/2006 ...|....01/25/2037 ...
02660T-ER-O ..... AHV 2005-2 5A1 I L L TARN L L..82.1690 |..oevvviiiiiennnnn 7,935 [ 9,657 o 8,680 LU R (/- N MO | I RPN | ) AN 5.564 |...... 4.781 ....09/06/2005 ...|....09/25/2035 ...
059469-AF-3 ..... BOAA 2006-7 A6 ... N L TAFRM ... ...27.0510 |... ... 128,509 0 [ (13,168) |0 o0 e 6.359 |...... 6.754 ....12/14/2006 ...|....10/25/2036 ...
05946X-E7-4 ..... BAFC 2005-5 2A1 .. I L L TARN L ...95.8110 |... O o 840 |0 [0 5.500 |...... 5.557 ....08/30/2005 ...|....09/25/2035 ...
05946X-S6-1 ..... BAFC 2005-7 3A1 .. N L TAFRM ... ...97.0850 |... O e (92) 0 o0 e 5.750 |...... 5.875 ....01/25/2006 ...|....11/25/2035 ...
05946X-U9-2 ... BAFC 2005-7 4A3 .. I L . 1TAFM . ...96.1400 |... ....348,293 O 1,389 |0 [0 e 5.750 |...... 6.050 ....03/02/2006 ...|....11/25/2035 ...
05946X-22-9 ..... BAFC 2005-4 2A1 N L 1AFM . ...95.1440 |... ....296,295 0 [ (1,250) |0 o0 e 5.500 |...... 6.304 ...09/20/2007 ... |....08/25/2035 ...
05950P-AJ-2 . BAFC 2006-H 3A2 .. 4 C1ARN . . 100.0000 |. ..75,893 |.. .0 4.718 |......5.811 ....09/08/2006 .. 09/20/2046
059515-BF-2 ..... [BAFC 2007-3 XA2 .. 4 C1ARM . ...94.9870 |. .489,311 |.. .0 .5.500 |......8.064 ...07/03/2007 .. 09/25/2034
1248ME-AG-4 ..... CBASS 2007-CB4 A2D . 4 C1ARN . ...88.5490 |. ...21,820 . 17,627 .. .0 ......3.785 |......9.988 ....08/16/2011 .. 04/25/2037 ...
12526W-AA-T ... Cascade Funding 2022HB8 Trust 2022-HB8 A ... N .. 1.AFE . ...89.0900 |... .5,280,232 |.. ....5,219,763 O [ 17,549 |0 0 e 3.750 |...... 5.038 ...06/15/2022 ...|....04/25/2025 ...
12628L-AJ-9 ..... CSAB 2006-4 AGA .. I L . 1TAFM . .. 17.8860 |... ..639,917 |.. 11,439 [0 (237725 ) AU | R IO | B R 6.184 |...... 6.292 ....11/15/2006 ...|....12/25/2036 ...
12653T-AA-9 ..... CSNC 2018-J1 A1 .. N 1.A .. ...89.5600 |... .1,005,433 |.. ....961,873 JU Y AU (27,308) [-eeeeeeevnieeeee0 Jeeeiiiiieeeennn0 s 3.500 |...... 0.504 ....07/11/2018 ...|....02/25/2048 ...
12653T-BY-6 ..... CSNC 2018-J1 B4 I L LA ...87.4210 |... ....5,382,108 O [ 6,395 |oiiiiiiiiinn o0 3.582 |...... 5.232 ....08/10/2022 ...|....02/25/2048 ...
12662Y-AA-T ... COLT Funding LLC20226 2022-6 A1 .. N .. 1.AFE . ...96.6260 |... ....8,962,600 O [ 47,812 |0 0 e 4.650 |...... 5.438 ....01/13/2023 ...|....06/27/2067 ...
12667F-3U-7 ..... CWALT 2005-J1 1A8 I L . 1TAFM . ...91.9230 |... 442,680 |.... ....462,479 0 | 2 (6,567) [onniiiiiiinn0 |0 e 5.500 |...... 6.290 ....06/27/2007 ...|....02/25/2035 ...
12667F-EG-6 ..... CWALT 2004-J2 3A3 N L 1AFM . ...97.5090 |... 186,089 |.... . . ....189,214 JO I O (< < 5 FORRRRPRRY | B IEUPURPRRPIN | B AU 5.500 |...... 5.812 ...12/14/2006 ...|....04/25/2034 ...
12667G-7H-0 ..... CWALT 2005-46CB A14 .. I L . 1TAFM . ... 72.1240 |... 580,516 |.... ..804,890 |.. ...595,728 JLUI I (25,633) |........... 3,884 [.oooovininnnnnnn0 |oins 5.500 |...... 6.684 ....12/20/2006 ...|....10/25/2035 ...
12667G-AH-6 ..... CWALT 2005-13CB A8 . 4 C1ARM . ...83.3910 |. .1,001,068 887,087 |.. .0 ..(17,668) | .5.500 |......5.993 ...10/13/2006 .. 05/25/2035
126676-8D-4 ..... CWALT 2005-10CB 1A8 .. 4 C1ARN . ...78.9190 |. 70,977 ..58,899 |.. .0 .1,010 |. .5.500 ....10/17/2007 .. 05/25/2035
12667G-PV-9 ..... CWALT 2005-20CB 1A3 4 C1ARM . ...78.5150 |. 89,490 ..65,958 |.. .0 (2,462) | .5.500 |.. ....04/12/2006 .. 07/25/2035
12667G-XD-0 ..... CWALT 2005-28CB 2A4 |4 CARN L ...65.6020 |. ..554,926 .380,622 |.. .0 .5.750 |.. ... 11/04/2005 .. 08/25/2035 ...
12668A-AL-9 ..... CWALT 2005-47CB A11 |4 C1LARN L ...55.5900 |. ..237,89%8 134,125 |.. .0 ......5.500 |.. ...11/15/2006 .. 10/25/2035 ...
12668A-Nii-1 ..... CWALT 2005-54CB 1A4 ... I L L TARN L ...76.2440 |... ...46,275 |.. O e (1,282) |0 e l0 e 5.500 ....09/07/2005 ...|....11/25/2035 ...
12668B-YF-4 ..... CWALT 2006-7CB 1A14 .. N 1. ...52.7820 |... ..218,882 |.. 0 [ (10,430) Joveeeeeeeeen0 [0 e 6.000 ....04/07/2006 ...|....05/25/2036 ...
126681-AU-1 ... CWL 2007-4 ASW I L .1 ...78.4750 |... 0. RN | N AR | R RN 4.564 ...03/20/2007 ...|....04/25/2047 ...
126694-HK-7 ..... CWHL 2005-25 A6 N 1. ...50.3350 |... 0 [ (1,600) |0 o0 e 5.500 ....05/01/2023 ...|....11/25/2035 ...
126694-JX-7 ..... CWHL 2005-24 A7 I L .1 ...55.8060 |... O [ (5,209) [0 [0 5.500 ....10/28/2005 ...|....11/25/2035 ...
126694-KZ-0 ..... CWHL 2005-24 A33 . N 1. ...55.8060 |... O e (B,770) |0 o0 e 5.500 ...12/07/2005 ...|....11/25/2035 ...
12669F-RG-0 ..... CWHL 2004-4 A5 4 1. ...97.1290 |. .0 .5.250 |.. ....10/06/2004 .. 05/25/2034 ...
12669F-UC-5 ..... | CWIHL 2004-9 A7 4 1. ...94.8770 |. .0 .5.250 |.. ...06/07/2004 .. 06/25/2034
16132E-LC-0 ..... CDNMC 2005-1 A5 4 1. ...94.6880 |. .0 . .. ....11/19/2009 .. 02/18/2035
17312H-AE-9 ..... CRMSI 2007-2 A5 4 1. ...97.5620 |. .0 7.152 |.. ....06/20/2007 .. 06/25/2037 ...
17321L-AA-T ... CMLTI 2013-J1 A1 . 4 ...91.6250 |. . . .0 ......3.500 |.. ....11/01/2013 .. 10/25/2043 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 ... N . ...90.6250 |... 244,8% |.... ....273,803 O o244 |0 0 e 3.500 ....10/08/2014 ...|....06/25/2044 ...
225410-FV-9 ..... CSFB 2003-17 1A4 ... I L .. 245,294 1...95.9290 |... 244,525 |.... ... 249,224 O e 186 |0 [0 e 5.500 ....06/26/2007 ...|....06/25/2033 ...
225418-50-8 ..... CSFB 2005-FIX1 A5 .. N .. 360,106 |. 100.0000 |... ....345,936 JLO I O (11511 DN ARt | B IR | ) AP 5.400 ....01/10/2005 ...|....05/25/2035 ...
225418-13-8 ... CSFB 2004-8 4A3 .. I L .. 832,413 ]...96.4480 |... .. 850,870 LU SR V(I N | N RN | ) AN 5.500 ...10/12/2006 ...|....12/25/2034 ...
225470-M6-7 ..... CSNC 2006-3 1A4A . N ... 73,858 |...56.7960 |... . .. 0 [ (3,984) |0 [0 e 6.39% ....03/03/2006 ...|....04/25/2036 ...
225470-QY-2 ... CSMC 2005-5 A2F .. I L .. 623,667 |....6.4800 |... 01,390,772 |.. JLURS PO (< N - T RUUUUUURRRRRRROR | [ IR | B R 5.865 |.... ... 12/22/2005 ... |....04/25/2036 ...
251510-FX-6 ..... DBALT 2005-4 A6 .. 4 ... .. 106,367 |...84.8870 |... ... 116,738 |.. ....103,094 0 [ (1,086) |veeeeeeeeeen0 o0 e 5.300 ....01/25/2006 ...]|....09/25/2035 ...
251510-M-4 ..... DBALT 2006-AB1 A3 ..... 4 .. 524,847 |...91.6530 |... . ..573,917 |.. ....530,392 O s 1,702 |0 o0 e 6.365 ...10/04/2006 ...|....02/25/2036 ...
25151E-AD-5 ... DBALT 2006-AB3 A4 4 ..40,443 |...93.3270 |. ... 43,761 |. 46,890 ..38,327 |.. .0 178 | ......6.928 |.. ....06/14/2006 .. 07/25/2036 ...
20077K-AA-1 ... EVER 2013-2 A .. 4. .. 590,497 1...91.2450 |.......cooeennns 543,222 ..595,343 |. ...591,298 Ol (0812) 0 0 3.000 ...06/04/2013 ...|....06/25/2043 ...
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36186L-AG-8 ..... GMAC 2007-HE2 AB ....evvnniiviiniiniiiiiinineevvennnees foes ven | s 4 s .. 3AFM .. ...97.5660 (0 (VIR R | N RN | ) RN 6.749 |..... (3.387)[MON ... Jovvrnnniiiiiinnnns 7L P 3,351 |....06/27/2007 ...|....12/25/2037 ...
362341-MR-7 ..... GSAMP 2005-7F 2A6 4 AN ...96.8320 |... O e (3,799) |0 o0 e 5.500 |...... 6.322 [MON ..... ... 17,581 [....09/20/2007 ...|....09/25/2035 ...
36263N-AB-1 ..... GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2 ... I L ...81.8350 |... O e 3,790 o0 [0 e 2.500 |...... 2.685 [MON ..... ...01/10/2022 ...|....05/28/2052 ...
437089-AE-5 ..... INHEL 2006-1 A5 .. N .. 81.8000 |... O [ (46) |0 o0 e 6.522 (.8,888.000 [MON ..... ....07/01/2008 ...|....05/25/2036 ...
45660L-2V-0 ..... RAST 2005-A16 A3 . I L ...39.7730 |... ..80,207 O e (5,870) |0 o0 6.000 |...... 9.091 [MON ..... ....12/23/2005 ...|....02/25/2036 ...
45660L-S8-3 ..... RAST 2005-A14 A1 N ...45.4220 |... ....414,429 0 [ (45,784) |0 [0 e 5.500 |...... 6.990 [MON ..... ...06/27/2007 ...|....12/25/2035 ...
464126-DA-6 ..... IRWIN HOME EQUITY 2006-1 2A4 .. I L ...98.5080 |... O o0 o0 [0 6.060 |...... 5.558 [MON ..... ....01/12/2006 ...]|....09/25/2035 ...
464120-AE-7 ..... IRWHE 2006-2 2A4 . N ...96.9700 |... O e (D) o0 o0 e 6.670 |.8,888.000 | MON ..... ....07/12/2006 ...|....02/25/2036 ...
46412R-AD-7 . IRWHE 2007-1 2A3 . 4 . 102.2540 |. ..75,654 |.. .0 .6.650 ....05/11/2007 .. 08/25/2037
466247-20-9 . JPMNMT 2005-S3 1A3 .. 4 ...49.2720 |. .227,564 |. .0 .5.750 |.. ...10/04/2006 .. 01/25/2036
466247-20-9 ..... [ JPMMT 2005-S3 1A3 ..... 4 L 49.2720 | O e T L 1. .0 .....5.750 |.. ....10/04/2006 .. 01/25/2036 ...
46649C-BG-7 ..... JP Morgan Mortga20184 2018-4 B3 N ...87.9300 |... .8,599,883 |.. .... 1,687,251 0 [ 42,761 |0 o0 e 3.714 ...01/20/2023 ...|....10/25/2048 ...
46651Y-AC-4 ..... JPMNMT 2019-9 A3 .. I L ,046,701 |...88.7310 |... 1,032,186 |.. ,075,376 O e 34,983 |0 [0 3.500 ....11/22/2019 ...|....05/25/2050 ...
525200-AG-9 ... RAST 2006-7 1A7 .. N .. 213,102 |...58.5480 |... 208,217 0 [eeeeennn (12,009) | 11,180 [0 | 6.000 ....10/20/2006 ...|....11/25/2036 ...
52521H-AD-5 ..... LMT 2006-9 1A4 ... I L ...62.2580 |... ....371,751 0 [ (21,393) | 3,764 [0 e 5.750 ...01/05/2007 ...|....01/25/2037 ...
52522H-AN-2 ...... LXS 2006-8 345 ... N . 100.0000 |-.eevvveeieeeeennnn 2,506 [ouenieieinieneeen 2,506 |oeeeiiiieieeeen 2,361 O 0 0 [0 e 6.550 ....10/12/2006 ...|....06/25/2036 ...
52523(-AJ-3 ..... LXS 2006-17 WF5 .. I L ...84.1400 |... ....305,806 O i 15 0 [0 e 6.450 ....10/04/2006 ...|....12/25/2042 ...
52524M-AV-1 ..... LXS 2007-9 WF3 ... N ...90.7990 |... ...274,253 O e 4,640 |0 [0 e 5.022 ...05/24/2007 ...|....04/25/2037 ...
57643L-LF-1 ..... MABS 2005-AB1 A6 ... I L ...92.9740 |... L1712 LU R (') N N | I RPN | ) AN 5.971 ....10/07/2005 ...|....11/25/2035 ...
599808-BE-1 ..... MCMLT 2015-2 M2 .. 4 ...99.5150 |. N ..35,482 |.. .0 .3.707 |.. ....01/16/2019 .. 09/25/2057
599809-C-1 ..... [MCMLT 2015-1 B2 .. 4 ...93.5150 |. ..514,331 | .550,117 |.. .0 .3.720 |.. ....04/25/2019 .. 06/25/2056
59980A-AB-3 ..... MCMLT 2017-2 M1 .. 4 ...96.8350 |. ..2,905,042 |. .3,007,770 |.. .0 .3.250 |.. ....05/05/2020 .. 07/25/2059
59980M-AG-6 ..... MCMLT 2018-2 M1 .. |4 ...96.4710 |. .. 4,917,444 |. 5,194,953 |.. .0 .3.750 |.. ....06/11/2020 .. 05/25/2058 ...
59981H-AB-7 ..... MCMLT 2017-1 M1 .. |4 ,574,275 |...98.1780 |. .. 1,591,470 |. .1,621,001 .1,617,914 |.. .0 e 3.250 .. ...03/13/2017 .. 11/25/2058 ...
61749E-AF-4 ..... MORGAN STANLEY 2006-12XS ASA .. I L .. 393,936 |...32.1460 |... ..712,104 .. O [ (28,612) |0 o0 e 6.592 ....09/22/2006 ...|....10/25/2036 ...
617490-AK-3 ..... MSM 2006-11 1A4 N ... 52,880 |...22.5540 |... ..205,120 |.. 0 [ (5,694) |veeeeen0 o0 e 7.013 ....07/17/2006 ...|....08/25/2036 ...
61751D-AH-7 ..... MSM 2006-17XS ASH .. I L 1,696,567 |...53.3000 |... .2,670,201 |.. O 8,983 |0 [0 6.441 ....12/12/2006 ...|....10/25/2046 ...
62942(-AA-4 ..... NRPMT 2013-1 A1 .. N .. 356,382 |...89.8640 |... ..365,520 |.. . 0 e (3,513) |0 o0 e 3.250 ....09/17/2014 ...|....07/25/2043 ...
65538P-AF-5 ..... NAA 2007-1 1A5 ... I L .. 248,268 |...91.5360 |... ..298,547 |.. ....239,071 O e 488 |0 [0 6.347 ....05/08/2007 ...|....03/25/2047 ...
74387L-AC-5 ..... PFMT 2019-1 A2 N 1,185,708 |...84.4660 |... 01,178,892 |.. ,202,841 0 [ 16,400 |eeeiiiiiininn0 [0 e 3.000 1172772019 .. |....12/25/2049 ...
T4922E-AF-6 ..... RALI 2006-QS6 1A6 4 .. 129,479 |...76.9560 |. ..154,766 ....131,562 |.. .0 .6.250 |.. ....06/01/2006 .. 06/25/2036 ...
T4968R-AA-3 ..... RPIT 2019-1 A .. 4 ...87.8590 |. . 1,383,265 1,382,909 |.. .0 .2.750 |.. ....06/18/2020 .. 10/25/2063
759704-Ad-5 ... RANC 2007-1 AF6 4 ...26.8610 |. .3,176,498 .758,354 |.. .0 .5.710 |.. ....03/14/2007 .. 04/25/2037
759950-GY-8 ..... RANMC 2006-1 AF6 .. 4 ...45.6550 |. . N ..258,827 110,402 |.. .0 .5.746 |.. ....03/06/2006 .. 05/25/2036 ...
761118-MD-7 ..... RALI 2005-0S16 A4 4 ...83.8010 |. ..861,448 |. . 1,027,967 .925,165 |.. .0 .....5.750 |.. ...12/09/2005 .. 11/25/2035 ...
761118-X0-6 ..... RALI 2006-QS3 1A12 .... N ...81.2350 |... ...36,411 |.... JO I O (<) FOURRRPPt | B IR | ) AU 6.000 ....03/22/2006 ...|....03/25/2036 ...
76112H-AD-9 ..... RAST 2006-A9CB A4 .. I L ...30.9890 |... ....568,357 [..cccoiiiiiinnnn0 |l (55,196) |..oeeeeeeeeeeenn 0 [0 6.000 ....12/14/2006 ...|....09/25/2036 ...
76114A-AB-6 ..... RAST 2006-R2 A2 N ...37.3880 |... .. ...793,334 JU Y AU (69,655) |-vvvuneeeeennnnnn0 foeeieeiiiie 0 e 6.000 ....10/19/2006 ...|....04/25/2036 ...
81745J-AA-6 ..... SEMT 2013-11 A1 .. I L ...92.0430 |... ..346,435 |.. O [ (6473 [0 [0 3.500 ....10/10/2013 ...|....09/25/2043 ...
81746D-AG-5 ..... SEMT 2017-5 A7 ... N ...89.5320 |... .2,315,653 |.. 0 [ (10,294) |0 o0 e 3.500 ...07/12/2017 ...|....08/25/2047 ...
872225-AH-0 ..... TBW 2006-5 A6 I L .. 140,839 |...94.9230 |... .. 141,392 |.. . JLUS PO N1 [C15) f FUUUURURRRROR | [ AN | B R 6.400 ....10/23/2006 ...|....11/25/2036 ...
881561-C8-5 ..... TERWIN MORTGAGE TRUST 2005-13SL A1B .. 4 ... .. 204,630 |...41.1510 |... 823,020 |.... .2,000,000 |.. ....151,147 0 feeeennn 20,985 |0 o0 e 4.750 ...11/23/2005 ...|....12/25/2036 ...
89175J-AD-2 ..... TPMT 2017-6 M2 ... 4 .. 3,786,094 |...88.2800 |... 3,619,487 |.... .... 3,815,854 0. L1991 [0 [0 3.250 .. 133,147 |....08/16/2022 ...|....10/25/2057 ...
89177J-AC-2 ..... [TPMT 2019-2 M1 ... 4 5,368,750 |...83.7360 |. ..4,186,805 |. 5,292,746 |.. .0 55,925 |. 3,750 .. . 187,382 |....08/26/2019 .. 12/25/2058 ...
939344-AR-8 ..... WMALT 2006-4 3A6 ... 4. .. 238,522 1...70.1030 |......oounnnnnns 221,857 |.... ....286,824 0. L6088 [0 0L 6.602 |...... 6.248 | MON ..... . 13,056 |....04/21/2006 ...|....05/25/2036 ...
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93935-AD-6 ..... WMALT MORTGAGE 2006-9 A3 .....cceevvveenvvrrirnninneeenns foen ven | s 4 s AR e 502,867 |...27.1480 |.....cvvunnnnnnns 259,984 |...covvninnns 957,660 |......ccvvvunnnns 204,408 |................. 0 |.eeens (17,141 [, 0 foorriiiiiinns 0 |ueen 4.282 |...... 6.563 [MON ..... |eeeerreniinnnns T3 A P 13,606 |....10/20/2006 ... |[....10/25/2036 ...
95001T-BH-7 ..... WEMBS 2019-1 BT .oeeeeiieiiiiiieieeeiiiieeeeeeenneeeeene fon vee | nnnees 4 s | 1A e 4,511,081 ...92.0830 |........oeee. 4,122,178 | 4,476,594 |.......cce... 4,497,291 |oeeenieeennn (V] R 20,086 [....eeieennnnnnns (U [ 4.024 |...... 3.976 [MON ..... [ieeeeeeuinees JENKT 176,192 [....03/06/2019 ...|....11/25/2048 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 87,082,845 | XXX 78,427,766 98,725,946 82,692,354 0 (335,822) XXX XXX XXX 325,317 3,654,848 XXX XXX
054976-AG-0 ..... Barclays Commerc2022C17 gage S 2022-C17 XA ......... feee ven]vunnnns 4 ) PO 9,950,481 |....7.6380 |[........eennn. 8,715,933 |..covvriiiiiiiiiins [V RN 8,613,830 |..eevvvvernnnnnn0 o (1,021,313) [ovvveeeeiin0 eil0 s 1.151 |...... 2,981 [MON ... [oueennnnnnnns 109,452 |....oeennnnn 1,396,553 |....09/26/2022 ... |....09/15/2085 ...
05525M-AA-4 ..... BAMLL 2014-520M A N ...3,089,991 |...78.0330 |eeeuunnnnnnnn 2,340,986 |.... ... 3,047,491 e (4,509) |oeeeniieeeen0 [0 e 4.185 |..... (0.148)MON ... [ovemnreeemnnnnns 6,975 |... .. 127,303 |....08/01/2014 ...|....08/15/2046 ...
05554B-AA-2 ..... BFLD Trust 2021FPM 2021-FPM A ... I L ...97.3930 |... ...38,072,697 |.... reveennnnn. 38,996,903 [0 i 44,420 |0 [0 7.076 |...... 5.492 | MON ..... ... 130,629 |... 2,629,461 |....12/13/2022 ...|....06/15/2038 ...
05604F-AA-3 ..... BIWAY 2013-1515 A1 .. N ...97.2950 |... 483,538 |eeeiieeeeenn 884,272 |0 e (873 [0 0 e 2.809 |...... 2.457 [MON .oeo oeeennieeeeenes 1,132 |... ... 13,584 |....02/26/2013 ...|....03/10/2033 ...
05604F-AJ-4 ..... BWAY 2013-1515 B ... I L ...93.9860 |... .5,500,000 |..eeeneeeenn 5,472,116 [oooiiiiinii 0 e 18,500 [0 el 3.473 |...... 3.865 [MON ..... ... 15,917 |... ..191,010 |....06/25/2018 ...|....03/10/2033 ...
05604L-AJ-1 ..... BIWAY 2015-1740 D N ....5.2590 |... 22,000,000 |-eeeeneeeeeennineeeeenn O [0 e (148) [0 1,998,406 |0 [ 3.787 |...... 0.000 |MON .eeee Jvmmmeeeemnnnnns 6,312 |... ... 41,128 |....02/04/2015 ... |....01/10/2035 ...
05605V-AC-3 ..... BX Trust 2021VIV5 2021-VIVS X ... I L ....3.4230 |... 4,058,519 [0 i (590,691) [0 o0 0.663 ... 59,527 |... ....09/27/2021 ...|....03/09/2044 ...
05606F-AA-1 ... BX 2019-0C11 A N ...88.2410 |... n 9,415,957 [0 129,199 [0 [0 e 3.202 ... 21,617 |... ....04/19/2023 ...|....12/09/2041 ...
05608M-AA-4 ..... BX Trust 2020V1V4 2020-V1V4 A 4 ...85.4760 |. .10,751,109 |. .2.843 |.. . 29,79 ....10/20/2022 .. 03/09/2044
05609C-AA-5 ..... BX 2021 2021-21M A . 4 . 16,691,886 |...98.0010 |. . 16,535,519 |. .5.948 |.. . 47,390 ....10/27/2021 .. 10/15/2036
05609C-AG-2 ..... BX 2021 2021-21M B .... 4 . 20,843,392 |...97.0810 |. .20,455,047 |. ......6.196 |.. . 60,801 ....10/27/2021 .. 10/15/2036 ...
05609J-AJ-1 ..... BXHPP Trust 2021FILM 2021-FILM B ... N .. 16,000,000 |...91.7340 |... ... 14,677,464 |.... .. 16,000,000 |.. .. 16,000,000 PPN | B AR | R I 6.370 . L 47,471 | ...08/17/2021 ...|....08/15/2036 ...
06054A-AV-1 ..... BACM 2015-UBS7 ASB .... I L 1,020,670 |...97.8730 |... 969,878 |.... ..990,953 |.. 993,332 2 (2,829) [0 0 3.429 |...... 2.987 [MON ... [oeeeeennnnnnnnns 2,832 |... ....09/14/2015 ...|....09/15/2048 ...
065405-AD-4 ..... BANK 2019-BN16 A3 N ...93.6530 |... ..4,682,646 |.... .5,000,000 |.. ....5,023,731 e (5,766) |oeeeeneeeeenn0 [0 3.741 |...... 3.628 [MON ..... .... 15,588 |... ....02/01/2019 ...|....02/15/2052 ...
12512J-AY-0 ..... CD 2018-CD7 AM I L ...92.5530 |....oovnnnnnns 5,632,798 |.... .6,086,000 |.. 5,641,011 [0 it 60,909 [0 o0 4.510 |...... 6.391 [MON ..... . 22,873 ... ....03/29/2023 ...|....08/15/2051 ...
12515G-AJ-6 ..... CD Commercial Mo2017CD3 rust 2017-CD3 XA . N L...2.1930 |t 2,277,460 |.... 2,424,198 o0 | (788,712) |- eeeeeeeeeeeeen0 vl s 0.953 |..... 10.926 | MON ..... .... 82,456 |... ....10/04/2022 ...|....02/10/2050 ...
12502F-AA-3 ..... COMM 2014-277P A I L ...92.2120 |..oooiinnnnnns 2,766,368 |.... .... 3,000,932 2 (5,964) [ounniiiiinl0 0 3.611 |...... 3549 |MON ... [eeeeeeieiiiiees 9,028 |... ....08/08/2014 ...|....08/10/2049 ...
193051-AJ-8 ..... Cold Storage Tru20201CES 2020-1CE5 B . N ...98.8010 |..eevvvnnnnnns 4,948,299 |.... ....4,922 511 e 42,543 [0 |0 [ 6.518 ..o 15,415 |... ...10/05/2022 ...|....11/15/2037 ...
23305J-AG-7 ..... DBUBS 2017-BRBK C .. I L ...85.5260 |.............. 3,014,798 |.... 3,553,448 [0 (39,884) |..eoeeeeeeeeennn 0 [0 s 3.530 .... 10,369 |... ....02/03/2022 ...|....10/10/2034 ...
233063-All-6 ..... [DBJPM 2020-C9 XA . 4 .. 2,234,489 |. 2,732,536 |.. .(584,060) | 1,705 |.. . 56,992 ....02/22/2022 .. 09/15/2053
233063-BF-2 . DBJPM 2020-C9 C .. 4 ..4,286,098 |. .6,378,506 |.. ..(18,291) |. .3.491 |.. . 18,180 ....08/20/2020 .. 08/15/2063
233063-BG-0 ..... DBJPM 2020-C9 XB . 4 673,435 e 0 ....795,390 |.. .0.608 |.. . 11,373 ....08/20/2020 .. 09/15/2053
23306G-AC-1 ..... DBGS 2018-BIOD B . |4 .15,828,179 |. 16,027,398 15,983,469 |.. .6.546 |.. . 49,541 ....09/16/2022 .. 05/15/2035 ...
20420M-AA-1 . CGCMT 2019-SMRT A |4 . 100.0000 |. .10,000,000 |. 10,000,000 10,000,000 |.. ... 40149 . . . 34,575 ...12/13/2022 .. 01/10/2036 ...
30314D-AG-4 ..... FREMF 2019-K96 C ... I L ...91.6300 |......ounnnnns 1,832,604 |.... ....2,000,000 |.. 202,106,857 |oeeieiiinnnnnn0 e (18,372) vl o0 e 3.812 [...... 2. 741 [MON oooe v 6,353 |... ....01/13/2021 ...|....08/25/2056 ...
36228C-\B-6 ..... GSMS 2005-ROCK D ... N ...98.6450 |.............. 5,918,701 |.... ...6,188,125 [0 e (136,969) [ene el 0 [0 e 5.415 |...... 3.019 [MON ..... nn 21,075 ... ....09/20/2017 ...|....05/03/2032 ...
36250G-AT-2 ..... GSMS 2015-GC30 AS .. I L L..93.1180 |ooeeveinnnnnns 3,544,058 |.... 3,750,155 [0 e 34,386 [0 [0 3.777 | 4.870 |MON ..... L 11,979 | ....04/06/2023 ...|....05/10/2050 ...
46590M-AT-7 ..... JPNCC 2016-JP2 XA N ....3.3070 |... e 808,999 [0 e (189,517 |0 0 e 1.787 |...... 4.531 [MON ..... ... 16,453 |... ....07/11/2016 ...|....08/15/2049 ...
46646G-AE-7 ..... JPNMCC 2016-NINE B I L .. 87.8110 |... ..8,781,051 |.... 10,000,000 |..............9,878,975 |.....coovvvrnnnn0 feoeeiinnn 40,960 |oecvvnenniinnnnn0 [0 s 2.854 |...... 3.431 [MON ..... ... 23,784 |... ....02/24/2017 ...|....09/06/2038 ...
556227-AG-1 ..... MAD 2015-11MD C N ...82.3880 |...covnnnnnnns 2,265,663 |.... .2,750,000 |.. ....2,731,312 e 9,107 |0 0 3.555 |...... 3.948 [MON ..... |oeeeeeeiereenns 8,146 |... ...09/15/2015 ...|....09/10/2035 ...
61690Y-BS-0 ..... MSC 2016-BNK2 ASB 4 ...96.6950 |. ..4,786,462 |. . 4,950,037 . 4,973,390 |.. (8,000) |. .2.860 |.. . 11,798 ....11/04/2016 .. 11/15/2049 ...
61692A-AA-0 ..... MSC 2019-NUGS A ..... 4 ...79.2060 |. .. 3,960,318 |. .5,000,000 .5,002,157 |.. . 5,911 .6.420 |.. . 15,159 ....03/02/2020 .. 12/15/2036
61769J-BF-7 ..... Morgan Stanley C2019H6  Trust 2019-H6 C . 4 ...81.4380 |. ..6,5615,041 |. .8,000,000 .6,948,660 |.. ..136,160 |. .4.154 |.. ....02/09/2023 .. 06/15/2062
61770Y-AA-3 ..... MSC 2020-CNP A ... 4 ...80.1460 |. ..801,455 |. .1,000,000 1,036,966 |.. (5,569) |- 2,428 |.. ....12/09/2020 .. 04/05/2042
78397F-AC-7 ..... SGCMS 2020-COVE B .. 4 .. 88.7010 |. ..7,748,001 |. .8,793,324 |.. .. (55,253) |. ......2.937 |.. ....02/25/2020 .. 03/15/2037 ...
78486E-AG-3 ..... Starwood Commerc2021LIH gage T 2021-LIH AS .. N L..97.7890 |..eeeenninnnns 6,454,084 |.... ....6,582,426 e 5,730 o0 [0 6.733 ...11/05/2021 ...|....11/15/2036 ...
90276X-AS-4 ..... UBSCM 2018-C11 ASB ... I L ...97.7850 |... 891,935 |.... (CRICRC £ R | R R < 0 c) I AR | B RPN | ) RN 4.119 ....06/28/2018 ...|....06/15/2051 ...
90276Y-AF-0 ..... UBSCM 2019-C16 XA N ....5.5030 |... 4,982,314 |0 ]l (1,095,567) [eeee 0 [0 e 1.521 ....03/28/2019 ...|....04/15/2052 ...
90353K-AlI-9 ..... UBSCM 2018-C13 ASB ... .. CF.. I L ...97.4880 |... e 1,472,364 o0 e (B713) [0 o0 4.241 ...09/21/2018 ...|....10/15/2051 ...
92890F-AV-8 ..... WFRBS 2014-C20 ASB .... .. CF.. N . 100.0000 |oeevveeeeeeeenneeeee 29 fenieeeceeeeen 29 | 29 0 0 0 0 e 3.638 N ....04/29/2014 ...|....05/15/2047 ...
92938V-AR-6 ..... WFRBS 2014-C19 ASB ......ccevviiiiiiiiiiiiiiiiiiinnnnens o CF..[....... 4 .100.0000 [...cevvennivevinnnnnn 15 | 15 o 15 o0 o0 0 0 3.618 |......3. 165 [MON ... Joveeniiiiiiinnnnnnns {O I T 1 [....03/10/2014 ...]....03/15/2047 ...
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95001Q-AS-0 ..... WFCM 2018-C46 ASB ........euvvmmmmmnnnnniiiniiiiiiiiinnnnns L CFfeeennns L R TA o 3,859,641 [...97.6400 |.............. 3,658,809 |.............. 3,747,225 | 3,779,642 | 0 |.eeens (14,078) [cvvvvvvvrnnnnnns [V FO 0 ... 4.086 |...... 3.624 [MON ... [oceeuennnnnnns 12,759 [oeevevinninns 163,112 |....08/10/2018 ...|....08/16/2051 ...
95002X-BH-7 ..... WFCM 2020-C57 XA ....eeeeniniiiiiiiiiiiiiiiiiiiiiiiiiiiiiins |oee wen [ eeees 4 e LTAFE L 2,586,618 |....9.7800 |.............. 1,794,515 oo [\ PP, 1,879,452 ..ol 0 |ooeens (256,572) [.ooeeeeennnnnd [ PO 0 ... 2.069 |...... 5.891 [MON ..... foeennneeeeees 31,628 |.............. 391,081 |....09/07/2022 ... ]|....08/15/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 278,863,788 [ XXX 252,713,038 247,792,736 266,708,650 0 (3,789,685) 1,998,406 0 XXX XXX XXX 1,222,476 XXX XXX
023765-AA-8 ..... AMER AIRLINE 16-2 AA PTT .eevniiiiiiiinieeiinniineeeens foen vee | s T L 1GFE o 1,349,000 |...91.4650 |.............. 1,233,866 |......ccevnnn 1,349,000 |.oeevvvnnnnnns 1,349,000 |.oovvvvnnnninnnns 0 |0 o0 0000023200 . KJIU0N (V) R S 1,919 ....05/02/2016 ... [....06/15/2028 ...
02376A-AA-T ..... AMER AIRLINE 17-2 AA PTT .. 4. | LFFE L) ...90.1810 [c.eevvvrnnnnes 1,741,754 |.... 1,931,401 |.. ....1,883,721 O [ 5,948 [0 |0 [ll0030350 ) 3.959 | AD ...... ... 13,659 |... ....08/29/2018 ... |[....10/15/2029 ...
038779-AB-0 ..... ARBYS 2020-1A A2 A1 e | 2.CFE L ...90.7240 |...evviinnnnns 3,511,001 |.... ....3,870,000 LU PO | R | [ AP | R 1< T R 3.250 [JALO ... 222 . ....07/23/2020 ... |....07/30/2080 ...
12563L-AN-7 ..... CLIF 2020-1A A A1 e | LFFE L ...89.0120 [...eevvvnnnnes 2,375,735 |.... ....2,668, 144 O e 118 [0 0 fllll.2.080 . 2.099 [MON ... [ooeeeeeiiiinnnnne 2,005 |... ....08/27/2020 ...|[....09/18/2045 ...
22534 -AA-0 ... Credit Acceptanc20221A oan Tr 2022-1A A . 4. S| AFE L) ...98.9990 |... .. 14,849,849 |.... ... 14,908,733 O [ 1,403 |0 [0 [l 40600 . 4.654 [MON ..... .... 30,667 |... . ....06/08/2022 ... |[....06/15/2032 ...
22970*-AA-8 ... BNSF LEASE PP 1 .| 1.DPL ... ...95.9600 |... 2,403,478 |.... .... 2,504,662 .0 . 0 [0 0 4070 4.070 |MON ..o Joeeeeiiiiieninns 4,531 |... .. 103,407 |....03/04/2015 ... |....05/15/2034 ...
233046-AK-7 ..... DNKN 2019-1A A2I1 .. A1 |- 2B FE ... ...96.1500 |... 4,603,158 |.... ....4,787,500 0 | 0 o0 0 4021 4.041 [FMAN ... .. 21,024 |... .. 192,505 |....03/20/2019 ... [....06/20/2049 ...
25755T-AH-3 ... DPABS 2017-1A A23 .. 1 L. 2.AFE ... ...95.0060 |... .. 7,163,441 |.... .... 7,566,099 O e (6,549) [0 [0 4118 4.031 [JAJ .... .. 310,497 |....06/20/2017 ... [....07/25/2047 ...
26208L-AC-2 ..... HONK 2018-1A A2 ..... 1 .2.CFE .. ...97.5970 |. ..461,146 | .466,022 |.. .0 ..5,289 |. .6.085 . 22,392 |....08/11/2022 .. 04/20/2048
28932-AG-0 ..... ELM RD GENERATING STAT . 1 1FFE . ...96.3710 |. ..481,824 |. .499,966 |.. .0 .4.671 . 23,363 |....01/12/2011 .. 01/19/2031
34417M-AB-3 ... FOCUS 2017-1A A2I1 ... 1 .2BFE .. ...95.4940 |. .. 3,571,479 |. .3,784,375 |.. .0 ......4.726 190,478 |....07/10/2017 .. 04/30/2047 ...
34486*-AA-0 ... FOOTBALL CLUB TRUST PP .. 1 | LFFE L) ...98.5910 |... 2,957,734 |.... ....3,000,000 O o0 0 0 [lll03.410 ) 3.410 . . ..103,721 |....08/20/2012 ... |....10/05/2024 ...
380241-AA-7 ... 20221 2022-1 A2 A1 e | 2.CFE L ...98.8890 |... ....9,925,000 O o0 0 0 fll...6.864 ).l 6.922 [ JAJ .... ... 115,434 |... ..681,252 |....08/12/2022 ... |....10/30/2082 ...
59524E-AA-0 ..... MID-ATLANTIC MILITARY CO 4. .| 1.DFE ..|... . 100.1590 |... O o0 0 0[BT 5.671|FA ...... 22,211 | ... 53,307 |....07/28/2005 ... |....08/01/2025 ...
64830R-AC-6 ..... New Residential 2022SFR2 Loan 2022-SFR2 B ... 4. .| 1.DFE ..|... ...93.1450 |... O [ 81,323 [0 000030750 . 5.332 ..187,500 |....08/03/2022 ... [....09/04/2039 ...
69410T-AA-3 ... PACEWell 8 Trust20231 2023-1 A 4. S| LAFE L) . ...96.6250 |... O foeeennnnn 22,956 [0 |0 [l 5,500 . 6.518 ... 94,106 |....03/31/2023 ... |....02/10/2062 ...
72703P-AC-7 ..... PLNT 2019-1A A2 A1 e 2B FE L 4,800,000 |...88.0260 |... O o0 0 0 [00003.858 |l 3.877 185,184 |....11/20/2019 ...|....12/06/2049 ...
73019#-AB-8 ..... PNC EQUIP FIN LLC PP . 1 JR PP U S S .. 278,042 |...93.3590 |... 259,578 |.... 278,042 O o0 0 0 fl0003.000 . 3.000 ....08/17/2012 ... |....09/13/2027 ...
78403D-AH-3 ..... SBA TOWER TRUST .. A1 .. 1.FFE ..|... .. 2,000,000 |...97.9500 |.............. 1,958,996 |.... ....2,000,000 O o0 0 0 [01003.869 .l 3.900 ....10/07/2014 ...|....10/15/2024 ...
850220-AP-9 . SCFT 2020-AA A ... 1 1AFE . ...02.9100 |. ..1,526,183 |. . 1,642,473 |.. .0 .1.979 ....09/16/2020 .. 09/25/2037
87342R-AH-T7 . BELL 2021-1A A211 ..... 1 .2BFE .. ...85.6190 |. ..8,412,009 |. .9,825,000 |.. .0 .2.301 ....08/11/2021 .. 08/25/2051
88031J-AB-2 ..... TENASKA GEORGIA PARTNERS .. . 1 .2BFE .. . 107.7500 |. .. 1,575,697 |. 1,462,364 |.. .0 .9.491 ....11/03/1999 .. 02/01/2030
89613T-AD-0 ..... Tricon American 2018SFR1 2018-SFR1 D .......ccevvueesfeun ot U .1.BFE .. ...96.9850 |. ..969,845 |. .968,515 |.. .0 .6.507 ....09/28/2022 .. 05/17/2037 ...
909320-AA-4 ..... UNITED AIR 2014-2A PTT L..oeniiiiiias oo e o 1FFE . ...94.1230 |. 1,562,453 |. .1,660,004 .1,660,004 |.. .0 ......3.748 ...07/28/2014 .. 09/03/2026 ...
95058X-AH-1 ..... WEN 2019-1A A211 A1 |- 2B FE ... ...93.1960 [...evvvrinnnns 4,193,768 |.... . 4,490,042 |.. .... 4,499,942 LU PPN | R | [ AP | AN 3111 A 4.101 .. 183,598 |....06/13/2019 ... |[....06/15/2049 ...
95058X-AP-3 ..... WEN 2022-1A A21T e oo e e 1. |- 2B FE ... L..92.1330 [oeeeiiiiinnnns 4,504,121 |.... .4,888,697 |.. ....4,888,697 O o0 0 0 [l 40535 | 4.561 .. 185,880 |....03/23/2022 ... |....03/15/2082 ...
00119M-AA-7 ..... AGL 2020-3A A .... [T D...... 4 | LAFE L . 100.1030 |... ....20,020,564 |.... 20,000,000 |.. LU PPN | R | [ AP (N AN (130 A 4.999 ,268,509 |....02/12/2020 ...|....01/16/2033 ...
054920-AE-6 ..... BDS 2020-FL5 B ... [ D...... 4 v | LAFE L ...97.2810 |... .1,000,000 |.. O [ 4,8% [0 |0 72272 ) 4.389 ... 69,630 |....08/17/2020 ... |....02/16/2037 ...
50202K-AA-4 ..... Ladder Capital C2021FL2 | Mort SER 2021FL2 CL A ...|[... ... D...... 4 | LAFE L ...98.6590 |... ..4,908,406 |.... O [0 0 0 [l 6676 |l 4.888 .. 314,731 |....07/01/2021 ... |....12/13/2038 ...
50202K-AC-0 ..... Ladder Capital C2021FL2 | Mort 2021-FL2 AS .. D...... 4 .. 1T.AFE ... ..5,000,000 |...97.3840 |.............. 4,869,221 |.... O o0 0 0 [l 72026 ). 5.579 .. 334,049 |....07/01/2021 ... |....12/13/2038 ...
77340G-AJ-0 ..... ROCKT 2017-2A AR . N A 1.AFE .. . 11,838,609 |...99.8930 |. .11,825,911 | .0 ......3.908 711,434 |....02/12/2020 .. 10/15/2029 ...
92017R-AE-D ..... VOYA 2019-2A B ... [ PP D...... 4 .ceeeen |.. 1.CFE ... .. 5,000,000 [...99.4230 |.............. 4,971,157 |.... .5,000,000 |.. O o0 fol0 0 [l 7,424 )L 5.551 .. 340,781 |....06/20/2019 ... |[....07/20/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 147,480,394 | XXX 142,321,019 148,063,977 147,592,570 0 XXX 1,108,089 7,111,302 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Una onds 2,945,508,778 | XXX 2,789,773,491 2,884,227,325 2,917,962,678 (16,393) (4,959,097) XXX 31,560, 135 144,005,075 XXX XXX
020002-AU-5 ..... ALLSTATE CORPORATION .... 1 .|.2.CFE ..|... ...9,981,545 [...99.4050 |.............. 9,692,006 |.... ....9,750,000 |.. +...9,859,865 [......eeenennnnn0 | (17,729) [0 Joeeeeiiinl0 |l 6.500 . 6.334 ...80,979 |... ..633,750 |....01/20/2015 ... [....05/15/2057 ...
19075Q-AE-2 COBANK ACB ........... 2 .2BFE .. .10,000,000 |...97.6350 |. ..9,763,459 |. 10,000,000 10,000,000 |.. . .6.450 161,250 ....08/16/2022 .. 10/01/2027 ...
25746U-BY-4 . DOMINION RESOURCES ... 2 .2.CFE .. 2,085,000 |...98.6220 |. 1,972,443 |. .2,000,000 .2,007,870 |.. ..(10,268) |. .5.196 . 28,750 ....10/28/2014 .. 10/01/2054
20273R-BA-6 . ENERGY TRANSFER PARTNERS . .. 3.AFE .. .. 878,125 |...83.6600 |. 1,045,749 |. .1,250,000 .879,056 |.. (609) |. .0.697 ....10/31/2016 .. 11/01/2066
20273V-AN-2 . ENERGY TRANSFER EQUITY LP . 2 .3BFE .. 1,000,000 |...92.8350 |. .1,000,000 .1,000,000 |.. .0 | ... 1,125 ....04/05/2021 .. 05/15/2030 ...
20379V-BN-2 ..... ENTERPRISE PRODUCTS ... 2BFE ... .. 5,000,000 |...96.0380 |... .5,000,000 |.. ....5,000,000 f.....cooeeeeeeen0 oo o0 0 00005.250 5.250 ...08/07/2017 ...|....08/16/2077 ...
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302570-Al-6 ..... NEXTERA ENERGY ....cvvvnniiiiiininniiiiiniineeecinnieens foee ven | s T L 2BFE | 1,520,780 [...90.5930 [....vevennnn 1,358,900 [oivviennnnn 1,500,000 [...oeeeennnnn 1,518,346 |.oovvvnenieeenn0 e (85) [0 a0 [ 7724 6.336 ....03/15/2007 ...|....10/01/2066 ...
59156R-BS-6 ..... METLIFE INC eveeee e e e eeeme e eeemns fo vee | s Tons L 2BFE | 6,100,000 |. 113.0650 |......cccvvnn 5,653,263 |....covnnnnnns 5,000,000 |eeveunnanens 5,978,404 |......oeeeennnn0 [ (75,330) v e l0 10000090250 . 6.943 ....05/06/2022 ...|....04/08/2038 ...
65339K-CB-4 ..... NEXTERA ENERGY CAPITAL L 2BFE | 5,000,000 |...85.2150 |......evnnnenn 4,260,731 |oieiinnnnn 5,000,000 |.eeevunniennns 5,000,000 |.eevvenrirrennnn0 fooeiiiiiiiiiinnn0 0 el 01400023800 . 3.800 ...12/09/2021 ...|....03/15/2082 ...
69352P-AC-7 ... PPL CAPITAL FUNDING ... . . |--2.BFE ... ...1,654,205 |...93.0230 |.. ..2,114,000 01,655,324 |eeeeiieeeennn0 o852 |0 [0 ]l 8L257 | 0.519 . ...08/10/2020 ...|....03/30/2067 ...
29250N-BP-9 ..... ENBRIDGE INC ...... . . |- 2.CFE ... .10,000,000 |. 100.1890 |.. . 10,000,000 ..10,000,000 |.....ceevvvnnenn Jovvviiiiiiiininn0 o0 o000l 7,625 | 7.625 . ..624, ....00/15/2022 ...|....01/15/2083 ...
06738C-82-8 ..... BARCLAYS BK .... LBAFE e 4,000,000 |- 100.4100 |....eennnneeen 4,016,400 |...eeeeeennnn 4,000,000 |eeveunnnens 4,000,000 o0 |.....6.278 |...... 6.278 | D ceeeeen |eeeneeeeenn 11,161 [ 251,120 |....06/01/2005 ... |....12/15/2034 ...
404280-BL-2 ..... HSBC HOLDINGS PLC-SPONS .......ecvvvvvuniiiiinnnnnnnnnnns foun oae D...... 2 iiiiinnns L 2C0FE | 5,000,000 |...95.3220 |......coeeenees 4,766,106 [.........ennn. 5,000,000 |..eeeunnnnnns 5,000,000 |..eeeuniiiinnns [ [ [ 0 ... 6.000 |...... 6.000 [MN ...ooo ovevnnnnnnnnn. 32,500 [, 300,000 |....05/15/2017 ... |....05/22/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 62,219,655 [ XXX 60,244,695 61,614,000 61,898,865 0 (103,439) 0 0] XXX XXX 4,007,232 XXX XXX
05567S-AA-0 ..... BNSF FUNDING TRUST | .eevniiiiiiiiieiiciiineeecvenin foeven | s T | 2BFE .| 7,092,500 |...97.4870 |.............. 6,824,090 [oiiiiinnnnn 7,000,000 |.eeevennnnns 7,018,409 |[....covvnnnnnnnns 0 |eeens (8,283) |ovvvnneeeennnnd 0 foorriiiiiinns 0 |..... 6.613 |...... 6.472 [JJ ooooois |oviinnn 213,483 | 462,910 |....08/18/2011 ...|....12/15/2085 ...
89356B-AA-6 ..... TRANSCANADA TRUST ...eveieieeirnniaseerrnnnnasseernnnnnaesfoen oae A...... 2 ieeeennnn |- 2.CFE . |oeeeeieeennnnn 4,000,000 |...94.3860 |.............. 3,775,424 |..ccvvnnnnnt 4,000,000 |eeevunnnnns 4,000,000 |eevnuniieeennns (U [ (U [ 5.625 |...... 5.625 [MN ..o oveinnnaeenenn 25,625 |ouiiinnnnes 225,000 |....05/13/2015 ... |....05/20/2075 ...
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and
Structured Securities 11,092,500 | XXX 10,599,514 11,000,000 11,018,409 0 (8,283) 0 0 XXX XXX XXX 239,078 687,910 XXX XXX
1309999999. Total - Hybrid Securities 73,312,155 | XXX 70,844,209 72,614,000 72,917,274 0 (111,722) 0 0 XXX XXX XXX 1,224,056 4,695,142 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
464289-51-1 ..... ||SHARES 10+ YEAR CREDIT BOND  CLOSED END FUND | ...... | ....... | ............ 2AYE oo 2,890,800 |...52.6900 |.............. 2,897,950 |...covvuiiiiiiiiiinnnns [ 2,897,950 |......... 495,275 [..oiiviiinnnnnnns 0 Joennnns 335,775 |ivevvnniiininnns 0 ... 0.000 |...... 0.000 JMON ..eoe ovvvnniiiiinnnnnnnns 0 Jovoeeiiiinnnns 132,950 |....08/20/2017 ...]eveeunnns ceeeenns
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 2,890,800 | XXX 2,897,950 0 2,897,950 495,275 0 335,775 0 XXX XXX XXX 0 132,950 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 2,620,873,768 | XXX 2,497,170,570 2,588,930,837 2,618,591,117 (15,883) (989,706) 0 0 XXX XXX XXX 31,694,243 124,088,687 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 125,064,874 | XXX 115,332,931 136,874,068 120,788,603 0 (366,927) 31,916 0 XXX XXX XXX 453,191 5,186,759 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 312,377,176 | XXX 268,276,096 248,381,728 283,690,383 0 (8,713,851) 1,998,406 0 XXX XXX XXX 1,698,240 24,437,480 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 202,067,693 | XXX 196,411,177 201,540,777 201,966,944 0 66,289 0 0| XXX XXX XXX 1,953,251 9,886,321 XXX XXX
2459999999. Total - SVO Identified Funds 2,890,800 | XXX 2,897,950 0 2,897,950 495,275 0 335,775 0] XXX XXX XXX 0 132,950 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 3,272,274,311 | XXX 3,080,088, 724 3,175,727,410 3,227,934,997 479,392 (10,004, 195) 2,366,097 0 XXX XXX XXX 35,798,925 163,732,197 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
504,670,498 1B..$ ............ 43,379,097 1C..$... 45,732,512 1D .$............ 90,577,588 1E..$........... 105,891,420 1F ..$......... 317,635,213 1G..$.......... 381,958,516
.492,840,231 2B ..$...........571,024,240 2C ..$ . 450,764,161
92,083,750 3B..$............ 41,366,977 3C..$
20,940,545 4B ..$ .. . 19,957,070 4C..$
4,204,744 5B .$............. 1,423,876 5C..$ ...

....981,177
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21

3 4 9 10 12 13 14 15 16 17 18 19 NAIC

Desig-

nation,

NAIC

Total Desig-

Rate Foreign nation
Per Current Exchange |Modifier

Share Current Year's Total Change | Change in and

Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-

Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
172967-MG-3 .. |CITIGROUP .....eevvneeniinnnenniiniiiniininiinnnn | evvvnnnnnns | vvvnns forniiiiiiinnnn. 2,000,000.000 |....... 1,000.00 [..eeennennnnnn foeeennnnnnnn. 1,041,380 |l 0.971 o 1,941,380 .... .. 30,278 |.... ...100,000 ...(58,620) . (58,620).... .. 3.A FE ..|..09/05/2019 ..
26441C-BG-9 ... [DUKE ENERGY ..2,000,000.000 |.......1,000.00 |... . 97,500 |.. (42,320)].. 0 .. 2.C FE ..|..09/09/2019 ..
48128B-62-2 ... [ JPMORGAN CHASE & CO PREFERRED ..............|.....occ. 50,000.000 .... 59,375 ...299,500 192,500 .. 2.B FE ..|.. 12/06/2019 ..
59156R-85-0 ... [METLIFE INC PFD ...eovviiiiininniiiiiniinnens | eeeeeeenns .... 200,000.000 ... 237,500 .. 2.B FE ..|..01/07/2020 ..
665859-85-6 ... |NORTHERN TRUST CORP PREFERRED ..80,262.000 |.. . 94,308 |.. . .. 2.A FE ..|..03/12/2020 ..
744600-57-8 .. [PUBLIC STORAGE PFD ... 200,000.000 |.. . 237,500 |.. 1, ..274,000 | .. 2.A FE ..|.. 12/11/2019 ..
816851-BK-4 .. [SEMPRA ENERGY ............oooovveeeeennnnnnnnnn [LSeoi [ s 5,000,000.000 |.......1,000.00 |......ccevveee forennnnn.... 4,897,950 |....... 0.980 |...ceennnenns 4,897,950].... ... 243,750 (102,050)]...oeeeeeeeeeee 0 v 0 [ ...(102,050).... .. 2.C FE ..|..06/10/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 19,969,959 XXX 19,969,959 20,207,554 133,751 1,069,933 0 2,481,351 2,022,579 458,772 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 19,969,959 | XXX 19,969,959 20,207,554 133,751 1,069,933 0 2,481,351 2,022,579 488,772 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0 XXX XXX

458,772

4509999999 - Total Preferred Stocks

19,969, 95

20,207, 55

1,069,933

2,481,361

2,022,579

1.
Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Showing All COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 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
02079K-10-7 ... | ALPHABET CLASS C ... ...113,119.000 |.... . 15,941,861 15,941,861 . . .0 ..5,904,812 |... ...5,904,812 |... ...0|.. 01/14/2020 ..
023135-10-6 ... | AMAZON.COM INC ....21,600.000 |.... ...3,281,904 |........ 151.940 ..3,281,004 ..3,313,656 |.. .0 . 1,521,104 |... ... 1,467,504 |... ...0 .. 11/23/2020 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROUP . 17,144,651 17,144,651 17,700,394 |.. .0 (2,651,948))... ...0].. 07/16/2021 ..
090616-10-1 ... [BIOMARIN PHARMACEUTICAL INC ... .... 204,700 ... 164,612 |.. .0 ....(15,010)f... ...0|.. 02/24/2022 ..
316773-10-0 ... [FIFTH THIRD BANCORP . 23,147,791 23,147,791 19,081,329 |.. .0 ...0 .. 03/13/2023 ..
320209-10-9 ....|FIRST FINANCIAL BANCORP .. . . ...9,302,780 ..9,302,780 .0 ...0 .. 06/14/2021 ..
504918-10-4 ....|MICROSOFT CORP ....34,905.000 |.... . 13,125,676 13,125,676 .0 .. ...0|.. 01/24/2020 ..
70450Y-10-3 ... [PAYPAL HOLDINGS INC .. ....20,143.000 |.... ...1,236,982 . .0 eeee.... 1,588,889 .. ...0 .. 02/24/2022 ..
760841-20-5 ... |RESCAP LIQUIDATING TRUST .... +...11,208.000 [.eevvevnnnninninnnnnns 6,725 |.......... 0.600 |.ooooeeeieeeee 8725 | 5,380 |.. .0 .5, 174 ....5,156 |.. ...0|.. 03/27/2014 ..
78467J-10-0 ... [SS&C TECHNOLOGIES .......... 284,896.000 |. . 17,409,995 |. .17,409,995 |.. 17,106,128 .0 ..2,578,309 ...0 0.. 06/15/2020 ..
854502-10-1 ... | STANLEY BLACK & DECKER INC . 4,094.000 |. . 401,621 |.. . 320,256 . .0 .. 81,365 0 0|.. 04/25/2023 ..
902973-30-4 ....[U S BANCORP . 105,446.000 |. .51,669 .0 . (34,797) 0 0.. 02/27/2001 ..
65960L-10-3 ... [MDT e e .26,002.000 |.... .. 17,94 .0 . ... 121,169 |... 0 ...0 .. 11/21/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 107,910,434 XXX 107,910,434 87,267,234 304,511 2,073,787 0 16,894,931 1,647,645 0 XXX
31337#-10-5 ... |FHLB CINCINNAT] evvvvviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeees |RF ........ | ........ | .................. 155,456.000 |.....oeeeennens 15,545,500 |........ 100.000 |.....ceeeeeees 15,545,500 |.....ooeen 15,545,499 |..oooeeeeieiieeeeee 0 Joeeeeeeeen 1,086,510 |..oveeeeeieeiieiienenns 0l [0 N 0 0.. 10/05/2023 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 15,545,500 XXX 15,545,500 15,545,499 0 1,086,510 0 0 0 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 123,455,934 XXX 123,455,934 102,812,733 304,511 4,060,297 0 16,894,931 1,647,645 0 XXX
024526-77-4 ....|American Beacon Small Cap Value R6 ... 6,545.949 |.... ... 163,125 158,302 [ 0 7,690 |... .0 .. 16,365 |... .0 ...0 .. 12/31/2023 ..
025076-37-3 ... [American Century Equity Income R6 . 133,860.690 |. ..1,120,784 |.. ..1,199,39% 94,738 .0 . (45,513) 0 0. 12/31/2023 ..
208706-82-1 ... [American Funds EuroPacific Gr R6 .. .12,510.786 |. . 684,340 |.. . 614,723 .25,768 .0 .. 70,936 0 0. 12/31/2023 ..
04314H-56-8 ....[Artisan High Income Institutional .... ... 12,212.068 |.... ... 110,275 e 116,600 [t 0 e, 7,609 |... .0 R TA N 0. ...0 .. 12/31/2023 ..
057071-85-4 ... Baird Aggregate Bond Inst .41,110.830 |.... . 405,353 .390,780 |.. .0 .0 ...0 .. 12/31/2023 ..
207019-70-4 ... [Conestoga Small Cap Institutional .... ....3,682 ....3,510 |.. .0 0. ...0 .. 12/31/2023 ..
256201-10-4 ... [Dodge & Cox Balanced Fund ..1,305,918 ..1,143,645 |.. .0 .0 ...0 .. 12/31/2023 ..
31635T-10-4 ... [Fidelity Inflation Protected Bond Index .. . ....1,987 ...2,187 .. .0 0. ...0 .. 12/31/2023 ..
411512-52-8 ....|Harbor Capital Appreciation Retirement ... ....46,384.890 |.... ..4,488,202 ..4,013,196 |.. .0 .0 ...0 .. 12/31/2023 ..
683974-60-4 ... |Oppenheimer Developing Markets | .. 12,143.852 |.... .... 468,388 .... 504,619 |.. .0 0. ...0 .. 12/31/2023 ..
74254U-44-0 ....[Principal Short-Term Income Inst .. . 324,218 329,742 |.. .0 .0 ...0 .. 12/31/2023 ..
872797-30-3 ... [T. Rowe Price | 2015 | ......... 57,224 . 56,389 .0 0 0. 12/31/2023 ..
779562-20-6 ... T. Rowe Price New Horizons | .... .10,273. 113 |. 580,842 682,516 .0 0 0. 12/31/2023 ..
872797-84-0 ... T. Rowe Price Retirement Balanced | . .57,751.462 |. 649,704 |.. 615,263 .0 0 0. 12/31/2023 ..
872797-40-2 ... [T. Rowe Price Retirement | 2020 | . .26,557.809 |. . 338,878 |.. . 328,885 .0 0 0. 12/31/2023 ..
872797-50-1 ... [T. Rowe Price Retirement | 2025 | . .70,307.922 |. . 968,843 |.. . 936,505 .0 0 0. 12/31/2023 ..
872797-60-0 ... [T. Rowe Price Retirement 1 2030 I .. ..16,240.822 |.... ... 237,116 207,445 ). .0 .0 ...0 .. 12/31/2023 ..
872797-70-9 ... [T. Rowe Price Retirement | 2035 | ... . 491,418 . 427,375 |.. .0 0. ...0 .. 12/31/2023 ..
872797-80-8 ... |T. Rowe Price Retirement | 2040 | .. ...44,028 .0 .0 ...0 .. 12/31/2023 ..
872797-88-1 ... [T. Rowe Price Retirement | 2045 | ... ....5,202 .0 0. ...0 .. 12/31/2023 ..
872797-87-3 ... |T. Rowe Price Retirement | 2050 I .. ... 11,738 .0 .0 ...0 .. 12/31/2023 ..
872797-86-5 ... [T. Rowe Price Retirement | 2055 | ... ... 3,399 .0 0. ...0|.. 12/31/2023 ..
872797-85-7 ... T. Rowe Price Retirement | 2060 | . 28,962 |.. .0 0 0. 12/31/2023 ..
80154X-52-6 ....|Touchstone Mid Cap Growth Inst .. .19,385.387 |. . 709,311 |.. .0 0 0. 12/31/2023 ..
80155T-64-9 ....[Touchstone Mid Cap Institutional 2,697.210 |. L4472 . .0 0 0. 12/31/2023 ..
922908-71-0 ... [Vanguard 500 Index Fund - Admiral . 5,079.665 |. ..2,630,993 |.. . .0 0 0. 12/31/2023 ..
921943-80-9 ....[Vanguard Developed Markets Index Admiral . ..9,777.303 |.... .... 150,570 .. 135,698 |.. .0 | ..0]).. ...0 .. 12/31/2023 ..
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922908-64-5 ....[Vanguard Mid Cap Index Fund - Admiral ............... D P RN 2,521.085 726,249 |........ 288.070 ... 471,075 .... 89,751 ....0 .. 12/31/2023 ..
921908-87-7 ... |Vanguard Real Estate Index Admiral . ... 169,824 |........ 125.150 [.. 171,190 | . 11,236 |.. .0 .. 12/31/2023 ..
922908-68-6 ... |Vanguard Small Cap Index Fund - Admiral ............ .... 645,951 ....0 .. 12/31/2023 ..
921937-60-3 ....[Vanguard Total Bond Market Index Admiral ........... .... 14,977 457 .... 160,819 a0 1273172023 e e
92837F-44-1 ....[Virtus Ceredex Mid-Cap Value Equity R6 ....... ....11,670.832 ... 143,016 ...0].. 12/31/2028 ..{...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 18,227, 162 XXX 18,227,162 15,934,597 0 406,388 0 3,102,038 0 3,102,038 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 18,227,162 XXX 18,227,162 15,934,597 0 406,388 0 3,102,038 0 3,102,038 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 141,683,096 XXX 141,683,096 118,747,330 304,511 4,466,685 0 19,996,969 1,647,645 18,349,324 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 161,653,055 XXX 161,653, 055 138,954,884 438,262 5,536,618 0 22,478,320 3,670,224 18,808,096 0 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. WS D8 e 0 TE.$ e 0 TF .8 e 0 1G98 i 0
1B ....0 2B.. 8.
1C ....0 3B.. WS
1D 0 4B.. .$
1E 0 5B.. 8.
1F .0
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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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
36207E-2Y-4 ......... G2 G2 710059  4.500% 11/20/60 o [-...12701/2023 ... | Interest Capitalization ...........ccoooiiiiiiiiiiiiiiiiii e e e T 1,453 |..
90376P-GE-5 ......... INT DEV FIN CORP AGENCY DEBENTURES  5.570% 03/15/30 . UV I veer|....08/15/2023 ... [BANK of AMERICA SEC - .... 2,000,000 |.. .... 2,000,000 |..
912820-CP-4 ......... US TREASURY NOTES  0.625% 07/31/26 .....iiiiiuruniiiiiineiiiiiiiinsniisiisunessisiisssnssssssesssnssssrnnssnsssaes | anneeeeeesnnnnees ....04/20/2023 ... [CITIGROUP GLOBAL MKTS .....iiiiiuuuuniiiiuuniniisiiuuinissieuuuseessessssssesseesnansessessnnnssessesnnnssssnesnnnnss |ounnseessessnnnsensessnnnseeeennnns fooseeseeesnnnneeseesnnnnnes P 30,000
0109999999. Subtotal - Bonds - U.S. Governments 2,028,512 2,031,453
000000-00-0 . ..|ROMANIA SOVEREIGN ~ 3.000% 02/27/27 ... D ....01/13/2023 ... | JEFFERIES & CO . .902,500 . 1,000,000
617726-AN-4 . .| KINGDOM OF MOROCCO SOVEREIGN ~ 5.950% O: . D ....03/01/2023 ...|J P MORGAN SEC . . 494,275 .500,000
698299-BV-5 . ..|REPUBLIC OF PANAMA SOVEREIGN  6.853% 03/28/54 . D ....03/21/2023 ... |SCOTIA ..ovvnnnnnns . 4,500,000 . 4,500,000
698299-BIi-3 . ..|REPUBLIC OF PANAMA SOVEREIGN  6.875% 01/31/36 D ....00/27/2023 ... |BANK of AMERICA SEC . . 743,903 .750,000
77586R-AS-9 . .| ROMANIA SOVEREIGN ~ 7.625% 01/17/53 ... D ....09/06/2023 ... |MORGAN STANLEY FIXED INC . 5,325,000 .5,000,000
91087B-AX-8 .........[UNITED MEXICAN STATES SOVEREIGN  6.338 e [D... ... |--..04/21/2023 ... | MORGAN STANLEY FIXED INC ... - 7,632,847 |.. .... 7,633,000 |..
0309999999. Subtotal - Bonds - All Other Governments 19,598,525 19,383,000
3137AV-NC-7 ......... FHR FHR 4116 0Z  2.500% 10/15/41 ... . |-...04/01/2023 ... | Interest Capitalization .... .. 20,424 |..
313%50-VF-1 ......... FHR FHR 3012 GZ  6.000% 08/15/35 ... .|-...12/01/2023 ... | Interest Capitalization .... .. 74,204 |..
626300-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME ~ 5.630% 09/01/30 . veer|....04/05/2023 ... [BARCLAYS ... ....800,000 |..
626300-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 5.630% 06/30/28 ..|....07/05/2023 ... |BARCLAYS ... . . . .. ....600,000 |..
88034Y-UN-8 ......... TENDER OPTION BOND TRUST RECE| GENERAL  5.480% 07/01/41 o 04/18/2028 ... | BARCLAYS . iiiiiieiiinuuteeernnn e eernnnn e eeennnn e teernnnneteernnnnnteeerrnnnaeteernnnnateenrnnnnasreernnnnaterens |oennnnseeernnnnnneeeeennnnneeeernnn |onnaneeeeerennnaeserennnnn 650,000 [-iiieeniiiiieeeeiinanns 650,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,144,628 2,144,628
00155B-AA-6 ......... AKM ISSUING TRUST ~ 5.450% 08/01/73 . |--..08/23/2023 ... | STERN .... 1,300,000 |.. .... 1,300,000 |..
00840C-AA-5 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note A 4.250% 12/15/31 ... .|-...12/15/2023 ... |Various .. .. 16,305,608 |.. ... 16,305,608 |..
00840C-AB-3 AG CAPITAL FUNDING PARTNERS AG ABC Structured Note B 5.250% 12/15/31 . ...12/15/2023 ... |Various 3,477,878 |.. ... 3,477,878 |..
053807-AU-7 . .|AVNET INC ~ 3.000% 05/15/31 ........ 07/12/2023 ... | SEAPORT GROUP LLC . 2,439,381 . 3,033,000

..|BX 2019-0C11 A 3.202% 12/09/41 .
..| BRUNSWICK CORP  5.100% 04/01/52 .
12512J-AY-0 . ..|CD 2018-CD7 AM  4.510% 08/15/51 .
125136-BJ-7 . ..| COW LLC/CDW FINANCE ~ 3.569% 12/01/31 .
12662Y-AA-T ......... COLT Funding LLC20226 2022-6 A1 4.650% 06/27/67 ..

05606F-AA-1 .
117043-AV-1 .

04/19/2023 ... |J P MORGAN SEC .
09/20/2023 ... |J P MORGAN SEC ....
03/29/2023 ... |BMO CAPITAL MARKETS CORP
05/03/2023 ... |Cantor Fitzgerald Fixed ....

.302,422
.2,719,774
. 5,580,101
. 4,192,350

.350,000
. 3,800,000
. 6,086,000
.5,000,000

....01/13/2023 ... [ INTL FCSTONE FINANCIAL INC ... ..10,089,800 |.. .. 10,243,452 |..
126694-HK-7 ......... CWHL 2005-25 A6 5.500% 11/25/35 -|----05/0172023 ... | Interest Capitalization . ..
14338H-AA-4 ......... CARMEL VALLEY SR LIVING ~ 5.460% 09/01/61 . .|-...04/28/2023 ... | STERN ....500,000 |..
151890-AR-1 ......... CENTERPOINT CENTERPOINT ENERGY RES ~ 6.100% 12/01/35 . -|-...07/28/2023 ...|Tax Free Exchange ... .... 6,416,907 |..
172062-AE-1 ......... CINCINNATI FINANCIAL ~ 6.125% 11/01/34 +|----08/22/2023 ... |STIFEL NICHOLAS .... 3,029,430 |..
209111-GG-2 ......... CONSOL IDATED EDISON OF NY ~ 5.900% 11/15/53 .. < |-... 1172072023 ... |MIZUHO SECURITIES USA INC .. .... 1,981,700 [.. ..
20278N-AM-5 ......... ENERGY TRANSFER PARTNERS ~ 5.875% 01/15/24 ... ...08/22/2023 ... | GOLDMAN SACHS .... 1,698,504 |.. .... 1,700,000 |..
300400-AS-7 ......... EVERSOURCE ENERGY ~ 4.200% 06/27/24 ... ... 11/17/2023 ... [MITSUBISHI UFJ SECURITIES .. .... 2,176,460 |.. .... 2,200,000 |..
316773-CX-6 . -|FIFTH THIRD BANCORP  3.650% 01/25/24 . 03/02/2023 ... | TD SECURITIES ... .1,082,180 . 1,100,000

34964C-AG-1 . ..|FORTUNE BRANDS HOME & SECURI  4.500% 03/25/52 ...
350636-AA-6 . ..|FOUNDRY JV HOLD PRIVATE PLACEMENT  5.720% 01/25/38
35087M-AA-1 ... 412 MADISON LLC  5.460% 06/01/62
35137L-AG0 ......... FOX CORP  4.030% 01/25/24
36250G-AT-2 ......... GSMS 2015-GC30 AS  3.777% 05/10/50 ...

04/10/2023 ... | WELLS FARGO ..... . 3,200,418
04/25/2023 ... | PRIVATE PLACEMENT 20,000,000
.|....04/28/2023 ... .... 1,500,000 ..
o|-...10/12/2023 ... 795,136 |..
....04/06/2023 ... [BMO CAPITAL MARKETS CORP ....245.213 |..
...06/06/2023 ...|Tax Free Exchange

. 4,100,000

.... 7,000,000 [..

36267V-A-5 ......... GE HEALTHCARE HLDG LLC ~ 6.377% 11/22/52 .. .| .... 7,000,000 [..

37045%-CR-5 ......... GENERAL MOTORS FINL CO  5.100% 01/17/24 .. -|--..12/14/2023 ... | TD SECURITIES ... 1,198,992 .. .... 1,200,000 [..
38B69P-AN-4 ......... GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .. o |----12/12/2023 ... |MESIROW FINANCIAL ... ..
404119-CR-8 ......... HCA INC  5.900% 06/01/53 ...05/01/2023 ... |J P MORGAN SEC ...10,000,000 |..

...01/20/2023 ... [WELLS FARGO ... 3,600,000 [..

40435R-0G-9 ......... |HSBC BANK USA NA  5.840% 01/19/24 ... 3,600,000 [..
46649C-BG-7 . ..| JP Morgan Mortga20184 2018-4 B3 3.714% 10/25/48 01/20/2023 ... | INTL FCSTONE FINANCIAL INC . 7,903,984 . 8,891,808
469814-AA-5 . ..| JACOBS ENGINEERING GROUP INC ~ 5.900% 03/01/33 . 02/13/2023 ... |BANK of AMERICA SEC . ..4,994,950 .5,000,000
58769J-AH-0 . .. |MERCEDES-BENZ FIN NA  5.950% 08/01/25 .. 07/31/2023 ... | CITIGROUP GLOBAL MKTS . . 2,000,000 . 2,000,000
61747Y-FB-6 ......... MORGAN STANLEY ~ 5.948% 01/19/38 +|---.01/17/2023 ... |MORGAN STANLEY FIXED INC ....5,000,000 [.. ....5,000,000 [..
61769J-BF-7 ......... Morgan Stanley C2019H6 ~ Trust 2019-H6 C  4.154% 06/15/52 .. -|---.02/09/2023 ... .... 6,812,500 [.. ....8,000,000 [..
649538-BC-1 ......... NEW YORK LIFE GLOBAL ~ 6.080% 06/13/25 .|---.06/15/2023 ... |J P MORGAN SEC . ... 1,500,000 [.. ... 1,500,000 [..
674599-DH-5 ......... | OCCIDENTAL PETROLEUM CORP  7.950% 06/15/39 .. B e B R 0 e N 3,621,433 |.. .... 3,188,000 [..
675553-AA-9 . ..| OCHSNER CLINIC FND  5.897% 05/15/45 +|----01/24/2023 ... |RAYMOND JAMES .... 6,804,536 |.. .... 6,410,000 [..
680223-AL-8 ......... OLD REPUBLIC INTL CORP  3.850% 06/11/51 ... -|---.06/16/2023 ... 4,477,714 .... 6,315,000 [..
68389X-C0-6 ......... ORACLE CORP  5.550% 02/06/53 ...02/02/2023 ... | GOLDMAN SACHS ... .... 4,974,650 |.. ....5,000,000 [.. 0

690742-AB-7 ......... OWENS CORNING ~ 7.000% 12/01/36 ..vveeeeiiisiiiiiiiiiiiiiiieiiiiit et e e st e ettt et e e siiieeeeees [ eeeeesnnneeeees ....04/27/2023 ... [M1ZUHO SECURITIES USA INC ...veeeeeiisuuiiiiiiiiiiiiieiiistiiiie et ettt ettt e e essit et eeessiie e esessiiees |oeeeiniiieeeessiibeeeeeesiiiiees |eeeniiiiiieeeesiinnes 8,238,475 |.ooeeiiiiiiiiiiinnns 7,336,000 fouveeiiiiiiiiiiiiiiinns 213,967
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69410T-AA-3 ......... PACEWel| 8 Trust20231 2023-1 A 5.500% 02/10/62 . . |-...03/31/2023 ... [ SUNTRUST ... 4,785,083 |.. .... 5,000,000 |..
6944PL-2T-5 ......... PACIFIC LIFE GF 11 6.240% 06/16/25 .|--..06/08/2023 ... |J P MORGAN SEC . .... 1,500,000 |.. .... 1,500,000 |..
T4382P-A#-4 ......... ST JOSEPH HEALTH PRIVATE PLACEMENT ~ 5.710% 10/01/43 .... ...02/16/2023 ... |PRIVATE PLACEMENT ...10,000,000 |.. ...10,000,000 |..
75513E-CX-7 ......... RAYTHEON TECH CORP  6.400% 03/15/54 11/06/2023 ... | CITIGROUP GLOBAL MKTS . .... 4,981,250 |.. .... 5,000,000 |..
758750-AF-0 ......... REGAL BELOIT  6.400% 04/15/33 .|Various .. ... 19,514,240 |.. ... 19,500,000 |..
78016E-ZV-2 . ..|ROYAL BANK OF CANADA  5.710% 07/29/24 02/03/2023 ... [RBC/DAIN . 1,996,960 . 2,000,000
817826-AB-6 . ..|7-ELEVEN INC ~ 0.800% 02/10/24 . 09/29/2023 ... |TD SECURITIES ... 672,129 685,000
82568N-AC-5 . .. |SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 12/01/2023 ... | Interest Capitalization . .. 30,025 .. 30,025
82568N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .|-...06/14/2023 ... |Taxable Exchange ..937,777 .... 1,478,700
82568N-AE-1 ......... SHUTTERFLY FINANCE LLC ~ 9.750% 10/01/27 veer|-...06/14/2023 ... [PRIVATE PLACEMENT ...
838515-L@-1 ......... SOUTH JERSEY GAS PRIVATE PLACEMENT ~ 5.210% 06/01/33 . ..|....05/17/2023 ... [PRIVATE PLACEMENT ...
844030-AA-4 ......... SOUTHERN UNION CO  7.600% 02/01/24 ... . |----10/10/2023 ... [STIFEL NICHOLAS . .. . ..
88033G-DB-3 ......... TENET HEALTHCARE ~ 5.125% 11/01/27 .... .|-...01/20/2023 ... |Tax Free Exchange ... ....612,000 |.. ....612,000 |..
891092-AE-8 TORO CO  6.625% 05/01/37 . |--..01/18/2023 ... [MESIROW FINANCIAL ... ... 10,989,200 |.. ...10,000,000 |..
06367D-3U-7 . ..| BANK OF MONTREAL CHICAGO  5.880% 01/12/24 ....01/12/2023 ... |BANK of AMERICA SEC . . 2,500,000 . 2,500,000
06367W-HH-9 . ..| BANK OF MONTREAL ~ 3.300% 02/05/24 .... ....08/29/2023 ... |CREDIT AGRICOLE SECURITIES .988,960 . 1,000,000
064159-8N-9 ......... BANK OF NOVA SCOTIA  3.625% 10/27/81 . ....11/21/2023 ... |Various .. 6,134,525 |.. .... 8,318,000 |..
000000-00-0 ......... SAUDI INTERNATIONAL BOND SOVEREIGN ~ 5.000% 01/18/53 . ....09/13/2023 ... | JEFFERIES & CO s s
05565E-CD-5 . ..[BMW US Capital LLC ~ 6.000% 08/11/25 ........ccvvvnnnnnnens ....08/08/2023 ... |BANK of AMERICA SEC . . 1,500,000 . 1,500,000
06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES  5.375% 05/22/33 ....05/23/2023 ... | JPM FUNDS RECAP ... .... 595,440 .600,000
10554T-AG-0 ......... BRASKEM NETHERLANDS ~ 7.250% 02/13/33 ....02/08/2023 ... |BNP SECLRITIES .... ...10,000,000 |.. ...10,000,000 |..
151290-CB-7 ......... CEMEX SAB-SPONS ADR  9.125% 03/14/28 . ....03/09/2023 ... |BANK of AMERICA SEC . 500,000 .. 500,000 ..
17186H-AG-7 . ..|CIMPRESS NV 7.000% 06/15/26 .. ....02/01/2023 ... |Tax Free Exchange . 1,950,000 . 1,950,000
21987B-BH-0 . ..| CODELCO INC ~ 6.300% 09/08/53 .. ....09/05/2023 ... |BNP SECURITIES . . 4,979,300 .5,000,000
39541E-AC-7 . .. | GREENSAIF PIPELINES BIDC ~ 6.510% 02/23/42 ....02/09/2023 ... |BNP SECURITIES . .5,000,000 .5,000,000
404280-AP-4 . .. |HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 .. ....09/21/2023 ... |TD SECURITIES . 1,288,547 . 1,300,000
456472-AC-3 . .. | INDUSTRIAS PENOLES SAB D 5.650% 09/12/49 ....01/27/2023 ... |BBVA ... . 684,250 .700,000
456472-AD-1 ..| INDUSTRIAS PENOLES SAB D 4.750% 08/06/50 ....08/21/2023 ... |BBVA ... .319,748 . 405,000
46590X-AQ-9 . ..[JBS USA FOOD FINANCE ~ 4.375% 02/02/52 .. ....08/22/2023 ... |Tax Free Exchange . 8,004,050 8,000,000
46590X-AY-2 . ..| JBS USA FOOD FINANCE ~ 5.750% 04/01/33 ....08/22/2023 ...|Tax Free Exchange 14,471,501 14,752,000
55285G-AD-6 . ..[MDGH GMTN RSC LTD  4.375% 11/22/33 ... ....06/11/2023 ...|J P MORGAN SEC . . 1,490,265 . 1,500,000
67078A-AF-0 . ..|NVENT FINANCE SARL ~ 5.650% 05/15/33 .. ....04/24/2023 ... |J P MORGAN SEC . . 7,977,360 . 8,000,000
86565F-YF-3 . .| SUMITOMO MITSUI BANK NY  5.880% 01/18/24 . ....01/18/2023 ... |BANK of AMERICA SEC . . 1,800,000 . 1,800,000
M8157V-AB-7 . .|0Q SAOC  5.125% 05/06/28 .. ....04/12/2023 ... |BANK of AMERICA SEC . . 191,900 .200,000
03092*-AF-2 .........[DBI FINANCE PTY PP 7.060% .. ...07/06/2023 ... [PRIVATE PLACEMENT ... ... 12,000,000 |.. ... 12,000,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 313,677,633 321,611,738 1,466,485
2509999997. Total - Bonds - Part 3 337,449,298 345,170,819 1,542,356
2509999998. Total - Bonds - Part 5 29,121,293 29,299, 111 196,762
2509999999. Total - Bonds 366,570,591 374,469,930 1,739,118
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 0
316773-10-0 .... FIFTH THIRD BANCORP ........... ...03/13/2023 ... [S. G. COWEN SECURITIES CORP. . 267,498.000 ... 6,477,411 |..

olo o|o

854502-10-1 .........| STANLEY BLACK & DECKER INC .. ...04/25/2023 ... [S. G. COWEN SECURITIES CORP. . .... 320,256 |..

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,797,667

31337#-10-5 ......... |FHLB L0 oY | .................... 10/05/2023 ... |PRIVATE R APy 20,474.000 [....ccoeeeiiiiiinnnnn 2,047,400 |..oooeiiiiiiiiiiiin e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,047,400 XXX 0
024526-77-4 ......... Amer ican Beacon Smal| Cap Value R6 ... ....12/31/2023 ... [VARIOUS .. ....2,280.000 |.. ...0
025076-37-3 ......... American Century Equity Income R6 .... ....12/31/2023 ... | VARIOUS .. ...45,715.000 |.. )
208706-82-1 ......... American Funds EuroPacific Gr R6 ... ....12/31/2023 ... [ VARIOUS .. ... 1,493.000 |.. ...0
04314H-56-8 . ..|Artisan High Income Institutional . ....12/31/2023 ... [ VARIOUS .. .1,773.000 |.. .0
057071-85-4 . .|Baird Aggregate Bond Inst ... ....12/31/2023 ... [ VARIOUS .. . 3,550.000 |.. .0
207019-70-4 . ..|Conestoga Small Cap Institutional ....12/31/2023 ... [ VARIOUS .. ..50.000 |.. .0
256201-10-4 ......... Dodge & Cox Balanced Fund ....12/31/2023 ... [VARIOUS .. ....755.000 |.. ...0
31636T-10-4 ......... Fidelity Inflation Protected Bond Index .. ... 12/3172023 L. [VARTOUS L..eeeietiiiit s [easabaa 8.000 |.. ....0
411512-52-8 ......... Harbor Capital Appreciation Retirement .... ....12/31/2023 ... [ VARIOUS .. ....2,628.000 |.. .0
683974-60-4 ......... Oppenheimer Developing Markets | iu.iiuuiieuuiiiuuiiiiieiiseitseiieeteiseesseeunneesnseesnneennseennneesnneesnnees | sonuseesnseenans 01273172023 L VAR OUS ittt sttt sttt ettt ettt ettt et ettt ettt e e e ettt ebe e e taeerneereterneerneerneernneeren [seruneernnrernnaeinnaes 1,057.000 0
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74254U-44-0 .........[Principal Short-Term Income Inst ....12/31/2023 ... [VARIOUS .. ....1,551.000 |.. ....0
872797-30-3 .........|T. Rowe Price | 2015 | ....12/31/2023 ... |VARIOUS .. 202.000 |.. ....0
779562-20-6 ......... T. Rowe Price New Horizons | ....12/31/2023 ... [VARIOUS .. 845.000 |.. ....0
872797-84-0 ......... T. Rowe Price Retirement Balanced | .. ....12/31/2023 ... |VARIOUS .. ....2,612.000 |.. ....0
872797-40-2 ......... T. Rowe Price Retirement | 2020 | .... ....12/31/2023 ... [VARIOUS .. ....1,123.000 |.. ....0
872797-50-1 . T. Rowe Price Retirement | 2025 | . ....12/31/2023 ... | VARIOUS .. .5,706.000 |.. .0
872797-60-0 . T. Rowe Price Retirement | 2030 | . ....12/31/2023 ... [VARIOUS .. . 1,342.000 |.. .0
872797-70-9 . T. Rowe Price Retirement | 2035 | . ....12/31/2023 ... | VARIOUS .. . 1,425.000 |.. .0
872797-80-8 ......... T. Rowe Price Retirement | 2040 | .. ....12/31/2023 ... [VARIOUS .. 143.000 |.. ....0
872797-88-1 ......... T. Rowe Price Retirement | 2045 | .. ....12/31/2023 ... | VARIOUS .. ....0
872797-87-3 ......... T. Rowe Price Retirement | 2050 | .. . |....12/31/2023 ... [VARIOUS .. ....0
872797-86-5 ......... T. Rowe Price Retirement | 2055 | .. ....12/31/2023 ... | VARIOUS .. ....0
872797-85-7 ......... T. Rowe Price Retirement | 2060 | .. ....12/31/2023 ... [VARIOUS .. . .. ....0
89154X-52-6 ......... Touchstone Mid Cap Growth Inst ....12/31/2023 ... | VARIOUS .. ....815.000 |.. ....0
89155T-64-9 ......... Touchstone Mid Cap Institutional ... ....12/31/2023 ... [VARIOUS .. ....188.000 |.. ....0
922908-71-0 ......... Vanguard 500 Index Fund - Admiral ....12/31/2023 ... | VARIOUS .. ....1,723.000 |.. ....0
921943-80-9 . ..|Vanguard Developed Markets Index Admiral . ....12/31/2023 ... | VARIOUS .. .670.000 |.. .0
922908-64-5 . .| Vanguard Mid Cap Index Fund - Admiral ....12/31/2023 ... |VARIOUS .. .444.000 |.. .0
921908-87-7 . ..|Vanguard Real Estate Index Admiral ... ....12/31/2023 ... [VARIOUS .. .135.000 |.. .0
922908-68-6 ......... Vanguard Small Cap Index Fund - Admiral ... ....12/31/2023 ... | VARIOUS .. ....761.000 |.. ....0
921937-60-3 ......... Vanguard Total Bond Market Index Admiral . N ....12/31/2023 ... [VARIOUS .. ....1,116.000 |.. ....0
92837F-44-1 ......... Virtus Ceredex Mid-Cap Value Equity R6 .... o ooo |--..12/31/2023 ... | VARIOUS .. ... 1,134.000 |.. .. .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,945,724 XXX 0
5989999997. Total - Common Stocks - Part 3 10,790,791 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 10,790,791 XXX 0
5999999999. Total - Preferred and Common Stocks 10,790,791 XXX 0
6009999999 - Totals 377,361,382 XXX 1,739,118
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36203C-E4-0 .. |GNMA GN 344955  7.500% 08/15/23 ............. ..02/01/2023 . [Paydown ... .. 199 |.. .. (3)]... ..08/15/2023 .

36206M-22-3 ..
362098-DX-3 ..
36209C-6Y-7 ..
362090-JJ-4 ...
36209V-Na-3 ...
36210K-VU-6 ..
36210Y-0P-7 ..
36211B-LY-8 ..
36230U-YL-7 ..
38373R-6H-7 ..
383735-RX-7 ..

GNMA 30 YR GN 415760
GNMA 30 YR GN 466418
GNMA 30 YR GN 468087

7.500% 11/15/25
6.500% 12/15/28 ...
7.000% 07/15/28 ...

GNMA 30 YR GN 468365  6.500% 05/15/29 .....
GNMA GN 482899 6.500% 01/15/29 ............
GNMA 30 YR GN 494827  8.000% 03/15/30 .....
GNMA 30 YR GN 506010  7.500% 10/15/29 ....
GNMA 30 YR GN 508043  6.500% 06/15/29 .....
G2 G2 759715 4.700% 10/20/61 ...............

GNMA - CMO 2001-60 ZL
GNMA - CMO 2003-21 PG

6.500% 12/20/31 ...
5.500% 03/20/33 ...

..12/01/2023 .
..12/01/2023 .
..12/01/2023 .
.12/01/2023
..06/01/2023
..12/01/2023 .
..07/01/2023 .
12/01/2023 .
..03/01/2023 .
..08/01/2023
..08/01/2023

. | Paydown ....
. | Paydown ....

.| Paydown ....
.| Paydown ....

Paydown .
Paydown .
Paydown .

Paydown ....
Paydown ....
Paydown ....
Paydown ....

..2,322
..6,685

0
0
0
0
0
0
0
L0
0
0
0
0
0
0
0

Coococoo0oocoo0o0oO0cO0O0O0 OO0 Ooo

.. 11/15/2025 .
..12/15/2028 .
..07/15/2028 .
..05/15/2029 .
..01/15/2029 .
..03/15/2030 .
..10/15/2029 .
..06/15/2029 .
..10/20/2061 .
.. 12/20/2031 .
..03/20/2033 .

38373V-N8-9 .. |GNMA - CMO 2002-81 Z  6.112% 09/16/42 ... ..12/01/2023 . | Paydown . ..09/16/2042 .
38373Y-62-2 .. |GNMA - CMO 2003-16 Z  5.673% 02/16/44 ..12/01/2023 . | Paydown . ..02/16/2044 .
38378B-TK-5 .. |GNR 2012-53 10 0.905% 03/16/47 ..... ..12/01/2023 . | Paydown . ..03/16/2047 .
38378K-DQ-9 .. |GNR 2013-46 10 0.875% 08/16/42 ..12/01/2023 . | Paydown . ..08/16/2042 .
Redempt ion
690353-5H-6 ...|DFC AGENCY DEBENTURES ~ 5.480% 04/20/35 ....|....... ..10/20/2023 .1 100.0000 ..evveunreeemnnnn foeeemmnineeeeennies e 70,050 [oeeeeeenannnns 70,050 |+eevennnnnnns 70,050 |eevennnnnnns 70,050 [-eeeeeemnnnns 0 [V [V [V AP 2,083 [..04/20/2035 .
Redempt ion
690353-C9-6 ...|DFC  5.570% 01/15/30 ..eeveeeeevneeeeeeennee e o 10/16/2023 . [100.0000 ......cevvemmeeee foummeeeeemmiineeeee foreeeeennnns 422,641 |oeeeeee 422,641 |............ 422,641 |............ 422,641 |ooeeeieeiennnnn [ [V [ [V O [V PO 422,641 [oooeieiies [V [V [V AU 42,330 |..01/15/2030 .
Redempt ion
690353-M8-7 .. |DFC  5.240% 02/15/28 ..cevveeeeeeenneeeeeennn | e ..11/15/2023 .1 100.0000 ...eeeeneeeeennnnn foeeemmnmeeeeeennees Jerneeeeens 455,556 |............. 455,55 |............ 455,556 |............ 455,556 [.....covvnnnnnnns [ [V [ [V O [V PO 455,556 |....ceeeeinnnnnn [V [V [V AU 13,983 |..02/15/2028 .
Redempt ion
690353-X5-1 .. | DFC AGENCY DEBENTURES ~ 5.310% 08/15/29 ... |.......[.. 11/15/2023 . [100.0000 .....ceevmvmmeeee fomnmeeeeeemieeeeee foreeeeennans 250,002 |...cceeennnn 250,002 |+evvvnnnnnes 250,002 |............ 250,002 |-evvueeeeennnnnn [ [V [ [V O [V PO 250,002 [...ccevvnnnnnnns [V [V [V AP 7,674 |..08/15/2029 .
Redempt ion
90376P-AB-7 .. | INT DEV FIN CORP  5.600% 04/20/35 ..........|.cee.e. ..10/20/2023 .1 100.0000 ...eeuueeeemnnnnn foeeemnnneeeeeeniees forneeeeens 210,150 [....eeeenenn 210,150 |oeevvnnnnnes 210,150 |oeeeernnnnns 210,150 [ooereeiiiiinnens [ [V [ [V O [V PO 210,150 |oeeveeneeeenns [V [V [V O 6,249 |..04/20/2035 .
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.570% Redempt ion
90376P-GE-5 .. | 03/15/30 .vuuuieeerinnianaeeeininneeeennninneeeens | eneees oo 12/15/2023 .1100.0000 ..eveuureeemnnnns frorennmnneerennnnnns foonanaaeeens 148,148 |....coeeeet 148,148 )............ 148,148 |oooveeieiiiiiiennns (U (U [ (U [ PP [V PO 148,148 |o.ooiieennnnnns [ [ (U AP 1,701..03/15/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 2,302,382 2,302,382 2,332,400 2,157,118 0 (2,884) 0 (2,884) 0 2,302,382 0 0 0 103,889 XXX
NATIONAL BANK OF CANADA
748148-QR-7 .. |PROV OF QUEBEC  7.500% 09/15/29 ............. A L.06/21/2023 .| ceeeeeeiiiieeeeeeeeeee | [ 317,577 [ 271,000 [oueennnnnnne 370,040 |....cevnnnn 321,150 |ovvveniiiiiinnnns (U (3,122)[ciiiiiinnns () (3,122) |+ eevvviies [V PO 318,028 |.oevvveniiinnns (V] RN (451) [ e [11)] AR 15,696 |..09/15/2029 .
KINGDOM OF BAHRAIN SOVEREIGN  5.450% STANDARD CHARTERED BANK
05675M-2D-5 .. |09/16/32 ...evvreviiininiiiiiiiineeeeevnineeeeenn | Davees ..03/01/2023 .| oeeeieiieeeeeeeeeee | [ 361,000 |.oevvvnnnnnns 400,000 [...uuennenne 390,000 |....cevvnnn 391,118 [ (U N 145 [ [V O 145 | [V PO 391,264 |[.....ccevnnnnnns [V (30,264)]......... (30,264) ... 10,113 |..09/16/2032 .
REPUBLIC OF CHILE SOVEREIGN  2.450% MORGAN STANLEY FIXED
168863-DP-0 .. |01/31/31 ..ooiiiviiiiiiiiiein i [ D ..05/11/2023 .| INC weeveiiiiiiiieciini foerernieecciiiins e 888,600 |.......... 1,000,000 |......... 1,011,500 |......... 1,009,564 |......covvvennnns [N N (710 . (U O (427) [ eevvvnnnees [V FO 1,009,137 [ooeeiiiiiinnnnns [V (120,537)........ (120,537) .. 19,396 [..01/31/2031 .
REPUBLIC OF INDONESIA SOVEREIGN  5.450%
455780-DP-8 .. |09/20/52 ...eevvuniiiiiiiiiiiiei i D......|..09/13/2023 .| JEFFERIES & CO .... 191,000 |... 200,000 [eeunnnnnnne 197,004 .... 197,086 |.. 197,131 L(6,131)[ceennnn.  (6,131)]... ..09/20/2052 .
T74727P-BA-8 .. |State of Qatar SOVEREIGN ~ 4.000% 03/14/29 |D. ..04/11/2023 .| DEUTSCHE BANK .. 5,025,000 . 5,000,000 |.. . 4,982,450 |.. . 4,988,061 ..4,988,641 |. .36,359 |. .36,359 ..03/14/2029 .
T7586R-AN-0 .. |ROMANIA SOVEREIGN ~ 5.250% 11/25/27 ......... D......|..01/13/2023 .| JEFFERIES & CO .... 981,000 |.......... 1,000,000 |............ 997,640 ... 997,811 |.. 997,813 |.... . (16,813)[......... (16,813)]... .. 11/26/2027 .
REPUBLIC OF TURKEY SOVEREIGN  4.875%
900123-CB-4 .. |04/16/43 ...oviiiiiiieiieiii e D...... ..06/23/2023 . | MARKET AXESS .....covvnves |oorrvmnnnniiiiininns Jovnineneens 355,620 |...uunnnnnenn 600,000 [............ 450,000 |......ceeent 455,311 |ovveeiiiiiinnnn O [ 1,324 | O [ 1,324 0 456,636 ... [V (101,016)]........ (101,016).cevvnnneenes 17,794 (..04/16/2043 .
MORGAN STANLEY FIXED
91087B-AB-6 .. |UNITED MEXICAN STATES ~ 4.350% 01/15/47 ... |D...... ..04/21/2023 .| INC weevviviiiiiiniiccninis | e 805,750 |.......... 1,000,000 |............ 997,350 |............ 997,617 [.ceeivviinnnnnnns (U N ()] R [V O [ E [V PO 997,59 |ooiiiiiiiinnns [V (191,844)[......... (191,844)[............. 33,954 |..01/15/2047 .
UNITED MEXICAN STATES SOVEREIGN  4.280% MORGAN STANLEY FIXED
91087B-A0-3 .. |08/14/41 ..oiiiiiiiiiiiiii D...... ..04/21/2023 .| INC weevviiiviiiiiccciii feereeiieeeceiii e 3,610,994 |........... 4,362,000 |......... 4,195,666 |.......... 4,195,702 [ouveeniiiiinnnnns () 1,567 |oveeeeieeiiinns [N N 1,567 [ooeeeiiiiinnnnns [V FO 4,197,268 |......cevvnnnnne [V (586,274)|........ (586,274 ............ 130,686 |..08/14/2041 .
OMAN SOVEREIGN SUKUK SOVEREIGN ~ 4.397%
M7S2D9-AA-1 .. [06/01/24 ...oiivviviniiiiiiiiiinniiiiiiiennnneennn | Dunes ..04/12/2023 . | MARKET AXESS .....ccooviifivrvvnnnniniiinnnnns Jovinninnens 197,700 |..ooennnnnens 200,000 f..uunnneens 196,750 |.ovvvennnnns 196,889 [....ocvvvnnnnnnns [U 604 [t [ 604 | [ O, 197,493 |oveiinnns [ O 207 [ PO . 3,249 |..06/01/2024 .
0309999999. Subtotal - Bonds - All Other Governments 12,734,241 14,033,000 13,788,490 13,750,309 0 694 0 694 0 13,751,005 0 (1,016,764) (1,016,764) 365,476 XXX
130630-XP-0 . [CALIFORNIA ST 3.875% 12/01/30 ....vvvvvo... [ 04/04/2023 . [FUS Bonds ......vvorveevs | 2,047,220 |........... 2,980,000]......... 2,980,000 |......... 2,980,000 |..ocvvinnee (L O (L T (o [ [ 2,980,000 |..vocvnecnne. 0] (32,780)......... (32,780))............ 40,095 |.. 12/01/2030 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,947,220 2,980,000 2,980,000 2,980,000 0 0 0 0 0 2,980,000 0 (32,780) (32,780), 40,095 XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redempt ion
041083-VB-9 .. [07/01/43 ....oiiieiiiieeieeinninaaneeennnineneereees | eeneees foo 12/01/2023 . [100.0000 ......ccvvvmmaaree |onmnnnreemnnnnnaeee foreeeeennnns 154,531 |.....ceen 154,531 [...connnnnns 154,531 [.....ooeeees 154,531 |...cooiieiiinnnns (U T [ (U [ PP [V PP 154,531 | [V T [V (O] AP 2,550 |..07/01/2043 .
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CHICAGO IL TRANSIT AUTH SALES ~ 6.899% Redempt ion
167725-AF=7 .. | 12/01/40 ..oovvveriiiiniiniiiiiiniiinniiieinnennnnnnns | eeeeens o 12/05/2023 . [100.0000 .......cevvvrvenns fourerernnnniniiininns foveennnnnnn 57,758 [.eeeeeeeinns 57,758 |oevveeenenns 69,822 |............. 67,284 |..oovviiiiiinnns [V F, (9,526)...cvvnnnnnnnnnee (VN F (9,526) |-oooeeeeeeennn [V F 57,758 |ooeeiiiiiinnns (VN (V1 O [V 3,085 |..12/01/2040 .
COLORADO ST HLTH FACS AUTH REV ~ 5.250%
19648A-M7-7 .. | 01/01/40 ..01/03/2023 . [Cal | 100.0000 ... . 2,461,070 |[.. 0. (2. ..2,461,068 |.... L0 .38,932 |.... ..01/01/2040 .
3128MT-PK-8 .. |FGCI FG HO1326  5.500% 08/01/35 ..12/01/2023 . [Paydown . ..5,866 L0 .5,892 | 0 .0 ..08/01/2035 .
3128PP-MF-7 .. |FGLMC J10358  4.500% 07/01/24 .. ..12/01/2023 . [Paydown . ..4,204 L0 4,283 |. 0 .0 ..07/01/2024 .
3128PQ-0X-2 ...|FGLMC J11370  4.000% 12/01/24 ..12/01/2023 . [Paydown . 34,862 L0 0 .0 ..12/01/2024 .
3128PR-LS-6 .. |FG FG J12137  4.500% 05/01/25 ..12/01/2023 . [Paydown . 14,355 L0 0 .0 ..05/01/2025 .
3128PR-V8-9 .. |FG FG J12439  4.500% 06/01/25 .....evvvvvvvns [ eeeennn .12/01/2023 . [Paydown ... .. 23,274 |.. L0 L0 .0 . ..06/01/2025 .
3128PR-YD-5 ...|FG FG J12508  4.500% 07/01/25 ....ccconn [ eeeeenn |e 12/01/2023 . | Paydown .... .. 21,79 |.. 0. L0 .0 . ..07/01/2025 .
3132J2-2X-0 ...|FG FG K90790  3.000% 07/01/33 ....cooeeeeeeis [ eeeenn |0 12/01/2023 . | Paydown .... L0 L0 .0 . ..07/01/2033 .
31339D-A6-5 ...|FHR FHR 2417 ZX  8.500% 01/15/32 . ..12/01/2023 . [Paydown ... 0. L0 .0 . ..01/15/2032 .
3136A3-EE-7 .. |FNR 2011-143 PZ  4.500% 01/25/42 . ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/25/2042 .
3136A5-3Z-7 .. |FNR 2012-51 TP 3.500% 03/25/41 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..03/25/2041 .
3136A9-P8-5 .. |FNR 2012-120 AH ~ 2.500% 02/25/32 . ..12/01/2023 . [Paydown . L0 0 .0 ..02/25/2032 .
3136AH-VS-6 .. |FNR 2013-136 CZ  3.500% 01/25/44 . ..12/01/2023 . [Paydown . L0 0 .0 ..01/25/2044 .
31371M-JC-2 .. | FNMA FN 255959  6.000% 10/01/35 .. ..12/01/2023 . [Paydown . L0 0 .0 ..10/01/2035 .
31374A-HS-2 ...|FNMA FN 308141  8.000% 04/01/25 .. ..12/01/2023 . [Paydown . L0 0 .0 ..04/01/2025 .
3137A3-A4-1 .. |FHR FHR 3754 KC  3.500% 11/15/25 . ..12/01/2023 . [Paydown . L0 0 .0 ..11/15/2025 .
3137AV-NC-7 .. |FHR FHR 4116 0Z  2.500% 10/15/41 . ..12/01/2023 . [Paydown ... .... 119,886 0. . L0 .0 . ..10/15/2041 .
3137BM-7D-2 .. | FHMS FHMS K051 X1 0.494% 09/25/25 ..12/01/2023 . [Paydown ... .. 100,522 L0 .(32 491)]... L0 .0 . ..09/25/2025 .
3137BN-GU-2 .. | FHMS K054 X1 1.148% 01/25/26 .....coooeeeees | vnnnnn o 12/01/2023 . | Paydown .... 0. .(20,934)]... L0 .0 . ..01/25/2026 .
3137BP-CR-8 .. |FHMS KWO1 X1 0.972% 01/25/26 ...........ooo | oo ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/25/2026 .
3137BR-QL-2 .. | FHUS FHMS K057 X1 1.162% 07/25/26 ........ |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..07/25/2026 .
3137BV-ZA-7 .. |FHUS FHMS K063 X1 0.276% 01/25/27 . ..12/01/2023 . [Paydown ... L0 L0 .0 . ..01/25/2027 .
3137F3-KA-1 .. |FHR FHR 4768 20  4.000% 10/15/47 ... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/15/2047 .
3137FT-Z8-9 .. | FHMS K110 X1 1.696% 04/25/30 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..04/25/2030 .
3137F-J3-5 .. |FHMR 2020-P003 X  2.814% 09/25/46 ..12/01/2023 . [Paydown ... 0. L0 0. ..09/25/2046 .
FHLMC Multifamil K745ured P 2021-P011 X1
3137H2-NR-1 ...| 1.784% 09/25/45 .. ..12/01/2023 . [Paydown .. L0 0 .0 ..09/25/2045 .
3138EM-LE-O .. |FNMA FN AL4824  4.000% 09/01/43 ..12/01/2023 . [Paydown . L0 0 .0 ..09/01/2043 .
31389-Jv-3 .. |FN FN AS0275  3.000% 08/01/33 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/01/2033 .
3138lG-LS-1 .. |FN FN AS6636  3.000% 10/01/45 ........ocoeei | oo ..12/01/2023 . [Paydown ... L0 L0 .0 . ..10/01/2045 .
31392A-Cli-6 .. | FNMA - CMO 2001-62 ZC  8.500% 11/25/31 ... [....... |.. 12/01/2023 . | Paydown .... 0. L0 .0 . ..11/25/2031 .
31392A-KC-1 .. | FNMA - CMO 2001-50 Z ~ 8.500% 11/25/31 .... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/25/2031 .
31392B-RX-6 .. |FNMA - CMO 2002-6 ZC ~ 8.500% 02/25/32 .....|....... |.. 12/01/2023 . | Paydown .... 0. L0 .0 . ..02/25/2032 .
31392F-3V-7 .. |FNMA 2002-77 Z ~ 5.500% 12/26/32 ............ |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . .. 12/25/2032 .
31302J-TL-3 ...|FNR 2003-20 MZ ~ 5.750% 03/25/33 .....cccceee|veennnn ..12/01/2023 . [Paydown ... 0. L0 .0 . ..03/25/2033 .
31392V-NQ-1 ...|FGLMC FHR 2496 ZH  5.500% 09/15/32 .........|.....c |.. 12/01/2023 . | Paydown 0 0 0 ..09/15/2032 .
FREDDIE MAC - CMO FHR 2531 Z  5.500%
31393G-3L-6 .. | 12/15/32 .ooeeeieiii ..12/01/2023 . [Paydown ... .... 103,084 .. 99,688 |.. L0 . L0 .0 . .. 12/15/2032 .
31393U-AK-9 ...|FNl 2003-#17 1A7  5.750% 08/25/33 .. ..12/01/2023 . [Paydown . 107,785 .. 117,149 |.. L1104 L0 . 107,785 |. 0 .0 ..08/25/2033 .
31394R-VWi-6 .. |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 . ..12/01/2023 . [Paydown . . 339,563 |.. . 329,607 |.. . 335,016 L0 ..339,563 |. 0 .0 ..03/15/2034 .
313960-KJ-7 .. |FNR 2009-52 AJ  4.000% 07/25/24 .. ..02/01/2023 . [Paydown . L0 0 .0 ..07/25/2024 .
31398F-XA-4 .. |FNR 2009-95 BY ~ 4.000% 11/25/24 .. ..12/01/2023 . [Paydown . L0 0 .0 .. 11/25/2024 .
31398F-YP-0 .. |FNR 2009-93 CH  4.500% 11/25/24 ..........ooo|eeeen |. 11/01/2023 .| Paydown .... 0. L0 .0 . .. 11/25/2024 .
31398L-KQ-0 .. |FHR FHR 3612 JB  4.500% 12/15/24 .... ..12/01/2023 . [Paydown ... . .. L0 L0 .0 . .. 12/15/2024 .
31398L-W9-5 .. |FHR FHR 3627 QH  4.000% 01/15/25 .... ..12/01/2023 . [Paydown ... .. 69,697 |.. 0. L0 .0 . ..01/15/2025 .
31398M-BZ-8 .. |FNMA 2010-9 B 4.000% 02/25/25 ..12/01/2023 . [Paydown ... .. 32,060 |[.. 0 L0 .0 . ..02/25/2025 .
31398V-4P-8 .. |FHR FHR 3643 DB 4.500% 03/15/25 ... ..12/01/2023 . | Paydown ... 0. 0. .0 .. ..03/15/2025 .
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31398W-MG-6 .. |FHR FHR 3637 AY ~ 4.000% 02/15/25 .... ..12/01/2023 . [Paydown ... 0 ...12,609 |.... L0 ..02/15/2025 .
31402L-K9-2 .. |FNMA FN 732120 4.500% 08/01/33 .. ..12/01/2023 . [Paydown . 0 .2,338 | 0 ..08/01/2033 .
31405M-VT-1 .. |FNMA FN 793626  5.500% 09/01/34 ..12/01/2023 . [Paydown . 0 0 ..09/01/2034 .
314128-D3-6 ...|FN FN 933122 5.500% 01/01/38 .. ..12/01/2023 . [Paydown . L0 0 ..01/01/2038 .
31414E-NX-8 .. |FNMA FN 964006  5.000% 07/01/23 .....ccoeenn [ oeeennn ..06/01/2023 . [Paydown ... 0. L0 ..07/01/2023 .
31416X-LG-3 .. |FNCN FN AB2126  3.000% 01/01/26 .. ..12/01/2023 . [Paydown ... 0 L0 ..01/01/2026 .
31417H-C5-1 .. | FN FN AB9991  3.000% 07/01/33 ..12/01/2023 . [Paydown ... 0 L0 ..07/01/2033 .
31417V-RS-4 .. |FNMA FN ACB596  4.000% 01/01/25 .. ..12/01/2023 . [Paydown ... 0 L0 ..01/01/2025 .
31418B-C4-6 .. |FN FN MA1890  4.000% 05/01/34 .... . ..12/01/2023 . [Paydown ... 0. L0 ..05/01/2034 .
31419K-U4-5 ...|FNMA FN AE8B702 ~ 3.500% 11/01/25 ....eeennnnn | oeeenns ..12/01/2023 . [Paydown 0 oo (282) e 0 e (282) | 0 60,714 0 ..11/01/2025 .
HAMILTON CO OH HLTH MEDICAL ~ 3.756%
40727T-DK=7 .. | 06/01/42 .o [ e ..12/11/2023 . [Cal | , , , , (VN (1 PO [V [V SO 0].......3,000,000 |......ceeevnnnn (VN (1 O [V O (488,270)(..06/01/2042 .
626207-YM-0 .. |MEAG TXB PLT ~ 6.655% 04/01/57 ......coovveeii|oeennn ..04/01/2023 . [Various ......coooeevieeees foeveeeeeniiinnnnnnnns o, 81,000 |.............. 81,000 [......ouneee 81,000 |............. 81,000 [...evvvnnnnnnnnnn (VN [V [V O U SO 0...........81,000 |.oeoeeeeieenns (VN [V [V O 2,695 |..04/01/2057 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
626301-CH-5 .. |4.560% 11/01/24 .....oovvvvvviiiiiiiiiiiiiiiiiiiiiis [ e ..01/06/2023 . [BARCLAYS ....ovvvvvivninnnn foereeniiiieiiieeeenes o, 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [cevvrvrvrrnrnnnns (VN [V [V O U SO 0l....... 2,000,000 |..oceeeeeeennns (VN [V (VN O 15,538 [.. 11/01/2024 .
TXBL MUNI FUNDING TRUST VARIOU Redempt ion
626301-JY-4 .. | TRANSPORTATION ~ 5.630% 09/01/31 .....ccccen|oeennn ..06/16/2023 . [100.0000 .......ceevveeeiis oereeieeeiieeeeeeeens e 200,000 |......cnnnn 200,000 |..evvveeens 200,000 |............ 200,000 [ovvvvvvnnnnnnnnns (VN [V [V O U SO [N R 200,000 ..09/01/2031 .
Redempt ion
63607V-AC-0 .. |NFAGEN GENERAL  3.176% 01/01/36 ..10/01/2023 . 100.0000 ... 40,000 .. ...40,000 |.... ..01/01/2036 .
92812U-03-5 ...| VASHSG 2013-D A 4.300% 12/25/43 .... ..01/01/2023 . [Paydown . ..3,605 |. ....3,605 |.... .. 12/25/2043 .
Redempt ion
92812U-03-5 ...| VASHSG 2013-D A 4.300% 12/25/43 ........... |....... ..12/26/2023 . 100.0%00 .................................................... 48,241 oo 48,241 )............. 48,241 |............. 48,241 | (VN (1 PO [V [V SO [V F 48,241 .. 12/25/2043 .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redempt ion
92813T-EE-6 .. | 08/25/42 . ..12/01/2023 .]100.0000 ... ...23,814 ... .. 23,814 |.. .. 0. .. ... 0 ). .0 ...23,814 |.... ..08/25/2042 .
0909999999 Subtotal Bonds - U.S. Special Revenues 14 036 519 14,774,225 14,520,878 0 (524,696) 0 (524,696) 0 13,997,587 XXX
000780-GR-1 .. | AMAC 2003-6 1A4  5.500% 05/25/33 . ..12/01/2023 . [Paydown . 1,717 . 6,708 |.. ..6,765 L0 1,012 0. L0 L1777 . ..05/25/2033 .
00079C-AE-9 .. | ABFS 2001-2 A4 6.990% 12/25/31 .. ..12/01/2023 . [Paydown ... .1,087.. 1,601 |.. . 289 L0 1,697 0. .0 .1,987 | ..12/25/2031 .
00507V-AK-5 .. | ACTIVISION BLIZZARD ~ 3.400% 09/15/26 . ..11/06/2023 . Tax Free Exchange .331,000 |.. .330,805 |.. . 329,740 L0 ..218 0. L0 330,013 ..09/15/2026 .
AG CAPITAL FUNDING PARTNERS AG ABC Redempt ion
00840C-AA-5 .. |Structured Note A 4.250% 12/15/31 .........|....... ..12/29/2023 .|100.0000 ... .. 233,541 .. 233,541 0. L0 .0 . ..12/15/2031 .
00842B-AC-1 .. | ABMT 2015-5 A3 3.500% 07/26/45 ............ [....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/25/2045 .
00842C-AS-4 .. | ABMT 2015-7 B1 ~ 3.644% 10/25/45 ............ |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/25/2045 .
02148J-AD-9 .. | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 ......|....... |.. 12/01/2023 . | Paydown . 0. L0 .0 . ..01/25/2037 .
AVER AIRLINE 16-2 AA PTT  3.200% 06/15/28 Redempt ion
023765-AA-8 .. | eveneeeieiiiie e [ s ..12/156/2023 .1100.0000 ....evvnnivvrnnnnn foerrrnnnniieiiiiiins fenineneens 90,000 [.ceeeeeennnnn 90,000 |+evvvvrrnnns 90,000 0 e 0 e O e 0 e 0 090,000 | (VN 0 ..06/15/2028 .
AVER AIRLINE 17-2 AA PTT  3.350% 10/15/29 Redempt ion
02376A-AA-7 .. ..10/15/2023 . 100.0000 ... .... 148,836 .... 143,036 L0 L0 .0 . ..10/15/2029 .
02660T-ER-0 .. | AHM 2005-2 5A1  5.564% 09/25/35 .. ..12/01/2023 . [Paydown .......coevvvvvvvinsfonrenninnnnnninnnnns Joveiineeenn 2,100 fniiiiiiinnnnes 2,100 fouveeennnnnnnee 1,926 0. L0 .0 . ..09/25/2035 .
030274-Ad-1 .. | AMETOW  3.070% 03/15/23 ...oovvvvvrivrviiiinans [ eeeens ..03/15/2023 . [Various .... .. 6,600,000 |......... 6,554,420 L0 ..6,600,000 |.... L0 .0 . ..03/15/2023 .
038779-AB-0 .. | ARBYS 2020-1A A2 3.237% 07/30/50 ..10/30/2023 . Paydown ... .. 40,000 |.. L0 ...40,000 |. 0 .0 . ..07/30/2050 .
053807-AS-2 .. |AVNET INC ~ 4.625% 04/15/26 .......evvvvnnnnnnn | eeeens ..07/14/2023 . [ SEAPORT GROUP LLC ...... .. 5,000,000 |......... 4 963 800 0. ..4,988,062 |.... 0.l (130,102) (130,102)|... ..04/15/2026 .
Barclays Commerc2022C17 gage S 2
054976-AG-0 .. | 1.151% 09/15/55 ..12/01/2023 . [Paydown ... .. 20,798 |.. L0 (20,798)... L0 .0 . 0 ..09/15/2085 .
05604F-AA-3 .. | BIIAY 2013-1515 A1 2.809% 03/10/33 . ..12/01/2023 . [Paydown . . 370,499 |.. .379,761 |.. .371,730 L0 ..(1,231) ..370,499 |. 0 .0 0 ..03/10/2033 .
05609C-AA-5 .. |BX 2021 2021-21M A 5.948% 10/15/36 ..11/15/2023 . [Paydown . .. 1,752,424 |.. . 1,733,627 |.. . 1,734,167 L0 .. 18,257 ..1,752,424 |. 0 .0 0 ..10/15/2036 .
05609C-AG-2 .. |BX 2021 2021-21M B 6.196% 10/15/36 .. .. 11/15/2023 . [Paydown ........coevvvvveees]orenninnnnnnnnnnnnns Joennn... 1,354,847 oL, 1,354,847 0. 14,197 ... L0 .0 . .0 .. ..10/15/2036 .
059469-AF-3 .. |BOAA 2006-7 A6 6.359% 10/25/36 ..12/01/2023 . [Paydown ... 0 9,154 |... L0 .0 . L0 f.. ..10/25/2036 .
05946X-E7-4 .. |BAFC 2005-5 2A1  5.500% 09/25/35 .... ..12/01/2023 . [Paydown ... 0. L0 .0 . 0 ..09/25/2035 .
05946X-86-1 .. |BAFC 2005-7 3A1  5.750% 11/26/35 . ..12/01/2023 . [Paydown ... L0 L0 .0 . 0 ..11/25/2035 .
05946X-U9-2 ...|BAFC 2005-7 4A3  5.750% 11/25/35 . . ..12/01/2023 . [Paydown ... 0. L0 .0 . .0 . ..11/25/2035 .
05946X-2Z-9 .. | BAFC 2005-4 2A1  5.500% 08/25/35 ........... [....... ..12/01/2023 . | Paydown 0 O ooy [0 oy 0 ..08/25/2035 .
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05950P-AJ-2 ...|BAFC 2006-H 3A2  4.718% 09/20/46 . ..12/01/2023 . [Paydown ... 0 ....8.217 |.... L0 RV S ..09/20/2046 .
059515-BF-2 .. | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 . ..12/01/2023 . [Paydown . . . 0 ... 45,737 |. 0 .0 ..09/25/2034 .
06051G-FH-7 .. |BANK OF AMERICA CORP  4.200% 08/26/24 ..08/02/2023 . [Various . 4 000 000 |.. 4 023 480 |.. L0 ..4,003,669 |. 0 . (71,489)[. ..08/26/2024 .
06054A-AV-1 .. | BACM 2015-UBS7 ASB  3.429% 09/15/48 ..12/01/2023 . [Paydown ... 491,149 |.. .505,877 |.. L0 ..491,149 |. 0 .0 ..09/15/2048 .
097023-CT-0 .. |BOEING CO  4.875% 05/01/25 ..01/30/2023 . [BANK of AMERICA SEC ... .... 5,000,000 |......... 5,000,000 ,000, . 0 ..5,000,000 |.... L0 .(7,650)|...........(7,650)|... ..05/01/2025 .
110122-AB-4 .. | BRISTOL-MYERS SQUIBB  6.800% 11/15/26 .....]....... ..10/12/2023 . [Various .... .. 11,765,000 |........ 12,757,965 12 030,422 |.. 0 .11,980,861 L0 ..11/15/2026 .
1248ME-AG-4 .. | CBASS 2007-CB4 A2D  3.785% 04/25/37 ....... |.eeee. ..12/01/2023 . [Paydown .......ceevvevveveis|vnnininnnnnnnninnnns Joeeeeee 4851 [ 4,851 3,978 | 4,305 |.. 0 L0 ..04/25/2037 .
CD Commercial Mo2017CD3 rust 2017-CD3 XA
12515G-AJ-6 .. | 0.953% 02/10/50 .......evvvvvrvvvmnnnnnnnnnnninnnnns | eeenns .. 12/01/2023 . [Paydown .......ccovvvvvviiis]oenieiiniiiiniininnns | O N [V 92,970 [.uvnnnnnnne 82,468 [...oevvviiiinnns 0 eeeeeen. (82,468)[vevveneniiinnnnn 0 e (82,468) | 0 e, [V (VN [V (VN O 19,829 |..02/10/2050 .
Cascade Funding 2022HB8 Trust 2022-HB8 A
1252601-AA-7 .. | 3.750% 04/25/25 .coovvvvveieiiiiiiiiiiiiiii | e .. 12/25/2023 . [Paydown .........cevvvviiiii]oeniiniiiiniiienienns e 3,091,826 |........... 3,091,826 |......... 3,030,591 |.......... 3,046,143 |l 0 (VN 0 ..04/25/2025 .
12563L-AN-7 .. | CLIF 2020-1A A 2.080% 09/18/45 ............ | ....... ..12/18/2023 . [Paydown ... .... 396,000 .... 395,818 . 395,855 |.. 0. L0 .0 . ..09/18/2045 .
12591R-AY-6 .. | COMM 2014-CR15 ASB  3.595% 02/10/47 ..11/01/2023 . [Paydown ... ... 248,618 ... 256,065 L0 L0 .0 . ..02/10/2047 .
12591U-AD-5 ...| COMM 2014-UBS2 ASB  3.472% 03/10/47 ... ..12/01/2023 . [Paydown ... ... 012,043 .... 940,29 0. L0 .0 . ..03/10/2047 .
12591V-AC-5 .. | COMM 2014-CR16 ASB  3.653% 04/10/47 ..11/01/2023 . [Paydown . . 579,860 |.. 597,225 |.. L0 0 .0 ..04/10/2047 .
12626B-AE-4 .. | COMM 2013-CR10 ASB  3.795% 08/10/46 ..04/01/2023 . [Paydown . . 233,799 |.. . 240,802 |.. L0 0 .0 ..08/10/2046 .
12628L-AJ-9 .. | CSAB 2006-4 ABA  6.184% 12/25/36 . ..12/01/2023 . [Paydown . ...21,245 ). 4,780 L0 0 .0 ..12/25/2036 .
12653T-AA-9 .. | CSMC 2018-J1 A1 3.500% 02/25/48 . ..12/01/2023 . [Paydown . .. 96,172 .. .. 93,033 L0 0 .0 ..02/25/2048 .
126537-BY-6 .. | CSMC 2018-J1 B4 3.582% 02/25/48 ... ..12/01/2023 . [Paydown ... .. 299,264 ... 266,439 0. L0 .0 . ..02/25/2048 .
COLT Funding LLC20226 2022-6 A1  4.650%
12662Y-AA-7 .. | 06/27/67 coooeeeeeeeieeeiiiiiiiiieeeeeieeeeeeeeeeeee | eeeeeen o 12/01/2023 . |Paydown ....cceeeeeeeeeeens [ s 1,192,905 |........... 1,192,005 |......... 1,475,012 | [V 0 0 [V (VN O 28,094 |..06/27/2067 .
12667F-3U-7 .. | CWALT 2005-J1 1A8  5.500% 02/25/35 .........|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..02/25/2035 .
12667F-EG-6 .. | CWALT 2004-J2 3A3  5.500% 04/25/34 .........|.eceee. .12/01/2023 . [Paydown ... L0 L0 .0 . ..04/25/2034 .
12667G-7H-0 .. | CWALT 2005-46CB A14  5.500% 10/25/35 ......|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/25/2035 .
12667G-AH-6 .. | CWALT 2005-13CB A8  5.500% 05/25/35 ....... |....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..05/25/2035 .
12667G-BD-4 .. | CWALT 2005-10CB 1A8  5.500% 05/25/35 ......|....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..05/25/2035 .
12667G-PV-9 .. | CWALT 2005-20CB 1A3 ~ 5.500% 07/25/36 ......|....... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..07/25/2035 .
12667G-XD-0 .. | CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 ...... |....... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..08/25/2035 .
12668A-AL-9 .. | CWALT 2005-47CB A11  5.500% 10/25/35 . ..12/01/2023 . [Paydown . L0 0 .0 ..10/25/2035 .
12668A-Nli-1 .. | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 . ..12/01/2023 . [Paydown . L0 0 .0 ..11/25/2035 .
12668B-YF-4 .. | CWALT 2006-7CB 1A14  6.000% 05/25/36 . ..12/01/2023 . [Paydown . L0 0 .0 ..05/25/2036 .
12668II-AU-1 .. | ClIL 2007-4 ASW  4.564% 04/25/47 ............ |.eeeee |- 12/01/2023 . | Paydown .... 0. L0 .0 . ..04/25/2047 .
126694-HK-7 .. | CWHL 2005-25 A6 5.500% 11/25/36 .... ..10/01/2023 . [Paydown ... L0 L0 .0 . ..11/25/2035 .
126694-JX-7 .. | CWHL 2005-24 A7 5.500% 11/25/35 .... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..11/25/2035 .
126694-KZ-0 .. | CWHL 2005-24 A33  5.500% 11/25/35 ... ..12/01/2023 . [Paydown ... L0 L0 .0 . ..11/25/2035 .
12669F-RG-0 .. | CWiHL 2004-4 A5 5.250% 05/25/34 ..12/01/2023 . [Paydown ... 0. L0 .0 . ..05/25/2034 .
12669F-UC-5 .. | CWIHL 2004-9 A7 5.250% 06/25/34 ..12/01/2023 . [Paydown ... L0 L0 .0 . ..06/25/2034 .
15132E-LC-0 .. | CDMC 2005-1 A5 5.105% 02/18/35 ..12/01/2023 . [Paydown ... , , , 0. L0 .0 . ..02/18/2035 .
15189-AN-0 .. | CENTERPOINT  5.471% 03/02/23 ......covvvveees | vvnnens ..03/02/2023 . [Maturity ...ccoooeviiiiiiss eeeeneeeei | 641 000 |...coeennns 641,000 |...cevvennn 641,000 0 (VN 0 ..03/02/2023 .
CENTERPOINT CENTERPOINT ENERGY RES ~ 6.100%
15189H-AQ=3 .. | 12/01/35 ..evvvviiiiiiiiiiiiiiiiiiiiniiiiiiiiiiiiiiins | eeeees ..07/28/2023 . |Tax Free Exchange ... ...6,416,907 |.......... 5,000,000 |......... 6,499,034 L0 ..6,416,907 |.... L0 ..12/01/2035 .
172062-AF-8 .. | CINCINNATI FINANCIAL ~ 6.920% 05/15/28 ..08/22/2023 . [ STIFEL NICHOLAS ..5,200,000 |.. .5,003,368 |.. L0 ..5,150,754 |. 0 ..05/15/2028 .
17312H-AE-9Q .. | CRMSI 2007-2 A5 7.152% 06/25/37 .... ..12/01/2023 . [Paydown ... . 117,080 |.. 117,076 |.. L0 . 117,080 |. 0 ..06/25/2037 .
17321J-AE-4 .. | CGMT 2013-GC15 AAB  3.942% 09/10/46 ..06/01/2023 . [Paydown . . 112,566 |.. . 115,940 |.. L0 0 ..09/10/2046 .
17321L-AA-7 .. | CMLTI 2013-J1 A1 3.500% 10/25/43 .. ..12/01/2023 . [Paydown . L0 0 ..10/25/2043 .
17322N-AA-2 .. | CMLTI 2014-J1 A1 3.500% 06/25/44 ..........|..ccce |- 12/01/2023 . | Paydown .... 0. L0 ..06/25/2044 .
18538R-AH-6 .. | CLEARWATER PAPER CORP  5.375% 02/01/25 ....|....... ..11/27/2023 . [Cal | 101.0000 ... L0 L0 ..02/01/2025 .
225310-AN-1 .. | CREDIT ACCEPTANC ~ 5.125% 12/31/24 .......... | ....... |.. 12/19/2023 . [Cal | 100.0000 ... |oeeeeeeeeeeeeeennnnns fereennnn. 1,634,000 |...........1,634,000 |......... 1,634,000 0. L0 .. 12/31/2024 .
Credit Acceptanc20203A oan Tr 2020-3A A
22536B-AA-0 .. | 1.240% 10/15/29 ...oovvvvvinnniiininiiiniinineeeeees [ e ..10/15/2023 . | Paydown .......oooevevveeini]vnnnnnnennenneneees, |oee.... 14,669,981 |......... 14,669,981 ........ 14,292,916 028132 [ 0281812 | 0] 14,669,981 |l [\ [\ P [V 78,485 |..10/15/2029 .
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225410-FV-9 ...| CSFB 2003-17 1A4 ~ 5.500% 06/25/33 .. ..12/01/2023 . [Paydown ... ..16,646 |... .. 16,263 |.. 0 ...16,646 |.... L0 RV ..06/25/2033 .
22541S-113-8 ...| CSFB 2004-8 4A3  5.500% 12/25/34 . ..12/01/2023 . [Paydown . . 160,755 L0 ..162,730 |. 0 .. 12/25/2034 .
225470-M6-7 .. | CSMC 2006-3 1A4A  6.396% 04/25/36 ..12/01/2023 . [Paydown . L4421 L0 . 7,584 |. 0 ..04/25/2036 .
225470-QY-2 ...|CSMC 2005-5 A2F  5.865% 04/25/36 .... ..12/25/2023 . [Paydown . 0 ...21,791 L0 ..04/25/2036 .
Redempt ion
22970%-AA-8 .. |BNSF LEASE PP 4.070% 05/15/34 ..............| oot |t 12/15/2023 . 100.0%00 .................. 0 0 ..05/15/2034 .
233046-AK-7 .. | DNKN 2019-1A A211 4.021% 05/20/49 ... oeennn ..11/20/2023 . [ Paydown ... L0 L0 ..05/20/2049 .
233063-Al-6 .. | DBJPM 2020-C9 XA 1.705% 09/15/53 ........c.|....... .12/01/2023 . [Paydown ... 0. ..(9,088)]... L0 ..09/15/2053 .
233851-BJ-2 ...|DAIMLER FINANCE NA LLC ~ 3.250% 08/01/24 .. |....... ..01/30/2023 . | BARCLAYS L0 ...542 |... . L0 (115,632) ..08/01/2024 .
24703T-AD-8 .. |DELL INT LLC / EMC CORP  6.020% 06/15/26 .{....... ..07/05/2023 . [Cal | 101.4850 .... 0. . (2,747)... ... (2,747))... L0 . (15,620) ..06/15/2026 .
251510-FX-6 .. | DBALT 2005-4 A6 5.300% 09/25/35 .... ..12/01/2023 . [Paydown ... L0 JU N 72 FO | F 1,832 |... L0 ..09/25/2035 .
251510-ML-4 .. | DBALT 2006-AB1 A3 6.365% 02/25/36 . ..12/01/2023 . [Paydown ... 0. ...5,668 |... L0 ..02/25/2036 .
25151E-AD-5 .. | DBALT 2006-AB3 A4  6.923% 07/25/36 ........ |....... ..12/01/2023 . [ Paydown L1 PO 4,474 , .. L0 L0 ..07/25/2036 .
25470D-AL-3 .. | DISCOVERY COMMUNICATIONS ~ 4.900% 03/11/26 |....... ..12/12/2023 . [BANK of AMERICA SEC ... .. 2,000,000 |......... 1,992,660 . 1,997,113 |.. 0. L0 ..03/11/2026 .
DIVERSIFIED HEALTHCARE T 9.750% 06/15/25
25525P-AA-5 ... ..12/19/2023 . [ SUMRIDGE PARTNERS 857,000 |....cceeunnn 961,463 ....887,018 |.. 0. L0 ..06/15/2025 .
25746U-DC-0 ...| DOMINION RESOURCES ~ 2.450% 01/15/23 ... ..01/15/2023 . [Maturity ..1,500,000 |......... 1,493,520 ..1,499,356 |.. L0 L0 ..01/15/2023 .
25755T-AH-3 ...|DPABS 2017-1A A23  4.118% 07/25/47 . ..10/25/2023 . [Paydown ... .. 80,000 .. 80,369 0. L0 ..07/25/2047 .
26208L-AC-2 .. |HONK 2018-1A A2 4.739% 04/20/48 ...........[....... ..10/20/2023 . Paydown . ....5,000 ....4,845 0. L0 ..04/20/2048 .
Redempt ion
28932M-AG-0 .. |ELM RD GENERATING STAT  4.673% 01/19/31 ..|....... ..07/19/2023 .100.0000 ... L0 L0 ..01/19/2031 .
20278N-AL-7 .. |ENERGY TRANSFER PARTNERS  4.250% 03/15/23 ..03/15/2023 . [Maturity L0 0 ..03/15/2023 .
204751-CQ-3 ...|EQABS 2003-3 AF4  4.995% 12/25/33 ..08/01/2023 . [Paydown . L0 0 ..12/25/2033 .
20077K-AA-1 .. |EVER 2013-2 A 3.000% 06/25/43 ... ..12/01/2023 . [Paydown . L0 0 ..06/25/2043 .
34417M-AB-3 .. | FOCUS 2017-1A A211 5.003% 04/30/47 ..10/30/2023 . [Paydown . L0 0 ..04/30/2047 .
Redempt ion
35085A-AA-9 .. | 486 LESSER STREET TAX  5.400% 02/01/32 ... |....... ..05/01/2023 . 100.0000 ... L0 L0 ..02/01/2032 .
350694-AB-2 ...|H.B. FULLER CO. 4.000% 02/15/27 ..cceeeees [ nnnnnn ..06/14/2023 . [Various .... 0. L0 ..02/15/2027 .
36164Q-NA-2 .. | GE CAPITAL INTL FUNDING ..12/29/2023 . [Various .... L0 L0 ..11/15/2035 .
36186L-AG-8 .. | GMAC 2007-HE2 A6 6.749% 12/25/37 .. ..12/01/2023 . [Paydown ... 0. L0 .. 12/25/2037 .
36198F-AF-9 .. | GSMS 2013-GC14 AAB  3.817% 08/10/46 .......|[....... ..04/01/2023 . [Paydown ... L0 . L0 ..08/10/2046 .
362341-MR-7 .. | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........[....... ..12/01/2023 . [Paydown ... . , .37, 0. K . 38 705 |.... L0 ..09/25/2035 .
36249E-AG-9 .. | GCAR 2018-2A D 5.460% 03/17/25 ............ | ....... ..02/15/2023 . [Paydown ........ccevvvvvvens|oeniininnnnnnnnnnnnns [ 13,203,714 . 13,203,714 |........ 13,392,898 |........ 13,348,956 |......cceens 0o (85,242) e O e (85,242) 0 e, 13,203,714 [oevnnininnnnnne 0 ..03/17/2025 .
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
36263N-AB-1 .. |2.500% 05/28/52 ........ceeveeeeeiiiiiieieeeee [ e ..12/01/2023 . [Paydown ........cevvvvvvenns]enneniiniinninnnnnns Joeennnnnn 200,607 [onnnnnnnnens 200,607 |..evvveeens 197,065 |............ 197,089 |......evvnnnnnnnn 0 oeeeeeee 3517 [ 0 3517 0 200,607 |...coeeeeennnnn (VN 0 ..05/28/2052 .
36267V-AL-7 .. | GE HEALTHCARE HLDG LLC  6.377% 11/22/52 .. |....... ..06/06/2023 . [ Tax Free Exchange .. 7,000,000 |......... 7,000,000 0. ..7,000,000 |.... L0 .0 . .. 11/22/2052 .
37185L-AJ-1 .. | GENESIS ENERGY ~ 6.500% 10/01/25 ........... ..12/07/2023 . [Cal | 100.1250 . . 420,000 |.. .420,630 |.. L0 ..420,000 |. 0 .0 ..10/01/2025 .
378272-AF-5 .. | GLENCORE FUNDING LLC ~ 4.125% 05/30/23 ..05/30/2023 . [Maturity . 2,000,000 |.. . 1,098,860 |.. L0 ..2,000,000 |. 0 .0 ..05/30/2023 .
380241-AA-7 .. | 20221 2022-1 A2 6.864% 10/30/52 .... ..07/30/2023 . [Paydown ... .. 75,000 |.. .. 75,000 |.. L0 ...75,000 |. 0 .0 ..10/30/2052 .
384637-AA-2 .. | GRAHAM HOLDINGS CO  5.750% 06/01/26 ..06/06/2023 . [WELLS FARGO .. 1, 765 544 1.......... 1,790,000 |......... 1,800,069 1 792 608 |.. 0. ........ 1,791,862 |.... L0 . (26,318)].... ..06/01/2026 .
39121J-AE-0 .. | GREAT RIVER ENERGY ~ 6.254% 07/01/38 .......|[....... ..07/01/2023 . [Various ......ccooevevienes foeveeneeenieninnenens o, 618,265 [.....vvveees 618,265 |............ 599,723 |............ 612,384 |...............L 05,882 [erniiiiiiiiiinn 0 5,882 |0 618,265 |................ (VN 0 ..07/01/2038 .
Redempt ion
39121J-B*-0 .. | GREAT RIVER ENERGY PP 3.760% 10/01/28 ... [....... 1070172023 . 100.0000 ......ceeeveeeeees e e 300,000 |.....ceennnnn 300,000 |..evvvreens 300,000 |............ 300,000 [ouvvvuvrnnnnnnns 0 300,000 |.oeeeeeeeennns 0 ..10/01/2028 .
404119-BN-8 .. |HCA INC ~ 5.000% 03/15/24 ..04/26/2023 . [MARKET AXESS ... .. 250,000 ...250,000 . 250,000 |[.. 0. ..250,000 |.... L0 ..03/15/2024 .
437089-AE-5 .. | INHEL 2006-1 A5 6.522% 05/25/36 ...........[....... ..12/01/2023 . [ Paydown L0 L0 ..05/25/2036 .
45660L-2V-0 .. |RAST 2005-A16 A3 6.000% 02/25/36 ..........|....... ..08/01/2023 . [Paydown ... 0. L0 ..02/25/2036 .
45660L-S8-3 .. |RAST 2005-A14 A1 5.500% 12/25/35 ......cco|.oeeeen ..10/01/2023 . [Paydown ... 0. L0 ..12/25/2035 .
IRNIN HOME EQUITY 2006-1 2A4  6.060%
464126-DA-6 .. |09/25/35 oooiiiiiiiiiiiiii [ e ..12/01/2023 . [Paydown ... ..09/25/2035 .
464120-AE-7 .. | IRWHE 2006-2 2A4  6.670% 02/25/36 .. ..11/01/2023 . [Paydown ... ..02/25/2036 .
46412R-AD-7 .. | IRWHE 2007-1 2A3  6.650% 08/25/37 ..12/01/2023 . | Paydown ..08/25/2037 .
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46590M-AT-7 .. | JPMCC 2016-JP2 XA 1.787% 08/15/49 ..12/01/2023 . [Paydown ... .. 183,089 70,3% |.. 0. (70,304)]... ...(70,3%4) ... .0 .. 12,111 (..08/15/2049 .
466247-20-9 .. | JPMMT 2005-S3 1A3  5.750% 01/25/36 ..08/01/2023 . [Paydown ... .. (692)[.. L0 . ..01/25/2036 .
AVHERST SECURITIES
46625H-KC-3 ...| JP MORGAN CHASE & CO  3.125% 01/23/25 ..01/12/2023 . | GROUP . .5,000,000 |.. . 4,988,900 |.. 4,997,354 .. 4,997,454 |. ..01/23/2025 .
46639J-AH-3 ...| JPMCC 2013-C10 AS  3.372% 12/15/47 . ..02/01/2023 . [Paydown . .9,000,000 |.. . 9,184,219 |.. 8,995,759 ..9,000,000 |. ..12/15/2047 .
46640U-AC-6 .. | JPMBB 2013-C17 A3 3.928% 01/15/47 .........[....... ..08/01/2023 . [Paydown ... 227,448 |............ 229,721 .. 227,442 |.. 227,448 |.... ..01/15/2047 .
JP Morgan Mortga20184 2018-4 B3 ~ 3.714%
46649C-BG-7 .. | 10/25/48 ..12/01/2023 . [Paydown ... ...201,925|... ... 291,925 .... 250,494 0. ..10/25/2048 .
46651Y-AC-4 .. | JAMNT 2019-9 A3 3.500% 05/25/50 .......ccc. |.oeeeen .12/01/2023 . Paydown .. ...102,622 |... .. 102,622 ..104,066 0. ..05/25/2050 .
MORGAN STANLEY FIXED
483050-AC-7 .. |KAISER FOUNDATION HOSPIT ~ 3.150% 05/01/27 |....... ..02/16/2023 . [INC ..coovveeeeeeeeeeeee e .. 3,208,002 ... 3,400,000 . 3,260,066 L0 L0 ..05/01/2027 .
525200-AG-9 ...|RAST 2006-7 1A7  6.000% 11/25/36 ...........|....... ..12/01/2023 . [Paydown . 0. L0 ..11/25/2036 .
52521H-AD-5 ...|LMT 2006-9 1A4  5.750% 01/25/37 ..12/01/2023 . [Paydown ... L0 L0 ..01/25/2037 .
52522H-AN-2 ...|LXS 2006-8 3A5 ~ 6.550% 06/25/36 ..12/01/2023 . [Paydown ... 0. L0 ..06/25/2036 .
525221-DF -1 ...|LXS 2005-6 A2 .......cccvummmmnnnnnnnnninniiniiiins [ eeeeeen |on 12/29/2023 . Various .... L0 L0 ..11/25/2035 .
525221-DL-8 ...|LXS 2005-6 A4 ..... ..12/29/2023 . [Various .... 0. L0 ..11/25/2035 .
52523K-AJ-3 ...|LXS 2006-17 WF5  6.450% 12/26/42 . ..12/01/2023 . [Paydown ... L0 ....(1,618))... L0 .. 12/25/2042 .
52524M-AV-1 .. | LXS 2007-9 WF3  5.022% 04/25/37 .. ..10/01/2023 . [Paydown .. 0. ...(18,729)|... L0 ..04/25/2037 .
MORGAN STANLEY FIXED
5309830-AF-6 .. | LOCKHEED MARTIN  7.750% 05/01/26 . ..02/23/2023 . [ INC . 5,920,860 |. ..5,500,000 |.. . 6,578,890 |.. . 5,768,358 L0 ..5,756,940 |. ..05/01/2026 .
57643L-LF-1 .. |MABS 2005-AB1 A6  5.971% 11/26/35 . .. 12/01/2023 . [Paydown .......ccevvvvviiiii]eniiniiiniiiiieennns |, 2,251 [ 2,251 2,251 ....1,904 |.. 0 ....2,251 ..11/25/2035 .
MEAD JOHNSON NUTRITION CO  4.125% 11/15/25
582839-AH-9 ...| cereiieieii s [ ..05/18/2023 . [ JEFFERIES & CO .oooovvve Joeeeeeeeiieeeeeceens el 986,100 |.......... 1,000,000 |......... 1,012,740 |.......... 1,003,954 |.oovvvvriinnnnns [V FORRRR (5372 S [V (372 0l....... 1,003,422 |[...ovvvnnnnnnnne (VN FOR (17,322)|......... (17,322)f..vvvvvnnnns 21,427 |..11/15/2025 .
MID-AMERICA APARTMENTS L 3.750% 06/15/24
59523U-AL=T .| cerieee e [ ..01/12/2023 . |PNC CAPITAL MARKETS ... |.ocooeviiieiiiiiinnes |oeeeeees 2,680,365 [.......e.. 2,725,000 |......... 2,805,431 |.......... 2,738,923 [..ovvviiininnnnnn [V FORRRR (7)) S [V (543) |oeeveiiiieees 0l....... 2,738,379 [oeuiriinnnnns (VN FOR (58,015)|......... (58,015)f..evvvvnnnnnns 9,083 [..06/15/2024 .
MID-ATLANTIC MILITARY CO  5.671% 08/01/25 Redempt ion
59524E-AA-0 .. ..08/01/2023 . 100.0000 ... 431,667 |... ... 431,667 |............ 431,667 ... 431,667 |.. L0 431,667 |.... L0 RV ..08/01/2025 .
599808-BE-1 .. |MCMLT 2015-2 M2~ 3.707% 09/25/57 . ..12/01/2023 . [Paydown . 1,148,822 ..1,148,822 |.. . 1,147,386 |.. L0 ..1,148,822 |. 0 .0 ..09/25/2057 .
59981H-AB-7 .. |MCMLT 2017-1 M1 3.250% 11/25/58 . ..12/01/2023 . [Paydown . 2,181,961 ..2,181,961 |.. .2,119,066 |.. L0 0 .0 ..11/25/2058 .
60871R-AG-5 .. | MOLSON COORS BREWING CO  3.000% 07/15/26 . |....... ..09/06/2023 . [WELLS FARGO .. ......... 3,728,200 |.......... 4,000,000 |......... 3,993,800 , 0. L0 (269,755) ..07/15/2026 .
61690Y-BS-0 .. |MSC 2016-BNK2 ASB  2.860% 11/15/49 ........ [....... .. 12/01/2023 . [Paydown ........cevvvvveviii]enieniiiiiinieneenns o, 2,904,114 ... 2,941, 114 |.......... 3,020,334 |.......... 2 959,743 [...vvvnnininnnnnn 0 eeeeeens (18,620)[evvvvvviiinnnnnn 0 e (18,620) | 0 ] 2,041,104 (VN 0 ..11/15/2049 .
MORGAN STANLEY 2006-12XS ASA  6.592%
GA740E-AF-4 .. | 10/25/36 .ovvvveviiiiiiiiiiiiiiiiiieeeeeeeee e .12/01/2023 . [ Paydown 0 e 20,798 [ 0 20,793 |0 033,948 (VN 0 ..10/25/2036 .
61749-AK-3 .. | MSM 2006-11 1A4  7.013% 08/25/36 ... ..12/01/2023 . [Paydown ... . 0. L0 .0 . ..08/25/2036 .
61763K-AY-0 .. | MSBAM 2014-C15 ASB  3.654% 04/15/47 . ..12/01/2023 . [Paydown ... . 427,976 |.. L0 L0 .0 . ..04/15/2047 .
628530-AV-9 .. |MYLAN LABORATORIES INC ~ 3.125% 01/15/23 .. |....... ..01/15/2023 . [ Maturity ... . . . 751,326 |.. 0. L0 0 ..01/15/2023 .
62042K-AA-4 .. |NRPMT 2013-1 A1 3.250% 07/25/43 .......cco. | .oeeeen ..12/01/2023 . [Paydown ... ... 43,563 |... . 42,9738 |.. L0 L0 RV S ..07/25/2043 .
637432-MV-4 .. |NATIONAL RURAL UTILITY  3.400% 11/15/23 .. {....... ..03/08/2023 . [ GOLDMAN SACHS .. 985,990 |.......... 1,000,000 .... 999,896 |.. 0. L0 . (18,917)[.... ..11/15/2023 .
63850U-BE-2 .. |NATIONNIDE BUILDING ~ 2.000% 01/27/23 . ..01/27/2023 . [Maturity ......... ..2,625,000 |.. .2,615,708 |.. 2,619,226 L0 ..2,625,000 K 0 .0 ..01/27/2023 .
64110L-AL-0 .. |NETFLIX INC ~ 5.875% 02/15/25 ... ..02/28/2023 . [BANK of AMERICA SEC ... .808,000 |.. .848,122 |.. . 819,162 L0 ..818,332 |. 0 .(4,943)|. ..02/15/2025 .
648684-AA-6 .. |NEW SEASONS LLC ~ 3.890% 04/01/62 . 01/20/2023 .| Call 100.0000 . ..3,230,000 |.. . 3,230,000 .. . 3,230,000 L0 ..3,230,000 |. 0 ..04/01/2062 .
64900D-AA-7 .. |NEW VILLAS ZIONSVILLE ~ 4.400% 05/01/62 . ..01/19/2023 . [Cal | 100.0000 . . 2,100,000 |.. . 2,100,000 |.. . 2,100,000 L0 ..2,100,000 |. 0 ..05/01/2062 .
65339K-BT-6 .. |NEXTERA ENERGY CAPITAL ......evvvrvnnnnnnnnnnnns .. 12/28/2023 . [Various ........ooeeeeeees foeeeeninninnninnnnnns Joeeeeeeenenen O i, Ofeiiiinns [V L0 [ 0 0 [ O [ 0 [ 0| 0 ..02/22/2023 .
65339K-BU-3 ...|NEXTERA ENERGY CAPITAL  0.650% 03/01/23 ..{....... ..03/01/2023 . [Maturity ....cccooeeiieiiss oeeeenennnnnnnns |- 2,860,000 |............ 2,860,000 |......... 2,810,707 0. ..2,860,000 |.... L0 ..03/01/2023 .
65538P-AF-5 .. |NAA 2007-1 1A5  6.347% 03/26/47 .....ovvvees | oeeennn ..12/01/2023 . [Paydown ... L0 ...38,909 |.... L0 ..03/25/2047 .
679574-AG-8 .. | OLD DOMINION ELECTRIC ~ 6.210% 12/01/28 ... |....... ..12/01/2023 . [Various .... 0. L0 ..12/01/2028 .
Redempt ion
679574-AH-6 .. | OLD DOMINION ELECTRIC ~ 5.676% 12/01/28 ... |....... ..12/01/2023 . 100.0%00 .................................................... 83,328 [..evvvurnnnnnns 83,328 |............. 83,328 [.....eunnnene 83,328 ..eevviiiiiiinnns (VN (V1 PO [V F [V SO [V 83,328 |....oeeeeen (VN (1 PO [V O 4,730 [..12/01/2028 .
OneMain Financia20201A ce Tru 2020-1A A
68269L-AA-4 .. |3.840% 05/14/32 .....ooovvviiiiiiinnininnnn [ .. 11/14/2023 . |Paydown .....ooovvvvviniieei]onniniiiiniiieiieens |oeeeens 2,119,922 )........... 2,119,922 |......... 2,114,208 |......... 2,113,746 ..o [V A 6,176 |...oooeeeeeenn.s [V PP 6,176 |..eevvvvennnnnns 0., 2,119,922 | [\ [\ P [V 36,401 |..05/14/2032 .
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PACEWell 8 Trust20231 2023-1 A 5.500%
69410T-AA-3 .. | 02/10/62 ......eevveeeiiiiiiiiiiiiiiiiiiiiiiieeeiieees [ eeeeees .. 12/10/2023 . [Paydown ........ccevvvvvviisfooriiiniiiiniiiins o, 35,449 |l 35,449 |............. 33,925 |oeveiiiiiiiiiiiiees [V PO (VN F 1,524 ..ol [V F 1,524 |ooooeiiiiinnns [V F 35,449 [o...eeinnnnnnnne (VN (V1 O [V O 470 |..02/10/2062 .
SCOTTISH POWER SCOTTISH PONER PLC ~ 7.240%
69512E-GB-5 .. | 08/16/23 ..08/16/2023 . [Maturity .... 1,000,000 .... 995,405 |.. 0. ... 4,595 |... . ..08/16/2023 .
701094-AJ-3 .. | PARKER HANNIFIN  3.250% 03/01/27 .... ..02/14/2023 . | STIFEL NICHOLAS .. .. 1,000,000 ..1,005,494 |.. 0. .. (147)]... .. 1,005,347 |.... ..03/01/2027 .
PHOTO HOLDINGS MERGER SU  8.500% 10/1
T19245-AD-4 .| cereneeeeeiiiee s [ s ..06/14/2023 .| Taxable Exchange ........|oceevvviriiriinninns Jovinnennnns 937,777 v 1,643,000 |......... 1,550,516 |.......... 1,685,538 |..ovvvviininnnns (VN FORURRRR 5,885 [cuvuviininnnnn 0 e 5,885 | 0 1,591,423 |oovvviiinnnns [V A (653,646)........ (653,646)[....0uvvnnns 96,255 |..10/01/2026 .
72703P-AC-7 .. |PLNT 2019-1A A2 3.858% 12/05/49 ........... |....... ..12/05/2023 . [Paydown .........ccevvvviiis]oniniiiiiiniiiiins e, 50,000 [..coeeeennnns 50,000 |..evvvrennnns 50,000 |............. 50,000 |....oevnnnnnnnee (VN (1 PO [V [V SO [V F 50,000 |..covvviiennnnns (VN (1 O [V O 1,206 |.. 12/05/2049 .
Redempt ion
73019#-AB-8 .. |PNC EQUIP FIN LLC PP 3.000% 09/13/27 .....{....... ..09/13/2023 . 100.0%00 .................................................... 69,511 ...t 69,511 |ooeveeenns 69,511 |............. 69,511 [o.oovvieiiiinns 0 (VN (1 O [V O 1,564 |..09/13/2027 .
730481-AJ-7 .. | J.B. POINDEXTER & CO  7.125% 04/15/26 .....|....... ..12/18/2023 . [Cal | 100.5500 ... |oeeeeeeeriinniiiiiens [, 145,798 | 145,000 [.oevvvrnenes 149,588 |............ 146,404 |.oevvvvvviinnns 0 [N FORRR ()] S [(X55)] A 12,937 |..04/15/2026 .
Redempt ion
731020-AA-4 .. |POLAR TANKERS INC ~ 5.951% 05/10/37 .........|....... ..11/10/2023 . 100.0000 ... L0 .0 L0 ..05/10/2037 .
74340X-BU-4 .. | PROLOGIS TRUST  3.250% 06/30/26 .. ..02/01/2023 . [ SUNTRUST L0 L0 0 ..06/30/2026 .
T4387L-AC-5 .. |PFMT 2019-1 A2 3.000% 12/25/49 .. ..12/01/2023 . [Paydown . L0 .0 0 .. 12/25/2049 .
T4922E-AF-6 .. |RALI 2006-0S6 1A6  6.250% 06/25/36 . ..12/01/2023 . [Paydown . . L0 L0 0 ..06/25/2036 .
TA%68R-AA-3 .. |RPIT 2019-1 A 2.750% 10/25/63 ...... ..12/25/2023 . [Paydown . 153 833 .. . 153,821 L0 .0 0 ..10/25/2063 .
75281A-AS-8 .. | RANGE RESOURCES CORP  4.875% 05/15/25 ..... [....... ..06/05/2023 . [WELLS FARGO .. ..2,500,000 2,440,114 |.. 0. L0 L0 ..05/15/2025 .
759950-GY-8 .. |RAMC 2006-1 AF6  5.746% 05/25/36 ... ..09/01/2023 . [Paydown ... ....1,082 ... 498 |.. L0 . . .0 L0 ..05/25/2036 .
761118-MD-7 .. |RALI 2005-QS16 A4  5.750% 11/25/35 . ..12/01/2023 . [Paydown ... ... 129,381 117,726 |.. 0. ..(3,678)]... L0 L0 ..11/25/2035 .
761118-XQ-6 .. |RALI 2006-0S3 1A12  6.000% 03/25/36 ..12/01/2023 . [Paydown ... ....5,323 L0 .. (499)]... .0 L0 ..03/25/2036 .
76112H-AD-9 .. | RAST 2006-A9CB A4  6.000% 09/25/36 .... ..12/01/2023 . [Paydown ... ....1,301 0. ...5,020 |... L0 L0 ..09/25/2036 .
76114A-AB-6 .. |RAST 2006-R2 A2 6.000% 04/25/36 . ..12/01/2023 . [Paydown ... L0 .0 L0 ..04/25/2036 .
785592-AD-8 .. | SABINE PASS LIQUEFACTION .............. ..12/29/2023 . [Various . 0. L0 L0 ..04/15/2023 .
78015K-7D-0 .. |ROYAL BANK OF CANADA  1.950% 01/17/23 ..... ..01/17/2023 . Malurlty .. 1,000,000 .... 994,060 L0 .0 L0 ..01/17/2023 .
81745J-AA-6 .. | SEMT 2013-11 A1 3.500% 09/25/43 . ..12/01/2023 . [Paydown . .. 38,697 |.. .. 37,633 |.. L0 L0 0 ..09/25/2043 .
81746D-AG-5 .. | SEMT 2017-5 A7~ 3.500% 08/25/47 .. ..12/01/2023 . [Paydown . . 242,630 |.. . 240,591 |.. L0 .0 0 ..08/25/2047 .
85022-AP-9 .. | SCFT 2020-AA A 1.970% 09/25/37 ..12/25/2023 . [Paydown . . 576,39 |.. .576,366 |.. L0 L0 0 ..09/25/2037 .
85207U-AH-8 .. | SPRINT CORP  7.125% 06/15/24 ..02/23/2023 . [Various .... .. 944,000 ...967,600 L0 .0 L0 ..06/15/2024 .
85771P-AN-2 .. | STATOIL .evvvvvvriiiiiiiniiiiiiiiinneeenennnennnnnnes [ eeeees ..12/29/2023 . [Various . 0. L0 L0 ..03/01/2024 .
86765B-AL-3 .. | SUNOCO LOGISTICS PARTNER  3.450% 01/15/23 |....... ..01/15/2023 . Malurlty .... 2,000,000 L0 ..0........2,000,000 |[.... L0 ..01/15/2023 .
86787G-AJ-1 .. | SUNTRUST BANK ATLANTA  3.300% 05/15/26 ... |....... ..03/08/2023 . | SANTANDER .. .. 2,000,000 |......... 1,989,880 0. 20 ...l 1,996,344 |.... L0 ..05/15/2026 .
872225-AH-0 .. | TBW 2006-5 A6 6.400% 11/25/36 ............. [.eeeeen |. 12/01/2023 . | Paydown .... L0 .0 L0 ..11/25/2036 .
87342R-AH-7 .. | BELL 2021-1A A2I1 2.294% 08/25/51 . ..08/25/2023 . Paydown 0. L0 L0 ..08/25/2051 .
877249-AD-4 .. | TAYLOR MORRISON ~ 5.625% 03/01/24 . ..06/02/2023 . [ STIFEL NICHOLAS .. ... 636,000 ...626,460 0. .0 L0 ..03/01/2024 .
TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 Redempt ion
88031J-AB-2 .. ..08/01/2023 . 100.0000 ... .... 180,000 .... 180,000 L0 .... 180,000 |.... L0 ..02/01/2030 .
88033G-DA-5 .. | TENET HEALTHCARE ~ 5.125% 11/01/27 .. ..01/20/2023 . [Various .... ....612,000 ...612,000 0. .. 612,000 |.... L0 .. 11/01/2027 .
88579Y-BD-2 .. | 3M CO.  4.000% 09/14/48 ..07/06/2023 . [Various .... .. 5,000,000 |......... 4,940,550 L0 L0 ..09/14/2048 .
89172Y-AB-6 .. | TPMT 2016-3 A2 3.000% 04/25/56 .. ..06/01/2023 . [Paydown ........ccevvvvveensfovrrnninnnnininnnnnns Joeeee.. 2,569,126 |............. 2,559,126 |......... 0. L0 ..04/25/2056 .
90276X-AS-4 .. |UBSCM 2018-C11 ASB  4.119% 06/15/51 ....... [....... ..12/01/2023 . [Paydown ... L0 L0 ..06/15/2051 .
90276Y-AF-0 .. |UBSCM 2019-C16 XA  1.521% 04/15/52 .... ..12/01/2023 . [Paydown ... 0. L0 ..04/15/2052 .
90353K-AW-9 .. |UBSCM 2018-C13 ASB  4.241% 10/15/51 ..12/01/2023 . [ Paydown 0 0 ..10/15/2051 .
Redempt ion
909320-AA-4 ...|UNITED AIR 2014-2A PTT  3.750% 09/03/26 .. |....... ..09/03/2023 .| 100.0000 ... ... 163,799 |............ 163,799 .... 163,799 |.. 163,799 |.... ..09/03/2026 .
913017-CH-0 .. |UNITED TECHNOLOGIES ~ 2.650% 11/01/26 ..09/06/2023 . | BARCLAYS ... 3,675,000 |......... 3,667,613 3,671,863 |. ..3,672,393 |.... .. (286, 175) ..11/01/2026 .
UNIVISION COMMUNICATIONS INC ~ 5.125%
914006-AS-1 .. | 02/15/25 ..07/21/2023 . [Various .... .. 1,055,460 |.......... 1,077,000 1,063,538 ..1,073,850 |.... . (18,390)..... ..02/15/2025 .
92890F-AV-8 .. |WIFRBS 2014-C20 ASB  3.638% 05/15/47 ..12/01/2023 . [Paydown .. 1,240,543 |. ..1,240,543 |.. . 1,277,699 |.. .. 1,240,543 |. ..05/15/2047 .
AVHERST SEC
929160-AS-8 .. | VULCAN MATERIALS CO  4.500% 04/01/25 ......[....... ..01/12/2023 .| GROUP ...vvvvvvvvvnniiiiiins foeeeeeieeieeeiieieees |eveeees 1,324,962 ........... 1,333,000]......... 1,333,000 |......... 1,333,000 J.ovvvverennnnnnes [V ooy [O O ooy [ 0f....... 1,333,000 f..oooonnnnnnnns 0. (8,038))........... (8,038)].....cc.nnn 17,662 |..04/01/2025 .
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929290-AQ-0 ...| WASTE MANAGEMENT INC ~ 7.100% 08/01/26 ... ..11/01/2023 . [Various .... .. 5,000,000 |......... 5,662,590 0 (37,517)|... ..5,134,903 |.... L0 .61,997 |...........61,997 |... ... 445, ..08/01/2026 .
92038G-AE-8 .. |WIFRBS 2013-C17 ASB  3.558% 12/15/46 ..08/01/2023 . [Paydown . . 146,978 |.. . 151,380 |.. L0 ..146,978 |. 0 ..12/15/2046 .
92938V-AR-6 .. |WIFRBS 2014-C19 ASB  3.618% 03/15/47 ..12/01/2023 . [Paydown . ..1,120,863 |.. . 1,154,423 |.. L0 ..1,120,863 |. 0 ..03/15/2047 .
930344-AR-8 ...|WIMALT 2006-4 3A6  6.602% 05/25/36 ..12/01/2023 . [Paydown ... 0 ...29,614 |.... L0 ..05/25/2036 .
WIMALT MORTGAGE 2006-9 A3  4.282% 10/25/36
93935W/-AD-6 ... ..12/01/2023 . [Paydown ... 0. ...16,099 |.... L0 ..10/25/2036 .
95001Q-AS-0 .. | WFCM 2018-C46 ASB  4.086% 08/15/51 . ..12/01/2023 . [Paydown . . L0 ..252,775 |. 0 ..08/15/2051 .
95001T-BH-7 .. |WFMBS 2019-1 B1  4.024% 11/25/48 . ..12/01/2023 . [Paydown . . 148,290 |.. . 147,176 L0 ..147,156 |. 0 ..11/25/2048 .
95002X-BH-7 .. | WFCM 2020-C57 XA 2.069% 08/15/53 ..12/01/2023 . [Paydown . .. 36,423 |.. 30,078 20 [ (30,078) e 0 [ (30,078) [ O [ 0 ..08/15/2053 .
95058X-AH-1 .. | WiEN 2019-1A A2I1 4.080% 06/15/49 .. ..12/15/2023 . [Paydown . .. 50,058 |.. 50,058 L0 0 ..06/15/2049 .
95058X-AP-3 .. | WiEN 2022-1A A2l1 4.535% 03/15/52 .. ..12/15/2023 . [Paydown . .. 86,303 |.. 86,303 L0 0 ..03/15/2052 .
962178-AN-9 .. | TRI POINTE GROUP / HOMES  5.875% 06/15/24 |....... ..07/19/2023 . [WELLS FARGO .. . 636 000 ....621,370 . 631,512 |.. 0. L0 ..06/15/2024 .
98934K-AB-6 .. | ZENECA WILMINGTON  7.000% 11/15/23 . .. 11/15/2023 . [Maturity ....ccooeeeieiiiss oeeeennnnns |oeeee... 4,500,000 ..o 4,500,000 |......... 4,874,970 ..4,526,437 |.. L0 . L0 ..11/15/2023 .
98978V-AB-9 .. | ZOETIS INC ~ 3.250% 02/01/23 .......... ..02/01/2023 . [Maturity . 3,000,000 |.. . 3,030,750 |.. . 3,000,000 L0 . 3 000,000 |. 0 ..02/01/2023 .
064159-85-8 .. |BANK OF NOVA SCOTIA  8.625% 10/27/82 . A ..11/21/2023 . | RBC/DAIN . 7,000,000 |.. .7,000,000 |.. . 7,000,000 L0 ..7,000,000 |. 0 ..10/27/2082 .
06417M-C4-5 .. | BANK OF NOVA SCO  6.000% 08/08/23 .. A ..08/08/2023 . [Maturity ... . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. 0 ..08/08/2023 .
6697711-AP-4 .. |NOVA CHEMICALS CORP  5.000% 05/01/25 . A ..06/02/2023 . [ GOLDMAN SACHS .318,000 |.. . 294,150 |.. . 307,928 L0 0 ..05/01/2025 .
74819R-AP-1 .. | QUEBECOR MEDIA INC ~ 5.750% 01/15/23 ... A ..01/15/2023 . [Maturity ... . 254,000 |.. . 254,000 |.. . 254,000 L0 0 ..01/15/2023 .
000000-00-0 .. | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ..... D......|..12/14/2023 .|Various .... .. 346,154 |..... ....288,173 |..... . 294,586 |. 0. L0 ..02/12/2026 .
Redempt ion
000000-00-0 .. | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ..... ..11/12/2023 .| 100.0000 .... 153,846 ....128,077 L0 L0 ..02/12/2026 .
00687Y-AA-3 .. | ADIENT GLOBAL HOLDINGS  4.875% 08/15/26 .. ..10/30/2023 . [ JP MORGAN SEC .200,000 |.. . 156,500 |.. L0 , K 0 ..08/15/2026 .
05875H-AA-1 .. | BALLY 2018-1A A1 6.545% 04/20/31 ..02/22/2023 . [RBC/DAIN ... .5,000,000 |.. . 4,862,500 |.. L0 . 4 918 947 |. 0 ..04/20/2031 .
17186H-AC-6 .. | CIMPRESS NV 7.000% 06/15/26 ..02/01/2023 .| Tax Free Exchang: ..1,950,000 |.. . 1,950,000 |.. L0 ..1,950,000 |. 0 ..06/15/2026 .
1912311-AD-5 .. | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 ..05/05/2023 . [Maturity ........... .900,000 |.. .878,365 |.. L0 . 900,000 |. 0 , ..05/05/2023 .
344419-AC-0 ...| FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 ... ..03/09/2023 . [Cal | 75.2780 .... .. 4,000,000 |......... 4,331,200 0. L0 ,214 254)(..01/16/2050 .

JBS USA FOOD FINANCE JBS USA  4.375%
46590X-AE=6 .. | 02/02/52 .....evviiiiiiiiiie e D...
46590X-AH-9 .. | JBS USA FOOD FINANCE ~ 5.750% 04/01/33 ..... D...
Ladder Capital C2021FL2 | Mort SER 2021FL2
50202K-AA-4 .. |CL A 6.676% 12/13/38 ..cocvvriiiieiiiiiies D...... .. 12/16/2023 . [Paydown ......ocovveereeisfornninniiiiis [ 24,901 [ooeeeeennines 24,901 ..o 24,901 |...ooeeenn. 24,901 [oooeeeiiiiiinns [V SO (VN F [ AU [V IO (U 24,901 |.vviiiinis (U SO (U F [V AU 1,206 |..12/13/2038 .
STANDARD CHARTERED BANK

... 369,444 |..02/02/2052 .
...991,970 |..04/01/2033 .

..08/22/2023 .| Tax Free Exchange ...
..08/22/2023 .| Tax Free Exchange ...

.... 8,000,000 |......... 8,004,350 |......... 8,004,014 |..
.. 14,752,000 |........ 14,449,875 |........ 14,453,955 |..

60475D-AA-9 .. |MISC CAPITAL TWO LABUAN  3.625% 04/06/25 . (D......|..04/06/2023 . , +... 250,000 |....ceunnnn 249,818 ..04/06/2025 .
65558U-YC-0 .. |NORDEA BANK ABP NEW YORK  5.450% 04/28/23 |D......|..04/28/2023 .|Maturity ..1,950,000 |... ..1,960,000 |......... 1,950,000 ..04/28/2023 .
PERUSAHAAN LISTRIK NEGAR  6.150% 05/21/48
71568P-AF-6 .. ..12/11/2023 . | GOLDMAN SACHS .. ...1,941,600 |.......... 2,000,000 |......... 2,470,000 0. (508,284) ..05/21/2048 .
75405U-AA-4 .. |RAS LAFFAN LNG Il 5.838% 09/30/27 ..00/30/2023 . |Various .... ...614,500 .614,500 |.. .614,500 |.. K 0 W0 ..00/30/2027 .
77340G-AJ-0 .. |ROCKT 2017-2A AR 6.675% 10/15/29 .. ..10/15/2023 . | Paydown .. 2,803,940 ..2,803,940 |.. . 2,803,940 |.. . 2 803 940 |. 0 .0 . ..10/15/2029 .
78391Y-A*-9 .. |RYMAN PP 4.060% 02/16/31 .......... ..03/10/2023 . | Cal |l 1 ..14,000,000 14,000,000 |.. 14,000,000 |.. .14,000,000 |. 0 L0 .0 ..02/16/2031 .
87969N-AD-7 .. | TELSTRA CORP LTD  3.125% 04/07/25 ..06/11/2023 . [TD SECURITIES . 9,724,689 10,000,000 |.. . 9,804,850 |.. ..9,9585,083 |. 0 (230,344)|. . (230,344) ..04/07/2025 .
809415-AE-3 .. | TULLOW OIL PLC ~ 7.000% 03/01/25 ..10/06/2023 . | UBS WARBURG ..... 355,810 . 476,000 |.. .476,000 |.. . 476,000 |. 0 (120,190) . . (120,190) ..03/01/2025 .
903742-AA-2 .. |ULKER BISKUVI SANAYI AS  6.950% 10/30/25 ..10/30/2023 . | JPM FUNDS RECAP ...467,500 |... ... 500,000 ....524,200 0. . (43,812)]......... (43,812)f... ..10/30/2025 .
928571i-BJ-8 .. | VODAFONE GROUP PLC ~ 4.125% 05/30/25 . ..02/28/2023 . | JP MORGAN SEC .. . 2,432,050 [........... 2,500,000 |......... 2,475,725 . 0 (59,232))..........(59,232)|... ..05/30/2025 .
929796-AC-6 .. | WACKER CHEMICAL PP 4.180% 04/23/23 . ..04/23/2023 . |Maturity ... 6,000,000 . 6,000,000 |.. .6,000,000 |.. . 6 000,000 |. 0 . . ..04/23/2023 .
BOROM3-AC-3 .. | BARRY CALLEBAUT SVCS NV 5.500% 06/15/23 ..06/15/2023 . |Various . ...215,000 .215,000 |.. .229,513 |.. ..215,000 |. 0 ..06/15/2023 .
G2615@-AB-0 .. | DCC TREAS IRELAN PP 4.040% 04/25/23 ...... ..04/25/2023 . |Maturity ... 2,500,000 |... ..2,500,000 |......... 2,500,000 . 2,500, .. ..2,500,000 |.... 0. ..04/25/2023 .
(9284#-BD-8 .. | VITOL FINANCE PP 4.400% 06/27/23 .......... ..06/27/2023 . |Maturity ... ...3,000,000 |.......... 3,000,000 |......... 3,000,000 3,000,000 .. ..3,000,000 |.... 0 ..06/27/2023 .
N42816-BS-3 .. | KONINKLIJKE VOPAK NV PP 3.740% 06/19/23 . ..06/19/2023 . |Maturity 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 ..2,000,000 |. 0 ..06/19/2023 .
N4445¢-AR-7 ...| INTECH CAPITAL PP 7.250% 07/15/24 .... .. 11/22/2023 . |Various . 184,340 0 0 ...0 .0 0 ..07/15/2024 .
N4445#-AV-8 .. | INTECH CAPITAL PP 7.250% 07/15/24 .... .. 11/22/2023 . |Various .... ...28,080 |... ...0 .0 I 0. ..07/15/2024 .
ARC INFRASTRUCTURE PTY LTD PP 4.230%

Q1842¢#-AC-2 .. | 03/27/28 e C...... ..03/27/2023 . [Maturity ...oooeeeeeiiiis | e 2,000,000 |.......... 2,000,000]......... 2,000,000 |......... 2,000,000 |................. [0 O, 0 i, O e, 0 Joueeeiiiee 0f....... 2,000,000 f....eeeennneeens (O RN, 0 i [V FPRROOUON 42,300 |..08/27/2023 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 312,558,545 314,691,108 318,755,928 314,879,492 0 115,769 838 114,931 0 316,696,391 0 (2,843,436) (2,843,436), 8,111,206 XXX

744320-AN-4 .. |PRUDENTIAL FINANCIAL  5.625% 06/15/43 ..... | ......... 06/15/2023 .|Ca|| 100.0000 ..o feueeeeeeeeiiieeee fene 2,000,000 |.......... 2,000,000]......... 2,142,500 |.......... 2,009,305 |...veeeeennnnes Ofinee.s (9,305)]..uveeieennnnnes Ofeeennn. (9,305) |.uvveeennee 0f....... 2,000,000 f..eeeeunnnenns 0 e, 0] [V FPRROOUON 56,250 |..06/15/2043 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
1309999999. Subtotal - Bonds - Hybrid Securities 2,000,000 2,000,000 2,142,500 2,009,305 0 (9,305) 0 (9,305) 0 2,000,000 0 0 0 56,250 XXX
2509999997. Total - Bonds - Part 4 345,974,827 350,043,009 354,773,543 350,297, 102 0 (420,422) 838 (421,260) 0 351,727,365 0 (3,854,048) (3,854,048) 8,572,107 XXX
2509999998. Total - Bonds - Part 5 29,179,499 29,299, 111 29,121,293 0 0 145,005 0 145,005 0 29,266,297 0 (86,798) (86,798) 448,030 XXX
2509999999. Total - Bonds 375, 154,326 379,342,120 383,894,836 350,297, 102 0 (275,417) 838 (276, 255) 0 380,993,662 0 (3,940,846) (3,940,846) 9,020, 137 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
02079K-10~7 ...| ALPHABET CLASS C ..evvvvvvvvveveieiiiiiiiiiiiiinens | vvveens o 04/25/2023 . |Various .... .. 1,341,811 ... ...900,539 |......... 1,112,763 e (212,228) e O | 0 e, (212,224) |... 441,278 |..........441,273 |...
Keefe Bruyette
594918-10-4 ... |MICROSOFT CORP ... [ eeeens ..01/24/2023 . ' 625,841 |... .... 429,576 ....621,134 e (191,588 O | 0 e, (191,558) |.... ... 196,264 |......... 196,264 |...
88642R-10-9 ... | TIDEWATER INC ...ovvviviriniiiiiiiiiieeecciiiees [ eeeeees ..01/27/2023 .| Various . . 1,830,233 |... .. 453,539 . 1,566,346 |......(1,112,807)[.....cccciiiccccs O | 0 [, (1,112,807) |.... 1,376,6% |....... 1,376,694 |...
G65431-12-7 ... |NOBLE CORP PLC NOBLE ..........ccevvvvivvivenenens [oeeeens ..01/31/2023 . | JP MORGAN - EQ .....eeeee |oveeeeennnns 761.000 |............. 30,590 [..evvveiiiiiiiiiiiiins o, 13,013 | 28,697 |.......... (15,684)]..ceeeeeeeeeeee 0 [ 0 s (15,684) |...ooooeeeeee 0 [ 13,018 foieeinnnnnn 0 [, 17,577 ..o 17,577
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 3,828,475 XXX 1,796,667 3,328,940 (1,532,273), 0 0 (1,532,273) 0 1,796,667 0 2,031,808 2,031,808 0
31337¢-10-5 ...|FHLB CINCINNATI ovveeieiiiiiiiiiiieeeeeeeeeeeee | ......... 12/20/2023 .|Various ................... | ........ 30,790.000 |......... 3,079,100 [..vvvvvvvvnnnninininns fornnnnnns 3,079,000 |......... 3,079,000 ,079,000 fo.eeiieeeeeea O fvviiiiiinnnnns 100 |oveveeieeeees 100 [oveennnnees 149,398
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,079, 100 XXX 3,079,000 3,079,000 ,079,000 100 100 149,398
024526-77-4 ... | American Beacon Smal| Cap Value R6 . ..12/31/2023 . [ VARIOUS . 1,696.000 .37,698 |. .. 40,036 |.. 38,023 ...40,036 |. .(2,338)]. .(2,338)[. 0f..
025076-37-3 ... | American Century Equity Income R6 .. ..12/31/2023 . [ VARIOUS . ..47,202.000 417,354 .418,160 |.. . 414,434 . 418,160 |. (806)]. (806) 0l
208706-82-1 ...| American Funds EuroPacific Gr R6 ..............|....... .12/31/2023 . [VARIOUS ... . 171,082 ... .. 153,012 .18,939 |........... 18,939 |... 0.
04314H-56-8 ... | Artisan High Income Institutional ............|....... ..12/31/2023 . [VARIOUS ... 0.
057071-85-4 ...|Baird Aggregate Bond Inst .......cccooovvvvnncies | eeeens ..12/31/2023 .| VARIOUS ... 0.
207019-70-4 ...| Conestoga Small Cap Institutional .. ..12/31/2023 .| VARIOUS .... 0.
256201-10-4 ...|Dodge & Cox Balanced Fund ............ccoeeevrvns | eeeens ..12/31/2023 .| VARIOUS ... 0.
31635T-10-4 ...|Fidelity Inflation Protected Bond Index .....[....... ..12/31/2023 . [VARIOUS ... .. . 0.
411512-52-8 ... |Harbor Capital Appreciation Retirement ...... |....... ..12/31/2023 . [VARIOUS ... .666,113 |.. . (85,565)].... 0.
683974-60-4 ... | Oppenheimer Developing Markets | .... ..12/31/2023 . [VARIOUS ... .. 46,246 |.. .(3,988)].... 0.
74254U-44-0 ... |Principal Short-Term Income Inst . ..12/31/2023 . [ VARIOUS . 67,465 .(2,549)(. 0f
872797-30-3 ...|T. Rowe Price | 2015 | .. ..12/31/2023 . [ VARIOUS . .(1,308)|. 0l
779562-20-6 ...| T. Rowe Price New Horizons | ..12/31/2023 . [VARIOUS . . (37,527 0f
872797-84-0 ...|T. Rowe Price Retirement Balanced | ..12/31/2023 . [VARIOUS ... .. (799)].... 0.
872797-40-2 ...|T. Rowe Price Retirement | 2020 | ..12/31/2023 . [VARIOUS ... 0.
872797-50-1 ...| T. Rowe Price Retirement | 2025 | ..12/31/2023 . [VARIOUS ... 0.
872797-60-0 ...|T. Rowe Price Retirement | 2030 | ..12/31/2023 . [VARIOUS ... 0.
872797-70-9 ...|T. Rowe Price Retirement | 2035 | ..12/31/2023 . [VARIOUS ... 0.
872797-80-8 ...|T. Rowe Price Retirement | 2040 | ..12/31/2023 . [VARIOUS ... 0.
872797-88-1 ...| T. Rowe Price Retirement | 2045 | ..12/31/2023 . [VARIOUS ... 0.
872797-87-3 ...|T. Rowe Price Retirement | 2050 | ..12/31/2023 . [VARIOUS ... 0.
872797-86-5 ...|T. Rowe Price Retirement | 2055 | .. ..12/31/2023 . [ VARIOUS . 0l
872797-85-7 ...|T. Rowe Price Retirement | 2060 | ..12/31/2023 . [ VARIOUS . . .. 1128 . N N 0f
89154X-52-6 ... | Touchstone Mid Cap Growth Inst ... ..12/31/2023 . [ VARIOUS . . 168,520 |.. . 169,389 ..168,520 |. 15 096 K 0l
89155T-64-9 ... | Touchstone Mid Cap Institutional . ..12/31/2023 . [ VARIOUS . .. 14,085 |.. 16,405 14,955 |. ..1,993 |. 0f..
922908-71-0 ... | Vanguard 500 Index Fund - Admiral .. ..12/31/2023 . [ VARIOUS . .516,145 |.. . 725,459 ..516,145 |. . 154,811 |. 0f...
921943-80-9 ... | Vanguard Developed Markets Index Admiral ....|[....... .12/31/2023 .| VARIOUS ... .. 12,555 |.. L0 ..
922908-64-5 ... |Vanguard Mid Cap Index Fund - Admiral ........[....... ..12/31/2023 . [VARIOUS ... . 161,269 |.. 0.
921908-87-7 ...|Vanguard Real Estate Index Admiral ...........[....... ..12/31/2023 .| VARIOUS ... ...23,252 |.. 0.
922908-68-6 ...|Vanguard Small Cap Index Fund - Admiral .....|....... ..12/31/2023 . [VARIOUS ... .. 96,752 |.. L0,
921937-60-3 ...|Vanguard Total Bond Market Index Admiral ....|....... ..12/31/2023 . [VARIOUS ... ..1,188.000 |... s s .. 11,263 |.. 0.
92837F-44-1 ... | Virtus Ceredex Mid-Cap Value Equity R6 ......[....... ..12/31/2023 . [VARIOUS ...ovvvvvennnnnnnnne]oveeennnnnss 654.000 |.............. 6,885 ... i 7,463 |l 7,069 {0 PN




6'vi3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,104,528 XXX 2,986,532 3,031,558 (45,028) 0 0 (45,028) 0 2,986,532 0 117,993 117,993 0 XXX
5989999997. Total - Common Stocks - Part 4 10,012,103 XXX 7,862,199 9,439,498 (1,577,301), 0 0 (1,577,301) 0 7,862, 199 0 2,149,901 2,149,901 149,398 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 10,012,103 XXX 7,862,199 9,439,498 (1,577,301), 0 0 (1,577,301) 0 7,862,199 0 2,149,901 2,149,901 149,398 XXX
5999999999. Total - Preferred and Common Stocks 10,012,103 XXX 7,862,199 9,439,498 (1,577,301), 0 0 (1,577,301) 0 7,862,199 0 2,149,901 2,149,901 149,398 XXX
6009999999 - Totals 385, 166,429 XXX 391,757,035 359,736,600 (1,577,301), (275,417) 838 (1,853,556) 0 388,855,861 0 (1,790,945) (1,790,945) 9,169,535 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends

36230U-YL-7 .. [G2 G2 759715  4.700% 10/20/61 ......... [....... ..02/01/2023 .| Interest Capitalization ........ ..03/01/2023 . |Paydown ...ceeeeniiiiiiiniins fooviinnnniiiinnns L P 1 1 N oo I i I oo AL [ U PO [ PO [ U PO [ [0 P [ . [ U PO [ PO | 0
0109999999. Subtotal - Bonds - U.S. Governments 111 111 0 0 0 0 0 0 0 0 1 0

00206R-MH-2 .. [AT&T INC ~ 6.020% 03/25/24 ........ccceee | eennnnn ..01/20/2023 .| J P MORGAN SEC . [..06/12/2023 . [Cal | 100.0000 . ... 1,125,000 |....... 1,124,888 |....... 1,125,000 |......... 1,124,926 |.... 0. 0.

03027X-AQ-3 .. [AMERICAN TOWER CORP  3.000% 06/15/23 |....... ..04/05/2023 .| GOLDMAN SACHS .. ..06/15/2023 . |Maturity .. 1,100,000 |....... 1,095,116 |....... 1,100,000 |......... 1,100,000 |.... I .0

BANK OF AMERICA CORP  4.100% 07/24/23

06053F-AA=7 .. [ ceeeeereiiiiiiiie e [ ..05/03/2023 .| TD SECURITIES .. . |-.07/24/2023 . [Maturity .. ...300,000 |... 0. .0

071813-CE-7 .. [BAXTER INTL INC ~ 0.868% 12/01/23 ..... |....... ..10/05/2023 .| WELLS FARGO .... . |-.12/01/2023 . [Maturity .. ...773,000 |... 0. 0.

073730-AG-8 .. [BEAM SUNTORY INC ~ 3.250% 06/15/23 .... |....... ..01/26/2023 .|J P MORGAN SEC ... . |--06/15/2023 . [Maturity .. . 0. .0

092113-AH-2 .. [BLACK HILLS CORP  4.250% 11/30/23 .... |....... ..10/02/2023 .| WELLS FARGO ..11/30/2023 . |Maturity .......ccooeeeeeeenn |ooen.. 1,100,000 |....... 1,096,634 |....... 1,100,000 |.... 0. 0.

FIDELITY NATIONAL INFORM  0.375%

31620M-BP-0 .. [03/01/23 ...evvveiiiiiiiiiiieiiiviieeeeeies [ eeenenn ..02/01/2023 .| TD SECURITIES .. ..03/01/2023 . |Maturity ... 1,400,000 |....... 1,395,464 |....... 1,400,000 |......... 1,400,000 |....

37045V-AE-0 .. [GENERAL MOTORS CO  4.875% 10/02/23 ... |....... ..02/08/2023 .| GOLDMAN SACHS .. ..03/01/2023 .| Call 100.0000 . .. 2,900,000 |.......2,900,000 |....... 2,900,000 |......... 2,900,000 |....
GOLDMAN SACHS GROUP INC ~ 5.708%

38141G-WU-4 .. [02/23/23 ..o [ e ..01/27/2023 .|RBC/DAIN . |-.02/23/2023 . [Maturity ..3,000,000 |.......3,001,120 |....... 3,000,000 |......... 3,000,000 |....

465685-AG-0 .. [ ITC HOLDINGS CORP  4.050% 07/01/23 ... |....... ..02/15/2023 .| TD SECURITIES .. ..06/16/2023 .| Call 100.0000 . 900,000 |..........896,211 |.......... 900,000 |.... 899,543 |....
LENNOX INTERNATIONAL INC  3.000%
526107-AD-9 .. [11/15/23 ... .05/12/2023 .| STIFEL NICHOLAS .. 11/15/2023 . |Maturity .. 200,000 ..197,316 |.. ..200,000 |.
594918-CG-7 .. [MICROSOFT CORP  3.400% 09/15/26 ....... ..11/06/2023 .| Tax Free Exchange .. ..12/08/2023 .| TD SECURITIES .. U ...331,000 |..........330,013 330,043 |....
Redemption 100.0000
617446-81-2 .. [MORGAN STANLEY ~ 5.800% 01/25/24 ...... |....... ..01/30/2023 .| BANK OF NEW YORK ...........ee.... L 12/25/2028 | e e 1,000,000 |.......... 999,150 |....... 1,000,000 |......... 1,000,000
OKLAHOMA GAS & ELECTRIC ~ 0.553%
678858-Bl-0 .. [05/26/23 ....ceeveeeeieeieiee e eeeen [ e ..02/28/2023 .| KEY BANC-MCDONALD ..........c..... ..05/26/2023 . |Maturity .....oooveiiiieienns feennnnnns 1,000,000 |.......... 989,240 |....... 1,000,000 |......... 1,000,000
74340X-CE-9 .. [PROLOGIS TRUST ~ 4.750% 06/15/33 ....... |....... ..03/23/2023 . |BANK of AMERICA SEC .. ..|-.05/16/2023 .|CITIGROUP GLOBAL MKTS ... [.......... 5,000,000 |....... 4,990,750 |....... 4,904,000 |......... 4,990,577 [....
85207U-AF-2 .. [SPRINT CORP  7.875% 09/15/23 .......... |..eeeen ..05/25/2023 .| GOLDMAN SACHS ..09/15/2023 . |Maturity .....ccoovieeeeeens |oee 900,000 |..........904,401 |.......... 900,000 |.... 900,000 |....
VOLKSWAGEN GROUP AMERICA  0.875%

928668-BJ-0 .. [11/22/23 ... ..02/24/2023 .| STIFEL NICHOLAS .. 11/22/2023 . |Maturity .. ..2,120,000 |....... 2,050,040 |....... 2,120,000 |......... 2,120,000 |....
CANADIAN IMPERIAL BANK  0.950%

13607G-RK-2 .. [06/23/23 .eeeeeeeeeeeeee e A..... ..05/03/2023 .| TD SECURITIES ..cevvveereeennnnnnn ..06/23/2023 . |Maturity .....oooviiiiiiinns feenniees 770,000 |..........765,280 |......... 770,000 |............ 770,000
ROGERS COMMUNICATIONS ~ 4.100% 10/01/23

TT5109-AY=7 . [ eeeeeeeiei ..04/11/2023 .| BANK of AMERICA SEC .. ..[--1070172023 .|Maturity .. 880,000 |..........873,030 |[......... 880,000 |.... 880,000 |....
12594K-AA-0 .. [CNH INDUSTRIAL NV 4.500% 08/15/23 ... ..05/10/2023 .| US BANCORP ..08/15/2023 . |Maturity .. ..1,100,000 |....... 1,096,260 |....... 1,100,000 |......... 1,100,000 |....

COCA-COLA EUROPEAN PARTN  0.500%

19123W-AD-5 .. | 05/05/23 ... ..02/17/2023 .| TD SECURITIES ...oevvvnniiiiinnnnns ..05/05/2023 . |Maturity .. ...500,000 |..........495,395 |..........500,000 |............ 500,000 |....

456837-AK-9 .. [ ING GROEP N .100¢% . .09/05/2023 .|RBC/DAIN ..... ..10/02/2023 . |Maturity ,200,000 1,198,416 |.. 1,200,000 |.

50247V-AA-7 .. [LYB INTL FINANCE BV ~ 4.000% 07/15/23 ..04/03/2023 .| GOLDMAN SACHS .. ..07/15/2023 . |Maturity .. 450,000 |..........447,660 450,000 |....

ADANI PORTS AND SPECIAL ~ 3.375%

YO0130-RW-9 .. [07/24/24 ......covvvvniiiiiininiiiiiiiiinnns D...... ..03/23/2023 .| JPM FUNDS RECAP .........ccoeeenns ..10/13/2023 .| Call 97.5000 ... |eiiinnnnnnns 500,000 |.......... 463,750 |.......... 487,500 |..eeuunnnnns 478,097 |.oevueniiiiinnnn [U O, 14,347 | [U P, 14,347 | [0 P U N 9,403 |............ 9,403 |........... 12,141 | 2,953
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 29,299,000 29,121,182 29,179,388 29,266, 186 0 145,005 0 145,005 0 0 (86,798), (86,798), 448,029 196,762
2509999998. Total - Bonds 29,299, 111 29,121,293 29,179,499 29,266,297 0 145,005 0 145,005 0 0 (86,798), (86,798), 448,030 196,762
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 29,121,293 29,179,499 29,266,297 0 145,005 0 145,005 0 0 (86,798) (86,798) 448,030 196,762
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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

E16, E17
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 0 0 XXX XXX
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2021 |. 01/12/2024 |.... .. (893). .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2021 |. 01/12/2024 (551015} R FERRRURRR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2021 |. 01/26/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2021 |. 01/26/2024 (22 570 PR RN R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/11/2021 |. 02/14/2024 |........cei 892 |oevenvvvnnvinniinn foreenneen 200065 [ovnnienne e 8,162 [ Jeeeieciiceen feevneennd 995 [ it 985 [ (1,886 e e e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 (2,449)].ccevvnniiiinnnn oo i [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 [(CECT.Y) PR RPN RN RN (R 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 (172 1°) R FORRRRR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/11/2021 |. 03/14/2024 (1,914)]ceeiiiiiiieies e [ e | s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/12/2021 |. 03/14/2024 (1972215 R FORRRURRR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2021 |. 03/27/2024 [310)) RN RN R RN [N 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/25/2021 |. 03/27/2024 [R:-[0)) R FRR R RN RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2021 |. 04/12/2024 (R T02L5)) R FERRURRN R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2021 |. 04/26/2024 [ Z755) R FRURRN R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/26/2021 |. 04/26/2024 (2,339)]ccevvnneeniinnn oo i [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2021 |. 05/14/2024 (3,382)].cevvvneivviinnn oo i [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2021 |. 05/14/2024 [E- 1072} R FERRUIR AR RN IS 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 [R1R:1515)) R AR RPN AR SO 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 [1R°1515)) R AU RPN AR SUUUR 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/11/2021 |. 06/14/2024 (5,975))ceveiiiiiniinnns Joevnnineeeeeeiens [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/11/2021 |. 06/14/2024 (1,379)]eeeeeiiiniienes foeernineeeeeeiens [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 (R (GK)) R AU KPR R, {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 (157211} R AR RPN AR U 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/13/2021 |. 07/12/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2021 |. 07/12/2024 (1,491)]eeieeiiiieees e [ e | s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/26/2021 |. 07/26/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2021 |. 07/26/2024 (4,005)].ceuniiiinnnnnnns forvennnnnniinnnns foonniiiiiiinnnes o | e 0001 ..oevnnnnes
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/12/2021 |. 08/14/2024 |............ 401 | [ 203.62 |........... LN UN R A N 1,071 oo [ 1,071 [ [1:7723) KR RIS RSP ROOUUUTIRRRRP Bpreesevuny (1111 EESRRRN
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/12/2021 |. 08/14/2024 |.......... YL R 203.62 |.......... 24,001 [ooveeiiiiiiiees foe e 5,396 [ .eoeeeeens o 5,396 [ceoeeeeeen (2,129)ececiiiiiicn [ [ e | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/26/2021 |. 08/27/2024 |..........2,859 [oocoecureernrniin Joonnneennnn 208060 [oveeeee 27,820 | [ oo 6,517 ... ...6,517 ... -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/26/2021 |. 08/27/2024 |............ 71 IO R 203.60 |........... (74 RN R RSP 1,601 [coeeiiis [ 1,601 ... [(I51°)) R RN RPN ROUUUTRO SRR 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/13/2021 |. 09/13/2024 |.... ....16,594 ... -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/14/2021 |. 09/13/2024 |.......... (£ FI 202.69 |.......... 65,725 [coeeeeeiiiiiien [ e 18,180 [.ooeeveees |oeeeennn 18,180 | (A, 749)] s | [ o | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2024 |......ceeeuu 970 [oevnnvinnniinniinn foreenneenn 202,94 L 90349 [ e e 2,870 [ e 2,870 [ (B0 foereeiieceees oo e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2024 |......veves TAT ovrnviiniiniiinn foreenne s 202,14 |t 6,554 [ e foevneennn 2,128 [ e 2128 [ (D)) e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2021 |. 10/11/2024 |..........2,908 | eeuuvirnnvirnnienn forvennneenn 20153 [t 27,894 [ e Joennennd O 74T [ e 9,741 [ (1,628 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/14/2021 |. 10/11/2024 |......eei 1,370 [oevnniinnniinniinn foreennneenn 20153 [ 12,448 [ [ foeneen 4588 [ | 4588 [ (TB7 )] foereeicceees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2021 |. 10/25/2024 |......ceeeui 8B4 oevnninniiiiiinn o 20273 | 3,934 [ e Joereen 31T [ e 131 [ (258 oo e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2021 |. 10/25/2024 |..........4,819 |ceeuvirnniinnniinn foreenneenn 20273 | 46,114 [ o e 14,554 [ | 14,854 [ (2,843)) e e e e | 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2021 |. 11/14/2024 |..........6,056 | ceuuverenvennniinn forvennneenn 203245 |t 58,274 [ e foeneen 17,622 [ e 17,622 [ (3,391 oo e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2021 |. 11/14/2024 |......ceevui 138 oevnniiiniiniiinn foreenneenn 203045 [t 1,254 [ e feereenn 80T [ 0T [ (T e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 11/22/2021 |. 11/27/2024 |......vvves 113 eennniiiniiiiiiiin o 202,87 v 1,028 [ e foerineenn 38T [ 361 [ (58] e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 11/22/2021 |. 11/27/2024 |......cvvvui 158 oevnniiiniiniiiinn foreenne e 202,87 Joveeeee e 1,590 [ e foevneeen 502 [ 802 [t (7)) e o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/13/2024 |..........7,639 |eeeuvernniinnniinn foreenneenn 200043 [ve et 72,190 [ e foennenn 31,929 [ e 31,929 [ (2,062)) e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/13/2024 |......ccceci 284 |oeveniinniinniiinn foreenine e 200043 [ 2,185 [ e foenineennn 1,022 [ e 1,022 [ (B8] e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/22/2021 |. 12/27/2024 |......ceevui 158 oeveniiiniiniiinn foreennenn 202.28 v 1,427 [ e foeneen e 983 [ it 883 [ (B9 oo oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/22/2021 |. 12/27/2024 |.......... 3,253 |eeuuvirnniinniinn foreenneenn 202,28 [nn e 30,992 [ e Joenneennn 11,580 [ e 11,580 [ (1,204)) e e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/14/2025 |............ 808 |oeveevvvnnvinnvenn foreenneenn 200063 [oenniinnn e 5,392 [ e fenneann 2,749 [ e 2,749 [ ()] e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/12/2024 |..........2,467 |.eeuvvernniinniinn foreenneen 200063 [ovnneent 19,957 [ e foeneenn 88T [ B8 [ (6,34 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/14/2025 |..........7,571 |oeeurvirniinnniinn foreenneenn 200063 [oenn et 70,937 [ Jeeeeineeeiveenn foennenn 38,222 [ | 34,222 [ (B30 e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/26/2022 |. 01/27/2025 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2022 |. 01/27/2025 |..........2,556 |oeeuuvernnvennnrenn foreennneenn 196,80 [ovnni it 23,339 [oecnniicies Jeeeeieeiiveenn foevnennn 16,153 [ e 16,153 [ B3 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2022 |. 01/26/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/11/2022 |. 02/14/2024 |......cceeuu 845 |oeveninniiniiiinn foreennenn 199094 L0 6,490 [oecnncecies e Joevneennn 1116 [ e 1116 [ (1,572)) i e e e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/11/2022 |. 02/14/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 02/11/2022 |. 02/14/2025 |..........d, 731 [oeeenvivnniinnnninn foveennnee 199.94 |on o 15,086 [ooeenneceiiines Jeeveveniiiinninnn foeneeenn 8,514 i e 8,514 [ 17 e L e e [ e 0001 .ovuvens
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2022 |. 02/27/2025 |............ 401 | [ 199.62 |........... 4,518 | [ o 2,504 | .eoeeeeis e 2,504 [ceeeeiinnnns ;N AU R R R IPTUTTTR 111}
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/24/2022 |. 02/27/2024 |............ L7231 AR 199.62 |........... 4,022 [cvveeeiiiiiie e e 868 [..oeeniies [eeeeiiiies 868 |............ [:1:72 U IR IR IO DU 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/24/2022 |. 02/27/2025 |.... ....9,156 -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/11/2022 |. 03/14/2025 |..........7,633 |.ccecurriinniiiins e 202,66 | 71,007 |ooeiiieieeeiiins forreeeeeeeiiiees fovieenes 33,587 [ oo | 33,587 [coeeeennne [£:220)) U USRI IR ISP DU 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/11/2022 |. 03/14/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2025 |.......eeeui 903 oevenivvnniiniiinn foreenneenn 202066 [ovnnvennn e 7,942 [ e foenneeeenn 3973 [ e 3973 [ (99 e [ e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2025 |....euvevns 284 |oevnnvinniinniiinn foreenne e 20438 [oveii e 2,482 [ e foerneeen 976 [ il 976 [t (7)) e oo e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2024 |......ceeeui 108 [oevnnvivnniinniinn foreenneenn 20438 |ovniine 834 [ e Jeereeen T e e T e (188 s e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2025 |..........2,598 |.eeuuvirnnvirnnienn foreennneenn 20438 [ounnienn 24,054 [ e foenneeeen 8,937 [ e 8,937 [ (O] oo o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/12/2022 |. 04/14/2025 |........ 11,846 |.ceevvirnniinnniinn foreennennn 202,68 [ovnne et 107,325 [ Jeeeeeieeiieeenn Joeenneenn 50,465 [ oencniiis Joen e 50,465 [t e (592))e e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/13/2022 |. 04/12/2024 |..........ei992 |oevenvivnniinniinn foreenneenn 202,68 [ovnnienne e 7,558 [ Jeeeeiveeiieen fevneenn 1,209 [ e 1,209 [ (1,418 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2022 |. 04/26/2024 |.......... 2,052 |.eeuuvernnvinnnienn foreenneenn 201223 |t 15,488 [ e fennennn 3,920 [ e 3,920 [ (2,648 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2022 |. 04/25/2025 |..........2,226 |eeuuvevnnvennnnenn foreenineenn 201223 Lot 19,981 [ e foenee e 10,775 [ e 10,775 [ 134 e s e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2024 |.......cceui 457 |oevenvinnniinnniinn foreennenn 201034 L0 3,450 [ Jeeeeeeeeeieeen foeneee 98T e e 98T (B3] e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2025 |..........5,622 |eeuuverenvinnnvenn foreennneen 201034 [t 50,600 [oevnneeieeeines Jeeeeneeiiiennn foeneneenn 27,325 [ o 27,325 [ 837 e e o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2025 |......cvevue 129 |eevnnvinnniiniiiinn foreennenn 201034 Lt 1,007 [ e foerineenin 828 [ et B28 [t B i Joereeecees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/25/2022 |. 05/23/2024 |..........71,228 |eeuuvirnnvinnnienn foreenineenn 201093 [0 9,300 [ Jeeeeeeveeieeenn foevineennn 2,395 [ e 2,395 [ (1L 412)) e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/25/2022 |. 05/27/2025 |......eei 1,783 |oevenvivnniinniinn foreenneenn 201093 [t 16,164 [ e e 8,344 [ | B34 [ 0B e e e e | 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/13/2025 |.......... 9,414 |.eeeiireniinniiinn foreennenn 202,25 [nn 83,205 [ Jeeeeeneeeeeeenn Joennneenn 83,403 [ | 43,493 [ 188 e e e e [ 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/14/2024 |.......... 4,583 |ceuuvirnnvinnnienn foreenneenn 202,25 [un it 34,206 [ocvneceeciies Jeeeeneeeneeen Joevneennn 9,350 [ e 9,380 [t (4,813)) i foereeceees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/13/2025 |........ceeeiddd |oeveniinnniiniiiinn foreenine i 202,25 [ni e 3,708 [ Jeeeeeieeeiveenn foenneennn 2,096 [ e foeieennn 2,006 [ 9 e foerieeiceees oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/27/2022 |. 06/27/2024 |..........6,163 |eeevvernniinnniinn forvenneenn 201237 [ 46,185 [ e oo 15,009 [ et 15,009 [ (5,731 e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/27/2022 |. 06/27/2025 |.......... 1,932 |eeuuvivnnvinnniinn foreenineenn 201037 Jovn et 16,221 [ e foevineeenn 9,640 [ e 9,640 [ 155 | s e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/27/2022 |. 06/27/2025 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/14/2022 |. 07/14/2025 |.........10,323 |.eeuuvernniinnnienn foreenneenn 199016 [oonn et 91,081 [ e Joeene 63,385 [ | 83,385 [ 4,026 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/14/2022 |. 07/12/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/14/2022 |. 07/14/2025 |......ceeeui 868 [oeveevvvnnvinnienn forvenneen 199016 [t 5,859 [oecniciicies e foevineeenn 4,100 [ e 4,100 [ 260 | e e e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/26/2022 |. 07/25/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 07/26/2022 |. 07/26/2024 |........ceot 265 |evenvevnvinnnnenn fovvenneeen 19998 | 1,972 [ e feevneeen 877 [ o877 o (191 Lo oo e [ e 0001 .ovuvens
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |.......... LIRS O FR 199.98 [.......... P2N17:<) R RN RN 8,303 | eerinee e 8,353 |.ovvuis L1518 PR R R RN [t 1[1[1]) R,
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2022 |. 08/14/2025 |........ LI i R 198.86 [....evvrnn 97,903 |oeeeniiiiiiees foevvenineeveennn oo 70,841 | [ TOBA | ALBTB [ e [ [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2022 |. 08/14/2024 |.... .. 198.86 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/12/2022 |. 08/14/2025 |............ FC T/ U R 198.86 [..ovvvennen 3128 |oeeeiiciiens v oo 2,399 | [0 2,899 | 188 [ i fee [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2022 |. 08/27/2025 |.... .. 198.38 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 198.38 [cvvueeeenn 3,506 |oeeveieiieiiinen [ e 2,040 [ | 2,040 [ (201 [ [ e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2022 |. 08/27/2025 |.... 198,38 [ 2, e o [ 1897 [ | 1897 [ T8 | e [ [ | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 197.29 [ceee e 79,499 | o | 86,446 [ | 86,446 [ 5,304 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 09/14/2022 |. 09/13/2024 197.29 [ceeennn 20,093 o o e 13,835 [ | 180835 [ (888 [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/26/2022 |. 09/26/2025 |............ L R R 195,08 [ovvnnvveeennnn 980 oo [ 973 e el OT8 [ 92 | [ [ e [ e 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2022 |. 09/26/2025 |.......... PV PO RN 195.08 [ovvnneenn 16,401 | [ e 17,207 [ | 17,207 [ 10835 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2022 |. 09/27/2024 |.......... L L L R 195,08 [ovvveeeenn 7,892 | o e 6,895 [ | 6,895 [ 128 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/13/2022 |. 10/14/2025 |......... LTV PO RN 196,51 [...e000109,990 ocvveenineiiinns [ | 109,736 [ e | 109,736 [ 11,384 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 |.......... LA R 196,51 [oneenn i 12,420 o e e 10,799 [ | 10,799 106 | [ [ e [ e 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |............ 849 | [ 195,51 [ouvneeeeen 6,640 oo [ e 7,039 [ | 7,089 [ 780 | feeee [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2022 |. 10/25/2024 |............ [N PO RN 195.86 [cvvvnveee e 4476 | o e 3BT e 3BT 3B | [ [ e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.......... LT AR 195.86 [ovvneen 13,973 | o e 13,832 [ | 180832 [ 13T e [ [ e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.......... P Y 1 PO RN 195.86 [o.vvennnn 19,408 |oocenenneieiiiin o e 20,115 [ e 20,115 02,026 e e [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/10/2022 |. 11/14/2025 |............ .- 1Y R E 196,97 [cuveee e 2,217 | oo e 2,279 [ e 2,279 [ 227 e o [ e [ et 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... L0/ 1 E R 196,97 [ovvnee 87,150 | o 35,966 [ 35,966 [ 8,588 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 |.......... Y21 R 196,97 [cveeeen 9,122 | o e BB e | 7818 [ 129 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LI R R 19617 [oeevveieee 1,246 | | oo 1,272 | [ 1272 128 [ e foe [ | e 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/27/2024 |............ (S PR RN 19617 [ 4,489 | | oo 3818 | [ 80818 e T0 [ e fe [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 196.17 {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 196,82 [cveennnn 26,894 | o 26,289 [ | 26,289 [ 20813 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 (.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/13/2024 196,82 [cuvneeeenn 7,369 | o e 6,552 [ | 6,552 [ 207 | e [ e [ e 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/23/2022 |. 12/23/2025 |.... .. 193.97 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/27/2022 |. 12/27/2024 |.......... 1,258 [ | 198.97 |t 8,857 | oo e 9,320 o e 9,821 B804 e L e | [ e 0001 ..oevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |.......... [T (V) PO RPN 193.97 [ouvennnnns CZC10LCT) R FPR RPN 30,516 [..eeeeeeen oot 30,516 | JCRKZ/X 2 FR [T R R I 111 I
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/12/2023 |. 01/14/2026 |............. LISV FRR RN 196.00 [.ovvvvveeniiiinn foneee e 3872 | et 3BT | [ 3BT 199 e i foe [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 |.... .. 196.00 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2025 |.......... P T4 ) PO RN 196.00 [.ovvvvveenieiinn foeeennn 16,962 | e 15,930 | e [0 15,930 e (1,083) e e foee [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/12/2024 |.... .. 196.00 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 |.......... 4,583 |ouveiiiiiiiinns [ 196.36 [ovvvnvvvrvnnnnnns Joeeennnnnn 38,880 [oniiiinniiiiis e 37,951 [ | 37,951 [ (929)) e [ [ e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2025 |.... 196,36 [ e 5,842 [ [ BT0 e | BTT0 [ (A72)] e [ [ [ e 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/26/2024 |.......... LI C 1A PO 196.36 [cvvvnvvvvrvnnnnnns fovvennennn 071 [ e 4,967 [ | 4,967 [ (A104)) e [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... PRS2 R N LTSN O RN 24,809 |..evvnniiiiiii [ 24,619 | eeeeiiis [ L [QEC[0)) RN AR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2025 |.......... 1,268 [ i LT - PO F, L-TRe1 VN R 8,302 | eeeiiee e 8,302 [eiiiiinnnn ({13 SR RN AR RN [N 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2024 |.......... VSN PO RN LTSN O RN 21,200 [ooeiiiiiiiinnens v 12,827 [t o 12,827 |.......... (8,374)]ceveeviinninnns Joevnnieeeeeiinns [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |.......... T2 PO RN ST N R P23 PO RN 28,190 [ceveeeeeees [ 28,190 [cenniiennnn 864 [ e [ e | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2024 |.......... K1 1 PO R ST N T L33 I PO F, 9,830 | evvunnee oo 9,830 [cuvnnnenn (4,401)]eeeeiiinnines Joevrnineeeeeiees [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2025 |.......... {72 V) U F, ST F RN L C1s 2 O RN 8,426 |.cevuenee e 8,426 |............ (2253 PR RPN RN RN (R 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/14/2025 |.......... L3 2% PO RN JECIST N O RN ST AR RPN 38,403 | ..covvninnn [ 38,403 |........... L0051V PO KRR RN RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 03/13/2023 |. 03/13/2026 |............ L1V VN R R LT 1N O F [T -2 FOR RN 3,896 |.cevvnnee oo 3,896 [.coveiiiiinnnn T [ e foe e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/14/2024 |.......... 2,659 |ouvniiiiiiiinns foeeiiiinnns JECIST N O RN 13,909 [ceveeiiiiiiiins foreeeiinnn 14,199 [ o 14,199 [ A 018 R RN R RN (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |.......... 1,404 [ i JECIST IC N O RN 11,864 [.ooeeveiiiiiiens e 13,687 [.eeeeeeens | 13,687 |oevvvnnnnns LIS (AR FOPRUR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2025 |.......... V7L PO RN BECISTRC VN FO RN L[V FO RN 15,014 [ | 15,014 [ L[} R AR R AR U 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... LRI 1 R JECISTRC VN FO RN 12,073 [oeeeeiiiiiiiees e 12,546 [ ovneneens o 12,546 .o LY/ PR R R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 03/24/2023 |. 03/27/2026 |............ 2L 1Y R E LTV PO F, 2,1 [ [ 77 R 2,327 | P4 1571 PR RN R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2024 |.......... LT -7 R F BECISTRC VN FO RN PV PO RPN 22,304 | oo [ 22,304 ...t [N7:15)) R FORRRRRRR R RN [N 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2025 |.......... PR3 (3 PO RN 19784 [oeveiiiiiiiiiens | 17447 | e 15,149 [ [ 15,149 |.......... (7221} R FERRURRN AU R IS 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/12/2024 |.......... L3 [CIV N O AR 197.84 {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... LI L1 R 19784 [oeveiiiiiiiiines v 77 e | 9476 [ | 90476 [ (28] [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2026 |.... .. 197.84 (.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 19787 [ooeeeiiiiiiiiens e 10,875 [ooeeeiiiiiiiiees [ 10,007 | eeeeeviins [ 10,007 |ooevvvennnns (51615} AR FRR R RN RN (RN 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/26/2023 |. 04/25/2025 |.... .. 197.87 (.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/26/2024 |.......... 2,830 |ueeeiiiiiiniiinns fooriiinnnn 197.87 [ e 14,952 | e 90483 | | 90483 e (5,499)] e e o e | e 0001 ..oevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/27/2023 |. 04/27/2026 |.......... 1,289 [oueevvennevennns Joevneennnn 19787 [ e 10,455 [ [ 10,207 | 010,207 e (248)] e [ foeeeeeiiicceieees [ | e ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/11/2023 |. 05/14/2024 |.......... 4,891 [ [ 19914 L 26,108 [ [ 14,282 14,282 | (11,821)) e | e e | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/11/2023 |. 05/14/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/11/2023 |. 05/14/2025 |.......... P51 R R 19914 [ [ 16,552 [cvvveeeiiiiiinns [ 13,088 |..vveeeeees o 13,068 |.......... (3,484) . [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/11/2023 |. 05/14/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |.......... A70 [eoeeiiiiis o 198.37 [ceveeeeiiiiiiee [ (V0723 F R 10,022 |.evveeeeees o 10,022 | o fovee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/24/2023 |. 05/23/2024 |.......... 3,483 |ceuuvirnniinnniinn foreenneenn 198237 L [t 180381 | e 18,38 [ e 18,38 [ e foereecees e e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2025 |.......... 1,285 | [ 198.37 [ovveeeeeciiieee [ 8,991 [ouveeeiiiiiiinn [ 8,991 .ot o, 8,991 | forreeeeeeeiiees foreeeeneeiiees foeee e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |............ L N R R 198.37 [ovveeeeeciiieee [ [ O N 4,518 | et o 4518 | e foreeeeeiens foee e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 06/13/2023 |. 06/12/2026 |.......... LT PO RRRRRIN 0727 P RN 15,108 | oo 10,946 |.evveeeeees o 10,946 |.......... (4183 [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2023 |. 06/12/2026 |.......... 2,250 [coveeeeeiiiiiienes Joeeeiies 0727 P RN 18,337 | oo 14,108 |.eveeeeeees o 14,108 |.......... (4,228 [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 06/13/2023 |. 06/13/2025 |.......... 2,982 [cveiieiiiiiieees | 0727 P RN 21,768 | o 13,807 |.eveeeeeee o 13,807 |- (81511 R KU ROPRUUURRO RSSO ETSRRNN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 06/13/2023 |. 06/14/2024 |.......... N7 AR 0727 P RN 26,228 [ooeeiiiiiieeeen | 9,996 [ .eoveeeenns o 9,9% |......... (G177 AU FUUUTRN R RSTPIUUTRRRROR TRy 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 06/26/2023 |. 06/27/2024 |.......... 2,710 | [ 200.72 [ceeeeiiiiiiieee [ L7(V1) F RO 7,263 |eeeeeeens o 7,263 ... (W40 KR KU RROPRUUURO REOUUTTRRRO EURRRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2023 |. 06/26/2026 |.............359 |oeeuuvirniinnniinn foreenineenn 200L72 Joveiiiiiiiieenn fovenie e 2,894 | v 2,464 [ | 2,464 [ (430 oo e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/26/2023 |. 06/27/2025 |......vvevus 797 oevnnvinniinnniinn foreenineenn 200072 Loviiiiiciiieenn foeenie et 5,760 | Joenneea e 177 [ e 17T [ (1,583))e i e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2023 |. 06/26/2026 |.......... 1,500 |.eeuuvirnnvennnrenn foreenneenn 20072 foveiinniiiieenn foeennenn 12,853 | e 10,302 [ e 10,302 [ (2,550 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2023 |. 07/14/2025 |..........1,781 |oeveevivnniiiniiinn foreenneenn 200040 [ovnnvieniiiiienn [ nd 12,888 | e 9,994 [ | 9,994 [ (2,89 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2023 |. 07/14/2026 |............ 838 |eeeuvirnnienniienn foreenneenn 200040 [ovnninnnviinninn [ et 6,754 | e 5,994 [ | 5,994 [ (T80 e oo e [ s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2023 |. 07/12/2024 |..........3,757 |eeurveenvinnnienn foreenneenn 200040 [ovnniinnniinnienn fooennenn 19,955 | e 11,388 [ e 11,348 [ (8,807 )i e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/14/2023 |. 07/14/2026 |..........3,777 |eeurvernvennnienn foreenneenn 200040 Joveniennnvinnnenn [ i 32,324 | e 27,009 [ e 27,009 [ (5,315 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/26/2023 |. 07/26/2024 |..........2,664 |.ceuvvernniinniinn foreenineenn 202,32 |oveiiiiciiieens foeen 14,284 | e 6,500 [ e 6,500 [ (7,783))e i feevieeicceiees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/26/2023 |. 07/27/2026 |..........2,387 |eeuuvernnvinnnienn foreenineenn 202,32 |veviineiiieenn foeeneend 19,272 | e 15,398 [ |t 15,398 [ (30874 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/26/2023 |. 07/27/2026 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/26/2023 |. 07/25/2025 |..........1,938 |eeuuvirnniininiinn foreenineenn 202,32 Lo foeene et 14,073 | e 9,404 [ | 90404 [ (4579)) e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/11/2023 |. 08/14/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/11/2023 |. 08/14/2026 |.......... 2,551 |oeeuuvirnnvinnnienn foreenneenn 200030 fovnnivnnniininienn foeennenn 21,666 |oeneenviiniienn foennneenn 18,598 [ et 18,598 [ (3,088 e o e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/11/2023 |. 08/14/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/11/2023 |. 08/14/2024 |..........4,089 |..eevevevinnnnenn foreenneen 200030 Jovenvinnnvinnnnnnn foovnennnn 20,704 | o 13,984 [ | 13,984 [ (7,720)) i Lo o Jennciiciinian [ e 0001 .ovuvens




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

9’813

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/24/2023 |. 08/27/2025 |............ L) O R 19918 [ovvveeeiiiieee [ 5,493 [ | 4,801 | | 4,801 |.eeennnn ({573 R RSO RROTUURRRR ROUUUTIRRRRP Brreesorruny (1111 EESRRN
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/24/2023 |. 08/27/2024 |.......... 2,631 [ [ 19918 o e 13,088 e 10,284 [ 10,284 | (BUT05)] e | e e | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/24/2023 |. 08/27/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/24/2023 |. 08/27/2026 |......ccceuu 974 |oevnnvinniinniiinn foreenneenn 199018 | [0 8,206 | v 7,588 [ e 7,548 [ (658 foevieeecceees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/13/2023 |. 09/12/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2023 |. 09/14/2026 |.......... TA40 [ [ 202,55 [ o 83,505 o e 48,212 [ 48,212 | (16,383)] i | e o | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/13/2023 |. 09/13/2024 |..........3,461 |eeeuvirnniinnniinn foreenneenn 202,55 |oveniiiiiiiiienn foeenie et 18577 | e 9,448 [ | 9,448 [ (9,128 e o e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/26/2023 |. 09/25/2026 |.............993 |eeeuvirnniinnniinn foreeninnenn 200038 [ovnniinnnvinieenn fovenne e 7,867 | e 7,280 [ e 7,280 [ (881 foevieeeceiees oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/26/2023 |. 09/26/2025 |............ 803 |oeeeevvvnniinniienn foreenneenn 200038 fovnnvinniiiiienn foeeniee et 5,748 | e 4,684 [ | 4,684 [ (1,083)) e e [ e [ 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/26/2023 |. 09/27/2024 |.......... N0 I R 200.38 [coeeeeiiiiiieen [ 16,377 | | A3 | s 11,134 ... (5,283 feeeiiiieeeeis i i | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/26/2023 |. 09/25/2026 |.......... L3078 R R 200.38 [coeeeiiiiiiiieen [ 36,078 [uvveeeeeiiiiiie o 31,423 [ | 31,423 |.......... (4,685 [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/12/2023 |. 10/14/2026 |.......... P2 LY R 198.74 [oveeeeeiiiieee [ A7) O N 22,418 [ | 22,418 [oeeeinnns AT PO AU R R TN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2023 |. 10/11/2024 |.......... [RCLCT O 198.74 [oveeeeeiiiieee [ 36,538 [oooeeiiiiiiieen [ 31,407 [ .eeeeeiis [ 31,407 |.......... (5,131 [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2023 |. 10/14/2025 |.......... 2,808 |- [ 198.74 [ovveeeeiiiiene [ 19,976 | | 18,980 |.uvveeeeees | 18,980 |...ovenees [CSE15)) R KU RROPTUUIURRRN RROUUUIRRRRPR ETURRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2023 |. 10/14/2026 |.......... 28 IO RSP 198.74 [ovveeeeiiiiene [ P00 15 O RN 26,483 [ ..o | 26,483 |............ [(C1772) S U IR IO PPN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2023 |. 10/27/2025 |............ 172 RO 197,31 [oveeeeiiieee e L1 O LU (ORI I 830 |.ooeiiiieens L7 PO U A RN TN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2023 |. 10/25/2024 |.......... 1277 [eoeeiiiiieciis o 197,31 [ [ (74 P R, 6,718 | v | 6,718 |..coeinennn LN O AU A RN TN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 10/26/2023 |. 10/27/2026 |.......... AL R 197,31 [ [ U O N 21,809 | .eeeeeeiis [ 21,809 |........... 1271 [ [ e e | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/27/2023 |. 10/27/2026 |.......... 1,526 | fereeeees 197,31 [ [ 11,890 |+ oo 13,425 [.oeeeeis [ 13,425 |........... KIS FUUUUR RSOOSR RROPTPRROP RUUUEURRRR EUORRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2023 |. 11/13/2026 |............ 653 | [ 197.59 [ [ 5,108 |.ooeiiieieeees | 5,687 |ceurreeeee | 5,687 |.cvveeeenne 74 ) O AU R RN PN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2023 |. 11/14/2025 |.......... 1,316 [ o 19759 [ [ (IR 7 R I, 9,672 | eeeeeeis e 9,672 | XIS FRRPUUURRRN RORUTRROR RSTUUETRRRO BTN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/14/2023 |. 11/13/2026 |.......... V(- FI 19759 [oeveeeiiieeee [ LT 0] R R 18,985 [.ooeeeiis e 18,955 |..uvveeennnne L1731 AR FUUUUESRN RORUTROR ROTUUUTRRROR EURRRNN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/14/2023 |. 11/14/2024 |.......... 2RI R 19759 [oeveeeiiiieene [ 15,105 |+ oo 15,145 oo [ 15,145 v LN O AU A RN TN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 11/22/2023 |. 11/26/2025 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/22/2023 |. 11/25/2026 |.......... L (CIV) R N 197,67 | oo 68,553 [..oooiiiiiiieen [ 70,993 [ .o | 70,993 |........... 2440 [ o e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/22/2023 |. 11/27/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2023 |. 12/12/2025 |.......... 1,638 [ o 196.55 [cvvveeeiiiiieinn [ 11,624 | | 12,002 [ e 12,042 (........... 1,318 [ e e e | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/13/2023 |. 12/14/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 12/13/2023 |. 12/14/2026 |.......... 1,409 )i [, 196.55 [cueveeeiiiiiennes [ 11,856 | | 13,008 |.uvveeeeee o 13,008 )........... LI Y3 Rl RV UUUUTRRPORl RTTOPTUUUUTRPPIR RTTTTTTUUTTRTRPPPT IPTTTTToorey 0001 ...........
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/14/2023 |. 12/13/2024 |.......... NV PO RN JECITRCIS ) PO RN 24,206 |.eovenneiiiininn [ 27,501 [eeeeeeenes [ 27,501 o RS2 R [N R R IO 1111 I
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/27/2024 |.......... 1,260 [ooeveennnnivvinnnn foeneen 1984 s [ 8,875 | e 7285 | [ 7285 | BT0 [ e [ [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |..........1,300 |... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |.......... LR O F, 198,41 [oeneiiiiiiiiens [ LRI RPN 1,783 [ | 11,783 | [/ PR R R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/26/2023 |. 12/23/2025 |.... .10001 ...
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 08/15/2023 |. 08/15/2024 |.............. L1 RPN U 21197 | [ 286 |eniiineieineenn foerrneeen [ s [ (286)]+.vevnvennrenns foenneenineenineen forveiiiinens e [ e 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeee voveeiiiiiiiiiiiiieeans . 09/15/2023 |. 09/13/2024 |.............. 10 [oeeeeiienieens Joevieennns 238.88 |ouueernieiiiienn [ T0 |evevenevenneeenn foeere [ s [ (T0)]+eeeeneenneennn Joerneenneenneen o v [ e 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 10713/2023 . 10/15/2024 |.............. T6 |eeeeneieneeenns v 28425 [ceiiiiiiiiiees | 1T R R U R R (ST R R R RN 210001 oeinens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov voveeiiiiiiiiiiiieeeans . 11/15/2023 |. 11/15/2024 |............ A8 | v 236.55 [oeevniinieieninee foereen s 2,769 | [ e f i o (2,769 e [ feeiieen fee | s 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 12/15/2023 |. 12/13/2024 |.......... 1,097 |.ceuriirniiinnnninn foreenneens 243,66 |vueennienneienn foeeni e 8,870 [ feeneeeieeien [ e [ (8,870 e e e [ e 0001 .evenns
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P RO 3,999.00 |..cevvveniiniiinn foeeeeeeenn 39,504 | o 60,549 | L [ 80,549 | 21,046 [ | [ [ | 0001
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L2 1o F AR 3,999.00 |..cevvviiiiiiinnn foreeees S22 STV TN O IS 379,922 | .oeeeii [ 379,922 |........ 187,764 | oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.......... P 72 E R 4,678.94 [oeveeiiiiiiinns | 255,390 |.eevveniiiiiinnn foreeeees 330,677 [.evveneenns [ 330,677 |.......... AT O FPUUU R RRUUU N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. LSIe K R R 4,039.08 [covvuniiiinnnnns foerennnnn ALK Y I PO R 435,787 [ .eveeeeees o 435,787 |......... AV ) O FORRRRN R RN N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 | 01/13/2023 |. 01/12/2024 |......... 12,79 [ | 3,999.00 |..cevvvniiiiinnn fennns 5,025,046 |...ouuiiiiinnnnns foeees 9,909,023 | ...cevvnnnn feunnnn 9,909,023 |...... 4,883,977 [ i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ 21 [ e 3,999.00 |..ccvvviiiiiiiinn foeeeees LYY/ A FP, 23,553 [.eeeeeiiis | 23,553 |......... [ZZ07C))| O RPN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ LA [ 4,132.39 o [ 16,919 [ooeeeiiiiniieees o 11,023 [ o 11,028 |.......... (KSR 1eL6) R FORRRURRN AR R IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. [T/ PO R 4,070.56 |oevveniiiiininnns foereeinnnn 20,645 |oovveniiiiini [ TV I 25,749 |..oovnnnnnn 5,104 |eveeiiiiiiiiens oo e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 01/27/2023 |. 01/26/2024 |............ 72 P RN LV7(VIR ) A I 138,988 [...oovvvveiieeies Jevnannnn 268,719 [.eevnneeens o 268,719 |......... 129,731 [ooiiiiiiniiis i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ 72 P RN LR T ) FO RN IO FOR IR PLYIR A [ 247,529 |.......... 96,596 |..evveniiiiinnnn [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L U 413613 [oeveeiiiiiiin o I TZ:7 % FO RN 51,240 | ooeveeinnn [ 51,240 |.......... LI R AU RPN AR SUUUN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ 07 P RN NN YOIV FOR RN L1533 /0 PO RN 16,706 | .ovvvvvenns fernnnnns 16,706 |........ (<A D SR AP R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LY/ P RN 4,189.08 [..evnniiiiiinns |oeeennnnn 177,344 [ | 290,497 | eeeeeiiin [ 290,497 | 13,163 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... P01 I PO RPN 4,852.69 |...ccevnnniiiiins [ 150,777 |oveeeeeeiiiiinnnn o 109, 19 [.eeeeeeecn o 109,119 |......... (3 G151} R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. SIS PO RN 4,285.72 |.cceviiieiiiiinn feeeeeens LT TE T PO T, (ST (AR R 6,674 |.......... (A2>:c) R FERRRRURRR PR RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... A IL. PO RPN 4,147.60 |oeveeniiiiiiin o 3,195,026 |..evvvnriiiinnnnns oo 5,226,049 | ...oovvnnnn fennnnn 5,226,049 |...... 2,031,024 |..evveniiiiinin fooreii e e | s 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L7V S RN 3,982.24 |..oeiiiiiiiiiinn [eeeeenn 226,318 | [ 468,736 | e [ 468,736 | 242,418 [ e [ e | e 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 02/27/2023 |. 02/27/2024 |............ 126 | oo 3,982.24 . .cceeiiiiinnn oo 28,480 | o 53,349 ) L 58,349 240868 [ e e e | e ] 000T Ll




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. 1N PO RN 3,919.29 | [ AR VA O FP, 54,275 | eeeevnnee feeee e 54,275 133,900 [ v [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ (-] S N 3,919.29 | [ 107,551 [oooeiiiiiieieies Jviins P 1 R 255,156 |..vuunen 147,605 [.oeeeeeicieiinn [ v [ | e [0001 L
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 4,553.56 |.. ....570,992 |...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ LI U R 3,891.93 ..o [ 45,982 | [ 34,142 | [ 34,142 |.oevvns (11,800)f..eveiiiieees Jevvnneeeceeine [ e | e 0001 e
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 4,021.66 |..
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ E1 1) T RN 3,930.85 |..cevvniiiiiiinnn fereeees 263,574 |.oovveeiiiiiinnn fes 642,827 [.evveneeees o 642,827 |......... 879,253 |.ooiiiiiiiiiiinn [ e [ | e (0001 L
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 3,891.93 | coviiiiiiiiiinn [ 3,735,795 |... P A 8,925,455 [.......ceut | 8,925,455 |......5,189,660 [.......ccvvvnvrens |ovvnnnnnrriiiinns [ e | e
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. -1 1N R AR 3,977.53 |.oeviiiiiiiciinn feeeeeees 18,560 [.oovvvvenniiiiins foeeees 40,432 | .eeeeiii [ 40,432 |.oovene 21,872 [ e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ LG U R 3,977.53 v feeeeeees 76,385 [ Jvninnns 164,785 [.eveneeeees oo 164,785 |...evvvnn88,399 [ e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.............. FA ) PO RN 4,275.56 |.oevevniniiiiinn feeeeeees 10,418 [oooveieiieieieins e 8,913 | [ 8,913 [t (1,505)] v [ [ e | e {0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... 8,805 [ooiviiiiiiiiiiinn Jevninnns 413764 |oeeeeeiiiiin o 3,422,002 |..ovvnniiiiininnns o 6,147,661 |......ccee. |- 6,147,661 [...... 2,725,659 |ceeuuvniiiinnnnnns |oovvvnnnneieienns e v [ eeeeeeen ] 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. L1V PO R 4,841.04 |ooeveeiiiiiiin [ JCZ X PO RN 4,849 | .o o 4,849 |..uineeninn 2,206 [ e [ e | e 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... 1514 [ o 4,841.04 |oeeeeiiiiiiiin i Jeic TV V0 AR RN 182,959 | .evvvnins [ 182,959 [ 83,243 | o e [ e 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L3 P RN LR VAT FOR RN 222,782 |ovevieeiiiiiinnn foes 399,410 | .eeeevennn [ 399,410 |..vuunn. 176,667 [ooeeveeeneieiins feeeeiiiiinees fevvnnniineieens [ | e [0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L8 P AR LR VOGN IO RN 54,99 | [ 98,160 [..vvnneeees [ et (IO Y X W 17 0 FOURRR KRR AR RN (el [1(1[1) SRR,
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/15/2024 |............. LT F AR 30 V£ N1 FOR IR L [CIURCTZ R R 292,033 | .oeeveinnnn [ 202,033 |..eeennn 131,559 [ e [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/15/2024 |............ JLECTH I R LR VOGN IO RN 30,506 [c.niiviiniiiens v 18,181 | e [ 18,181 oot (12,324 e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2023 |. 04/26/2024 |.............. L1 PO RN 4,135.35 |.oiiiiiiieiiins [ (SR 0[] R I, 12,303 [ceveeeeens [ 12,308 [coeeeeeeee 5,497 | [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L[} R A 4,135.35 | oiviiiinieiiins feeeees 42,810 [ooeeiiiiiiinnnns i 77,604 [.eveeeeeees o T7,604 [.ceeeenn 34,794 | e e v [ e [ 0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |............. LT F R AR 4,124.08 [coeeniiiiiiinns e 176,891 | o 330,417 [ceveeeeees o 330,417 |ovvue e 153,527 [ e v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ FC(V 1Y SR I 4,124.08 |oevveniiiiiiii o 67,851 [ s 47,274 [ | 147,274 [ 79,423 | o e [ e 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ FA K] T R L0 VT PO R YL PR RPN 484,315 | coeeeni [ 484,315 ...t n228,637 [ooeeeiiiiiiiins [ e [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |........ A3 [ e 4,136.28 |oovveniiiiiniin oo 4,283,100 [cevviennnnenns fvnnn 7,984,205 | ..ceevunnnn feunnnn 7,984,205 |......3,701,104 |.ooovvvnniniiinnn [ v [ | e {0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ 1 R I L0 VT PO RN TRV O FR 16,737 [ eeeeeeens e 16,787 [ (39, 143)) v [ [ e | eeeeeeen [ 0001
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... IR 73 N N A 4,839.45 | .covieeiiiiiinn [ 107,245 | [ 276,864 [ ...ovneenn [oenennnnn 276,864 ..uen 169,619 [ [ e [ | e [0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 05/26/2023 |. 05/24/2024 |.... P RO 4,205.45|.. ....39,219 ...
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |............. ) F AR 4,205.45 |..oeevniiieiiinn feeeeeeen 91,895 | [ 155,278 [.eeeneeeees oo 165,278 [..neeern83,583 | o e [ e 0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,372.59 |.. ...395,338 | ... ....395,338 |...
S&P500 OTC Europear
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 06/14/2023 |. 06/14/2024 |............ 46 | o 4,372.59 ..o o JER:K] N A 100,451 [ [ 100,451 |.......... 26,568 | v [ e | e 0001 Ll
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |.............. -1 N R AR 4,573.37 |oevviiiiinieiinnn feeeeeeens LA 7L R 5,235 |eeeeeiiiiin | 5,235 |ouvuennnns (6,243)]ceeeieinnnnnnns foevennnneeeeinnes [ e | e | 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |..........9,088 [.ccoviivirrnnnninns Joevinnnnn I3 TN U KIYR TG A 4,363,458 | ..ocvvnnnnn fennnnn 4,363,458 |......... Eeieh INCieic N R FORRR R RN RN N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/14/2024 |.... P RO 4,470.10 |.. ....319,622 |..........65,977 |. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |..........1,620 [cccoviiiirnnnnninns Joorennnnn LT V<0721 FO RN 96,102 [ceivieininnnns v 63,521 | .eeeeiii [ 63,521 |...ennnns (72872 R RN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/14/2024 |.... P RO 4,425.84 |.. ...(22,79%)|. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. £ R A 4,378 41 |oeeeeiiiiiinin o 16,400 [.oovveveenieiiiins [ 20,280 [.evnneeens [ 20,280 |........... JCIR: <[V R FRRUURRRR AR RN N 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/27/2023 |. 06/27/2024 |.... P RO 4,378.41 |euveeiiiiiiiiins e 133,265 [ | 183,435 [ B0 7T e e e [ 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |............ 1/ ISR I 4,550.47 |.ooiviiiiieiiinn [ 111,867 |ovveeeeieiciinnn o 128,763 [.eveneeeees oo 128,763 |.......... 16,895 [.ovvieeiniiiinn feeeeeiiiiens v [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ 72 PO RN 4,505.42 |..coiviiiiiiiiinn feeees 26,970 [ooeriiiiiiinnens e 23,761 [ o 23,761 |.......... [R<TR01c) R FERRUURN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |............ LA [ 4,505.42 |..coiviiiiiiiiinn feeees LR ST FR RN 6,829 | ceueeeee e 6,829 |......... [QECIN1725)) R AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/15/2024 |.......... TV PO RN 5,211.34 | feeeeenes LRV VN R I, 86,166 |..oovvvnnnn [eunnnnnnns 86,166 |......... (26,264)]..cvnneieinnnnn foovernninniicienn e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ AL P R 4,505.42 |..coeviiiiiiinnn fereees LRV VX R 129,892 | .evvveis [ 129,892 |.......... LA L R AR RSP AU SO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 07/14/2023 |. 07/15/2024 |......... 10,295 [oeveniiiiiiiiieeens Joeeeinnnn 4,505.42 |..cooviiiiiiinnn fenns 3,919,533 [..oovviiiinieies e 4,582,425 ...l | 4,542,425 |......... 622,892 |..oovvnniniiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/15/2024 |.............. [ PO R 4,655.60 |..evunniiiiiinnnns foereiiinnnn FACI0 N R 2,990 | ceeeiieee o 2,990 |eevennnns [32:[0[0)) R AR KPR RN U 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 07/27/2023 |. 07/26/2024 |.............. FCLV N PO RN LR N RN R (T84 R 4,641 | o 4,641 1.......... [QINCX T R RN AR RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............. 282 | [ LR I N 95,706 [.vevvevrnnienns Jevninnnns 102,957 [.veeneeeees o 102,957 [ouevnnnennn A< 1 PO KU RN RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ X ) F AR 4,489.72 .o feeeees 45,685 |..evveniiiiini [ 42,980 | .oeeevnennn [ 42,980 |.......... (Z27055) R FERRRURRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ LS/ P AR 4,489.72 |.covvniiieiiinnn feeees 221,975 |vevieieiieinnn feees 266,591 [.oeveneeens o 266,591 |.......... A4,615 |oeeeeieiiiin foerriii [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ LLCIU N I R 4,437.86 |oevveniiiiininn foereiinnnn KTR T M RPN 14,022 [ceveeeeees o 14,022 |......... (2245 72) KRR RPN R AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... LG R A, 5,192.30 |.oevvveeniiiiiinn foeeeeens 97,889 [civiiiiiieins Jveinns 113,908 [.eveneeeees [ 113,908 |.......... LTI PR AP RPN AR SUUR 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... LTI PO RPN 4,437.86 |oevvnneiiiiinnns o 3,472,261 |oevvvneiiiiinnns oo 4,438,821 | .coevnnnnnn [ennnnn 4,438,821 |......... 966,560 [....oivviennnnnnns foevrnineeeeeiiien [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ [S1C20 F R 448224 .o [ 360,858 [....oevviininnns foeeennnnn 463,175 [.eveeeeees o 463,175 |...uen... (07257 (1) R AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L2227 PO RN 4,585.79 |.oeeeviiiiiiiinn feeeees 17,076 |oevveeiiciiinns [ 9,313 | e e 9,313 |evvennnns [WAL72) RO IR RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............. L5727 FR AR 4,405.71 {0001 ...........
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L2 I R 4,405.71 |eevveniiiiinins e 29,554 [ e 39,374 [ 839,374 09,820 [ [ [ [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/14/2023 |. 09/13/2024 |.... P RO 4,505.10 |.. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LN PO R 4,505.10 [oevvennnniiinnnnns foeeeennnn 31,751 [ e 39,449 [ 39,449 | TLB9B e [ [ [ 0001 .oeennnnens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... P RO 4,450.32 |.. .|{0001 ...
S&P500 OTC Europear
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/13/2024 |.......... 1,579 |.ccoiiiiiinnninnnns Joovnnnnn 4,494.82....ceeiiiiinnn oo 579,695 | o 784,019 ) e 784,019 204,324 [ e e e | 0001 ..oevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |.......... LT R R, 4,450.32 |..covniiiiiiinnn [ 3,450,786 |......covvvnnvinns founnnn 4,605,142 | ..ooevnnnns [ennnnn 4,605,142 |...... 1,154,355 [oenniiiiiiiinens e [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |.......... P05 PO RPN 5,206.87 [cevuiiiiiinninns foeeennnn 110,466 |.oevvveniiiiinnnn [ 165,616 | .ooeveevnns |ovennnns 165,616 |.......... 55,150 |.evvveniiviinnns [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... P RO 4,598.66 |.. ...9,691 ... .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. [ PO R 427451 | feeeeees 16,658 [.ooveeveeeiiiiinn [ L3 B U I 34,411 ... LLE K1 R IR KRR RO SO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2023 |. 09/27/2024 |.... P RO 4,274.51 .. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........1,301 [eoiiiiiiiniiiins Joeeennnnd 4,371.06 [cevvenniieinnnnns foeeeennnnd99,327 [ o 800,945 RCVRNCHI: ) RPN AR KPR AR RN 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/15/2024 |.... P RO 4,327.78 |.. .... 20,404 (18,318 e e [ 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........8,944 [.ccooiiiiriiiininns Joerinnnn 4,327.78 |eueeeeeiiiiinn oo 3,676,949 |...ooviiiiinnnnns |oeens 5,815,647 [..eeeeeeeen [ 5,815,647 |...... 2,138,699 |..evveniiiiini [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |............. £SIe T R AR 4,327.78 |eeveeiiiiinnnes | 243,132 | o 386,064 [....oeeees [ornnnnn 386,064 |......... 142,932 |ovveeiiviiiinns foereevin e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ LS PO R 4,327.78 |eeveeiiiiininns foeeeiinnnn 36,176 [ceeeviiiiniens | 73,650 [.eveneeees [ 73,650 |.......... STATA | [ e e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |.......... 2,180 [oeriiiiiiiiiiiiins Jevninnns VK TRV N FO IR L0 R R 338,073 [.evveneeees o 338,073 |......... 185,045 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/15/2024 |............ L[C[C N R R NPV RN I T2 FOR RN 13,163 [t o 13,163 |.......... (102510 R AR KPR AR SUURIN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ AL 31 P RN L0 RV T PO IR 119,635 [ Joviinns LN R 246,045 |......... LT3 (VN R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. A TN (R R L0 RV T N RN 16,920 [.oovvvveeniiiiinn [ 48,813 [ v o 48,813 |.......... 31,893 |.eveeiiiiiii foereeii [ e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 7 F AR 4,495.70 |.ceveveiieiiiinn feeeeees 51,307 [ooeeiiviiiiiniens s 90,848 [..eveneeees o 90,848 |.......... Feic TR T/ I R R AR RN (RN, 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. L2/ F AR 4,495.70 |.oevvvneiiiiinnn fereees LGV IO IS 228,008 [.evvuneenns o 228,003 |.......... [SSTT£ ) S FPUU R U NN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ L5231 PR R 4,502.88 |..eveniiiiinin foeeeiinnnn 40,643 |.oovneniiiiini oo 20,158 [ [ 21,158 |....on.nt [QECIE ) R RPN RN TN Y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |........ LR/ AR AP 4,502.88 |..evnniiiiiiiin o 4,470,400 [.oovvevnnnnenns feennnn 6,191,698 [........... [...... 6,191,698 |...... 1,721,299 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,364 [ oo LRTY ) I R 487,443 | [ 685,030 [..evuneens forrnnnn 685,030 |......... RISV R F R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... 1,624 [oeiiiiiiiiiinns oo 5,268.37 |cevveniiiiiininns foeeeiinnnn 86,732 [ceeeieviiiiieies Jevninnns 163,442 | oo [ 163,442 |.......... [CIC70 0 RPN R R RN TN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ LU I R 4,652.98 |..ocovvinniiiiinn feeeeeens 12,848 | [ 10,252 [cevveeeens o 10,252 |.......... (725512163 R FORRRRURRR R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2024 |.............. 25 [ foeeeens 4,550,143 |.eeniiiiiinienn foee e 2,119 [ e 8812 [ e BUB12 [ 6,493 | e e e [ e 0001 .evenns
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... [N P 4,550.43 |.. .10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2023 |. 12/13/2024 |............. LTS F R AR 4,719.55 | feees 163,854 [.oovvveieeeiins foveennns 176,271 | eeeeeeiin | 176,271 |.......... L% V) RN AR K R IR 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/14/2023 |. 12/13/2024 |............ L I R LIVA IR R (SR 7/ V) O FP, 40,606 [....oeeeees forriinnnn 40,606 |......... [T | R RN RN RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/13/2024 |.......... V0N FOR RPN 5,521.45 |.evvviiniiiiinns feeees LA TR KT U R 132,566 [.eevneeeees oo 132,566 |.......... [R15-TA D) R R KPR R U 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... LI L R AR 4,766.38 [covvnniiiininnns |oeeennnnn 408,514 [oovnniiiiinines | 395,687 [..evueeeens [ 395,687 |......... [QVR:770) SRR R R RN [N 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 12/15/2023 |. 12/13/2024 |.............. (- T MR 4,876.50 |..eeueiiiiiinnnns foniiinnnn 9,389 |.euvuiiiiiiiii [ 5,041 ) ccevnne o 5,041 1.......... (4,348)]. .. foovennnnniiiinins [ o | e 0001 .ooevnnnnns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

LL'8ld

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/13/2024 |......... LR 7 R A 471919 | o 4,605,302 |..evvniiiiinnnnns o 4,497,341 | oo [ 4,497,341 |....... [QLCZ48¢ICH1) RN RPN RPN AU Irrrrr (111 ) IR
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/13/2024 |............ LI O R LIV A - T - FOPR RN 30,867 [ceiivininnins v eI STV R [ 9,550 |..ouunnnn (21,317 e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/27/2024 |.............. -7 PO R 4,781.58 |oevveiiiiiiiinns e 19,978 |ooeviiiiiiiiiens [ 25,827 | eeeeeiin [ 25,427 |.covnnenns [T 2 R RN RN R N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . |N/A ...........[Equity/Index | JP Morgan ... . . 12/27/2023 |. 12/27/2024 |.... i T 4,781.58 |.. cove feeeenn 140,146 | ..l ) ....140,146 |..........43,978 |. TP TN 0001
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 2,446,436 58,769,680 0 90,941,937 | XXX 90,941,937 30,874,607 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 2,446,436 58,769,680 0 90,941,937 [ XXX 90,941,937 30,874,607 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,663 [ oeeeeeeeiiernnnn foeeeeeeeiins Sl [TTCUUR FPPPPTTTUUTUUPRRI OUTTTTT FPPTRTTUTTUPTRRTTR FTTTTTUUUIN FRPTTTTTTPTTT T [O ] N FPPPTTTTTUTUPTRRI RTTPTPTTTUT FPTTTTUTTUPTRRTUUTY IRTTTTTTUUTY [PPPTTT O PTTI
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 2,446,436 58,769,680 0 90,941,937 | XXX 90,941,937 30,874,607 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 2,446,436 58,769,680 0 90,941,937 | XXX 90,941,937 30,874,607 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell ..oovvvrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............ LX) TR IR 4,089.00 [eveneeeeennnes foeeeennnn (G N172 D) R (98,080) +evvveeees forveennen (98,030)f......... (50,009)[-- e eeeeeemeeeeee Jmmmmeeeeemmnes foereeemeeeeeeeen feeeeeeee | e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.......... 2,952 [eeiiiieeeeeeennn s 4,079.00 [oeeuneeeeeninnes foees (1,008,798)]ccvvvmeeeeeeennn foree (2,051, 10) .eevneeees [oneee (2,051, 110)..... (1,042, 312)]- e foeeeemmeeeeeeenn feeeeeeeeeeeees feeeeeeeeeee | v 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 PO ISR 4,099.00 [-eenmneeeeemnnns foeeeennnnn (9,165)]-v e foeeennnnn [QERCI)) [ R (13,508).......... (4,384)] e [ e foe | 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LU IO 4,129.00 [eveeeeieeeenis foeeeennnnn (2,981)] e eeeeeeeies foeeeennnnn [CRRLLY) P S (6,144).......... (B3,162)]- e eeeeeeieeee Joeemmmeeeeemne oo e | e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. (N R T 4,359.00 [-eeeeveneeeeeennn foreeeees (30 (010)) FOR PR (3] R () . 4,006 |-evnneeeeemnnes foeeemmneeeeeeenn feeeeeees e [ e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 29 | e 4,199.00 [veeeneeeeenis foeeeeennnn (7,981 e Joeeennnnn (16,591)f .eeeneeees oo (16,591)f.......... (8,861)[eeeeeeneeeeenn formeeeeemmneees feemmmeeeeeenenn fooeeeece | 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. X1 PO IR 4,079.00 |-eeeeneeeeenines foeeeeennnn (5,422)]cceveeaeeeeeennn [ [CFRE]D) [ R (8,131)f.......... (2,709)]- e eeeeeeeeee Joeemmmeeeeemn oo e | 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............ T2 s 4,359.00 |eeeveeieeeeennnn feeeeeees (22,162)]-vveeeeeeeeenaes Joeeennnnn (46,879 ..evveeees foeeeenee (46,879)......... (28,717 e o o | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. LK 7 IR R 4,259.00 |.eeeveeneeeeenen fenns (130, 418)[...eeeeeeeneeeee Jeeennnn [P 3557)) I I (274,352)........ (143,983)].ceveeeeeemnnns fooeeemmneeeeeeen foeeee s e | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LK) TR IEUUPRR 4,109.00 |-eeeenieeeeniis foeeeeennnn (1,991 foeeeeennes (2,904)] cevvennenns o (2,904)-.0eueeeee (913)]- e Joeeeemmeeeeeeeen [ e | e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............... - PO IR 4,179.00 |eeeeeieeeenies foeeeennenn (1,004)]cceeeeeeeeeeeen [ (1,300) .eveeeeenn Joevmnnnnns (1,300)f...ceeee (296)]-+vvmeeeeemmmmes foeeemmmmneeeeennn fereeeeeeeeneeees feeeeeeeee [ e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. (<71 IR ISP 4,099.00 [oevunereemnnnaes foeeeennnn (21,991 Joeeeennen [TV} R (45,008)......... (28,017 eeeeeeeeeeeee Jemee e o e | 0001 .oeeeneeeee
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |..........9,902 [cccoereermennaeene Joeeennnnn 4,349.00 |.eeevenneeeeennnn fones (1,999,485))....eeeeeeennae oo (4,216,971)..eeveeees |onnee (4,216,971)|..... (2,217,486)[- ..o eeeeeeeeeee e [ [ | s 0001 .oeennneees
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573  |. 01/13/2023 |. 01/12/2024 |.... P PP 4,209.00 |.. (22,934)].... ...(48,058)]... ....(48,058)).........(25,124)[.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 PO R 4,079.00 (31,178)........ [QESTR:(C1C)) AP AP R RN INprrrn [1/1]1) B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. ) IO RN 4,223.00 |..eeevvnnniiiinnn foenneeee (4051 e e (3708)] e [ (3,708)[...cceevnnnn FCZ X R R R R (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2023 |. 01/26/2024 |.... P RO 4,142.00 |.. (4,720)]... .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L1V PO R 4,183.00 (6,164)[.....cevvnn (3BT)]eeennniiiiiinins [ e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2023 |. 01/26/2024 |.... P RO 4,183.00 |.. (9,017)].... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 27 PO RN 4,162.00 [cevveniniinnnnnns foeeeennnn (11,789 e (23,780 e [ (28,750)..eeee e (11,992)] e e s [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2023 |. 01/26/2024 |.... P RO 4,203.00 |.. P (< 728131 R (1O 21} O Rl N [ 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 230 |oeeeeeeiiiinii o 4,172.00 (143,281)]-ceeeee e (72,582)] e e i e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. fCL 3 PO R 4,152.00 [eeveennniennnnnns foeveennn (10,891)]eeennniiiinns e (21,921 e (21,921)).eeees (11,030)] v oo e [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... [N PO RN 4,219.00 [oeveeniiriinnnnns fooreennnnn (3,808) s v (5,520) e e (K720 FORRRR 707 [)) RN AR RPN RO UUUUN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. ) IO R 4,291.00 [eevveniniinnnnnns Jovvennnn (10,908)fneeniiiiiiines e (16,936) e [ (16,936)]......eeeu (6,831)]eceeeenniiiiinnn [ s [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. A3 O R 4,240.00 [oevvenniiiiininn foeeeennnnn (73] F R () PRI R [PRGTXY) FORUN (< 7)) RO U RPRPRRR RRUUP U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L) PO RN 4,260.00 [oeevenniiiiininnns foreeinnnnn [R:15<7.3) R I (13,972)] cevvvve [ (13,972)].eeeeee (5,629)] v e i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. L LN R R 4,209.00 [cevveniiiiininnns foereninnnn (R Ecic) O RN (3,874) cevveeens o (3,874)..ceeevenns (730)]eeeeeniiiinnnns [ e e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. LY/ PO RN 4,343.00 |.coevveineiiiiinn foeeeeens (G772 E (4,288)] oo [ (4,248)).c0neeeeec 1,080 [ooiiiiiiieicins freeeeeiiinens v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. (21 PO R 4,260.00 [oeevenniiiiininnns foreeinnnnn [(CIR 0] R I (10,692)f .vvvneeees oo (10,892)]..eeeeee (1,172)] e o s [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. ) PO R L1700V N FO RN (1175 R RN (4,357)] cevveeens o (4,357)|cvneeeeeennna 85 [ o i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. [ PO R 4,250.00 [cevueniiiiinnnnns foeeeennnn (R 515 O IR (50, 471) ceveneeees o (50,471 eeee(20,315)] e oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. [ 1N R R 4,240.00 [cevneniiiiiinnnns Joeeennnnn (5] I IR (34, 710) cevnneeeeee o (34, 710).e e (13,958)] v oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. P41 PO RN 4,457.00 [cevveeiiiiininnns foeeeeinnnn (3372 E R (7,431 e o (7,431 (2,899)]e i [ [ e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L1 1N U R 4,364.00 [cevnnniiiiinnnnnns Joerennnnn (34,776).cevvvvnieenes Jevnnnnnns (58,159)] .evvvvnnns [ (58, 159))......eee(23,383)] cevveneieciinnn oo v [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LX) PR AR 4,417.00 |oeveeiiiiiini o (104,806)]...ccvvveneerennn fonnnns (172,207)[ cevvnneeaes o (172,207)f...ccevn (B7,401)]uevvenieiiinnnnns fooreennieiniennn foeeeiiiiiies e | et 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... PV I PO IR 4,231.00 |oeveeniiiiiininns foreees (703,376)....cccvvnnneenn |- .. (1,166,700)] ........... ... (1,166,700)....... (463,324)]..cevuviiiennnns foovrrnnniiniiiiinn foeeeniiiviinenns v [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... 5,980 |ouvuniiiiiiiiinnns foerennnn 4,521.00 [ceveniiiiiiinnns oo (1,126,106)]...evvvnneeeennnnn fonns (1,789,440) ..eevveeen | (1,789,440)| {0001 ...........
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. <71 IO RN 4,062.00 [eevenrivennnnnn fovveenns (11,140) e o (24,115)] cevvvrne [ (24, 115)].e oo (12,975)] e oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P RO 4,062.00 |.. ....(9,03)... (9,035)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ P28 P RN 4,132.00 [ceveeiiiiiniinns Joeennnns (G118 7] FU RN (153,620)( .evvunneen fonnnnns (153,620)).....eee (B4, 749)]. v [ i [ | e 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P RO 4,201.00 |.. ...(35,648)] ... ....(35,648) .|{0001 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 02/27/2023 |. 02/27/2024 |.............. 20 | e 4,271.00 |.oeeenniiiiinnnns fooveenen (4758 o (11,301 e [ (11,301)] e (6,546)] s v [ e | e 0001 ..oevnnnnns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

€l'8l3

1 2 3 5 6 7 8 10 11 12 13 14 15 16 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573  |. 02/27/2023 |. 02/27/2024 |............. 2 F AR 4,092.00 (160,612)[.........(87,362)]ceveeeeerieiiiins foeeeeeeeeeeeeeeees [ e | e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |............... [/ PO R 4,102.00 [oeveeniniinnnnns foeveennn (2,73 v (4,785) e e (4,785)[..ceeeee (2,812))e e [ [ e | e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P RO 4,102.00 |.. ....(30,585)|...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... -1 PO RN 3,998.00 [cevvunviviinnnnnns fooveennnn (2,672) s e (6,708) e e (6,708)]..ccvvenee (4,086)[.neeieennnnnns fvvnneeeeciii [ e | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,027.00 |.. ... (51,444)...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L) PO R 4,047.00 [oevvennnirnnnnnns foveeennnn (11,189 | (28,805) e [ (28,805)[...ceee (17,866)].ceevveeneevennnn fooreeiiviiiis i [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,027.00 |.. e (12,728)) e (BT )]s [ e [ | e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. LX) IO R 4,017.00 [oooeevveinnnneees Jeenee (13,994) s [ (35,533)] e e (85,583)].cevveee e (21,539)c e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [ (T N 4,066.00 [..oovveennnnnrnnnn Jonnnereenn (998)]eeiiiiniiiiiiins e (3,082)] e [ (3,082)[.eeeeeen (2,084)] e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... -1 PO RN 4,223.00 |.eeevvnnniiiiinnn [ [(CI5K)) R R [Z5X)) [T ()] PO T £¢[1)) RN AU RPNRPPPTR RUUTRRRTUI errrrrrsy [10]1) IR
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L) O R 4,184.00 [oevveeniiiiinin foereiinnnn [Z55)) F (8,357)] cevveneeees [ (8,357)[ceeeeenn (5,422))uceveiiiiiins [ [ e | e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. /(-] I N 4,007.00 [oeeevvinnnnninins Jernennnns (25,186)[....ccvvvnenieees Jevnnnnnns [(CRIRSCL)) I (63,545)]. .00 (38,359)[ e Jvnnneeeceii [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. LN PO R 4,017.00 [cooeeviiiiiiinnes v [(Tr7i0)) R (19,647) .eveneeees oo (19,647)..eee e (12,927 oo e [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L PR R 3,988.00 [.evuniiviininnns foereinnnnn [ 1573 O RN (6,092)] cevvenneens o (6,002)[..cceeenn (3,940))cevveniviinnnnns [ e e [ e {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. LU N R 4,125.00 [oeveeniiiiinin foeeeiinnnn (82 10) R RN (7,082)] cevvnneene o (7,032)[eeeeeen (4,452)]ceeeiiciiins [ [ e [ eeeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. A PO RN 4,223.00 |.cceevnnnniniiinn foeeeeeens [(T 1<) R (18,039) .evvneenes oo (18,089)f...eee e (11,902)] e e s [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ (LX) P AR 4,145.00 |oevvenniiiiiininns foreees [QINPTAD AR RN (432,799)] ..evvenen (432,799)]....... (281,428)[c..eecviiinnnnns |evnieeieciiins [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 7,899 |oeveiiiiiiiiinnns foeeennnnn 4,252.00 |.eceennnniiiinnnn fonns (1,438, 740).....covvvnneennns founnn (4,513,799) ..cvvennnns (4,513,799)].....(3,075,059)[.....ccvvvnnvenns Jovnnnneneennnnns [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 1914 [ | 3,970.00 |evvenniiiiiinnnns o (636,924)....cunnviiiinnnnn fornns (1,611,784)]........... (1,611,784)]....... (974,860)[......cccvvvnnvens |oevnnnnrnernnnnns foorriiiiiniiniees e | eeeeeeen [0001 Leeeeensis
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |............... -1 O RN 4,186.00 [.oooevveeiininns v (050D O RN (X)) [T (4,993)].0vveeeec (2,982)] v feeeeeciiinens fovveniinneeeeenn [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. [ PO RN 4,077.00 [oeeevviinnnieees Jevninnnns [VATRIK)) I RN (53,371)] cevvvvnnen fenns (63, 371)fcueeee e (30,008)]ccvvveeeeviinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L) R R 4,246.00 [ceevenniiiiinnnnns fooreinnnnn (770 T RN (9,411 ceveeeees [ (9,411)[ceeeee i (5,884)) e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. <71 IO RN L0 P70V FO RN [R-7.70) R TN (11,354)] e [ (11,354)).eee e (6,807 e e [ | {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L) R R 4,236.00 [RRC1516)) PO 7.7 | R O A F U PP LV[V[1 B
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L1 ) PO R 4,067.00 [.ooeveeeennneinnnn Jorneee e (15,047 [ (34,333)] ceeeeennn fovennnnns (34,333)].ccvvenn (19,286)[. oo Jvnnieecciiis [ e | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... 4,087.00 |.. ....(5,024)| ... (5,024)|...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L) R R 4,057.00 [cevvenririnnnnnns fooveennnan (5,500)) e oo (12,482)] «evvvnnees feeeeeen e (12,482)). e (8,983 v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO 4,047.00 |.. ....(8,558)]...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |.............. 39 i foens 4,107.00 f..oovveenennnnien Joenees (11,906)]cevvvenniiiiinnn oo (27,740) eeneeeeen | (27, 740)] o (15,834)) e o e e | eeeeenn {0001 L




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

vi'8L3

1 2 3 5 6 7 8 9 10 11 12 13 14 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... <1 1 PO RPN 4,531.00 |oevveniniinnnnnns fooenn (1,222,432)) 0 e (2,524,550)] ..eevevnnn |oeenn (2,524,550)..... (1,302, 118)].ceveniiviinnns fooveenniiiiiiins e e [ eeeeeee ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [ PO R 4,241.00 [oeveennniiinninns fooeeennnn (29,285)] e o (54,670) .evnneeennn |oeveennnn (54,670) e (25,428)) e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2023 |. 04/12/2024 |.... P RO 4,272.00 |.. ... (2,639)]...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 2T F AR 4,231.00 [cevnenriiiiinnnns foeeennnnn (93,060)[....cccvmmvnnnenns Jovvnnnn (173,407)( cevenneeeee oo (173,407)).cee oo (80,347 e [ v [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P RO 4,262.00 |.. ...(12,89)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... 1,554 [ o 4,220.00 |oevveniiiiinnnnns [ (518,016)]...cevvveeiininns fonnnns (965, 177)[ wvveneeeee [oeeeeen (965,177 )ueees (447,167)] s e v [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2023 |. 04/12/2024 |.... P RO 4,272.00 |.. (A7) e [ (2873 (13,280)] e e [ e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. LU N R 4,251.00 [eeveenreniinnnnns foerennnnn (3,043) i e (ST (1)) PSRRI EPPPR T A (1)) AR (71070 AT RPN T RUUSTUTRRN ssessurrnl 11 (1[1) IR,
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LI PO RN 4,355.00 |...cevvnnnniniinnn foeeneeenn(35,573)) e e (68,972)[ +evneeeenn |oeeennnnn(68,972)f e (33,399)] v [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L2227 PO R 4,241.00 [ceveennniiinnnnns foereennnn (19,208)] e o (36,046)( ..eveeeens |oeeeennnn(36,046)[..eees (16,791))uceeenniiiiiinn [ e e [ eeeeeen {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. A3 O R 4,251.00 [eevveniiiiininns foeeeeinnnn (R VL) R RN (4,085)] .evvnneees foereeienn (4,085)]ceee e (1,906)] e feeeeceiiinees fovveniineeeceeens [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. LY/ PO R 4,303.00 [cevveniiiiininnns foereennnnn (G110 R EN (11,189) weeeeeees e (11,189 (5,209)] v oo [ e [ eeeeeenn {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |............... [/ PO R 4,407.00 [cevnnniiriiinnnns foerenninnns [(51:70) R R, (989)] +evvvennees feeiiiinn (989)e e (403 e foei e | ] 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/15/2024 |............ 403 | [ 4,407.00 [cevneneiiiiinnnns Joerennnnn (91,970)cevvvviieiees | (182,257)[ vevenneeeee [oeeeenn (182,257))u0u (90,287 cevevieieviien feeeeeeiiineees v [ | e [0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/27/2023 |. 04/26/2024 |.............. L1 PO RN LICTA TV F RN (/0] R RN (5,239)] +eeeeevinnn Jevnneeenn (5,289)] e (2,831 e foenii e | e ]000T L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L[ I R 4,342.00 |..oovvneneiiiinnn feeneeeenn (28,895)) i o (56,877 veuneeeeenn |oeveennn (56,877)fcuneeeen(28,222)] i [ [ v [ eeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LI I R 4,207.00 [cevvenenieinnnns foreeennnn (26,845)] e | (64,674) .eeneeeeens |oevennnn (64,674). e (37,829)] i [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LS PO R 4,330.00 [cevveninrinnnnnn forreennnn (41,839) e o (86,263)[ +vnveeeeenn |oeveennnn (86,263 (44, 724) e [ e e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |............. 205 | [ 4,237.00 [cevnerrieinnnnnns foerennnnn (92,597 e (183,937)[ vevvneeees [oreeenn (183,937 (91,340)]. e e v [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ L) PR R 4,268.00 [o.evenniviiinnnnns forreennnn(19,378)] e o (49,963)] .eevvvnnnee feoeeeennn (49,963)).ceeeen (30,584) s | [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 | 05/15/2023 |. 05/15/2024 |............ FA K] T R 4,405.00 [ceevenririinnnnnns foevennn (157,690)fcceeniiiniinnnns e (340,072)( .evvnnnnns [oeen (340,072)]..en (182,383)].cveeeiiiiiiinnn feoeeeieiiinenes v [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... IR 73 N N AR 4,219.00 [oeeveniniiinnnnns foeeennn (605,133))eeeniiiiiinns o (1,181,683)] .eeevvnnnn [evnnn (1,181,683)]..cceen (576,551)[eeeiiiiiiinnies foeviiiiiciiiiins [ e | e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... 9,290 |ouveniiiiiniiinens foeeennnnn 4,529.00 |...covvnnnnininnnn foennn (1,483,163)) v [ (3,467,556)] ...evvnnnnn fonnn (3,467,556))..... (1,984,393)[...ccovvvnnnnnnns fovnnniiiiiiins [ e | e | 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/26/2023 |. 05/24/2024 |............ L0722 S R 4,332.00 |.ooeeveeneeniinnn foeeneee (14,466)] e e (26,865)( +vvvvvennnn fornnnnnnn(26,865))0nnnnnnn (12,399)) e [ e e | e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |............. AT F AR 4,353.00 [..eevvnnnniiniinnn forneeeenn(68,964) e [ (124,659)] ..eevvvnnnn [eunnnns (124,659)]..00vve(55,895)[..eiiiiiiiiiis v [ o | e ] 0001 Ll
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,580.00 |.. ....(6,905)| ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ {L I YA (VN FO I (87,991 | (123,159)] +oeevvvnn fevnnes (123,159)] et (35,168)[. s v [ Jeccii | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,504.00 |.. ...(23,987)] ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 06/14/2023 |. 06/14/2024 |............ M0 [ e 4,613.00 |..eeeeiiiiinnnnns fooeeennn (25,586)) i | (36,447)] - evvvvnneee fooeeeen e (36, 447)cevenn (10,91 i foviiiiines o | e 0001 Laenneees




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

Gl'8la

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ LI U R 4,460.00 (28,747).......... [W28:1:1D) RN AR R R Irur 111 RN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ T2 Joees 4,526.00 [cevnniiiinnnnnns foeeennnn (31,768), B 770) IRUURUURR R (44,927)........ [ ECTR [C10)) SRR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,493.00 |...cvvvnnniiiiinn forennnns (76,271)|... (107,197)f.........(30,926)). .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/14/2024 |............ [C722: ) R I LOVATNV IV FO R (128,325) (162,083)f......... [(CTKT) F RN N TN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/14/2024 |.... P RO 4,514.00 |.. PR PO (662,971)| ... (662,971)....... (143,772)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |..........7,528 [ccceviivirrnnnninns |oerennnnd 4,857.00 [cevueniiviiiinnn oo (1,042,875)[....cccvvnnneennns founnn (1,244,189) ..cvvvnnnns fennnn (1,244,189)....... (201, 314) . e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/27/2023 |. 06/27/2024 |.... P RO 4,499.00 |.. ...(78,234)] .. e (78,234)] 0 (28,399)] e o [ e | el 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. £ R R 4,510.00 [cevveniviiinnnnns fooreennean (9,772 o [RATRVX)) (ST R (11,123).......... (1,351 e Joeeriieeeeeeiees [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 06/27/2023 |. 06/27/2024 |............ T R R 4,608.00 [...oevvvennnnininn Jonneenn(39,026)] v [ (56,805)( .vvnneeees oo (56,805)|........ (RVAYZL")) R RS R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/15/2024 |.......... AR Z ) PO RPN 4,945.00 |...covvnnnnininnnn foennn(1,007,831)) v [ (1,129,846)( ........... |..... (1,129,846)....... (QPZ20015)) R FPPRURRR RN R [, 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ 72 PR RN 4,618.00 [.oovevvennneeninn Jevenee (17,574)] i [ (12,201)] ceeeveee [ (12,201)}eenneee LT PO KRR R RN S 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |............ 11/ A I 4,798.00 [cevvenrvviinnnnns fooreennnn(B3,577 e oo (72,258)] cevvvvnne [ (72,254))..c0unn... [C-TC7/<)) R AR RPN AU SO 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L U R 4,596.00 [cevvenivviinnnnns fooreennnn(46,883)]ceneeniiiiiiinns | (54,472)| cevvvve [ (54,472))...cuun... (5 151c) R FORRRURRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L U R 4,652.00 [cevvennrrrinnnnnn fooveennnn (41,879 o (48,574) cevvvvnn fenns (48,574).......... [(CC1ei5) R FORRURRN R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/15/2024 |.......... LY PO RPN 4,596.00 [ceevnneirvinnnnnns fooeennn (777,086)f.ceniciiiinens e (909,462)] ...cevvvnnn feunnnns (909,462)|....... (QEZIT/)) U IR R RURTI TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. FCLV N PO RN 4,764.00 [cevvenniiiiinnnns foeeeeinnnn (51570 P R [(CE°15)) (SRR R (698)]........... 1,869 [oovveeeniiiiiinn feeenieeiiiines i [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............. 282 | [ 4,685.00 [cevvuniiiinnnnnns Joerennnnn (VATYZ2)) R (76,399)] .eevvvennnn [ (76,399).......... (ST V£:)) R AP RPN AR SUUUR 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ 72 PO R 4,591.00 [cevvnniiiiiinnnnns foerennnnn (TR (1)) R (52,986)] -evvvvnnnnn fernnnns (52,986).......... (KSR [0[C)) AR AR KPR R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ X ) F AR 4,624.00 [coeeeiiiinnninns foeennnnn (28,101)[cevveeiiieees Jevnannnns (22,027)] «evvvvennen fonns (22,027))euveneeee [STOZZS R FRRU R R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L7 I R 4,613.00 [cevveniiiininnns Joerennnnn [(SI0I7:555) | O IR (61,757)ceeneeeecs o (61,757)]......... [ IR-(07)) R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2 I R 4,725.00 [cevveniiiiinnnnnns Joevennnnn [(7C1515)) R A (IR0 I (40,005)f.......... (7,429)]cneieiiiiienes e [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 08/14/2023 |. 08/14/2024 |............ 1S3 PO R 4,636.00 [cevvnniiiinnnnnns foerennnnn [CATRELC)) R [(UNCI0K)) RN R (50,603)[...eeeeee (9,467 ceevenniiiiinnn oo e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ [S1C20 F RN 4,726.00 |oevveeniiiiiinnnns [ [PALIVCK)) A N (290,096)( .evvvnneens fornenne (290,096)]......... (71,033)].cceevvnniiiinnn fooereeevviineees v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........6,909 [.cceevvirrrnniinins Jovvnnnnn 4,871.00 [oooevveennneenins Joenen (1,097, 351)[..ccvvvnnnennns foeee (1,450,061)( ... | (1,450,061), {0001 ...........
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........1,638 [cccoeiiiirrnnniins Jorrinnnnn 4,527.00 |oevvenniiiinnnnns [ (564,966) (736,930))-cceeee (71,964)].ccceeeee e e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |. 08/27/2024 |.... P RO 4,659.00 |.. (11,449)|... ....(13,647))... .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LS PO R 4,560.00 [cevvnniiiiiinnnnns foerennnnn (49,702) J03) e [ (69,103)]...eee e (19,401)] v oo i [ | 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |. 08/27/2024 |.... P RO 4,769.00 |.. (42,386)|... ... (60,568) .|{0001 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 08/25/2023 |. 08/27/2024 |............ LG IR AT 4,505.00 |..eeuiiiiiinnnnns foorennnns (51,247) JA0) e e (70,340)].........(19,092)]. . eevvvnnniviinnn fooneniiiiiiiinnes v foiiin | e 0001 ..oevnnnnns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

9l'8l3

1 2 3 5 6 7 8 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Initial Cost | Year Initial Credit Hedge
Hedged, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ V[V N R R 3 -1oxc N[0 R EORRR (-7 (¢} AR R, (74,390)| ... (74,390)...eee e (16,574)] e oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ 7 | [ 4,629.00 [ [ (45,885 [ (58,564)] ..evvvnnnnn fernnnns (58,564).........(12,879)].ccevvneiiiiinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |.... ...(11,939)] ... .en(11,939))...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |.............. oI5 R RN Y Z: 30V AP RN (1151175 A RPN (12,834)] cevvvnnees feeeeeee e (12,834)). e (2,326)[ e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 09/14/2023 |. 09/13/2024 |.... L (9,417) .
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ 125 [oeiiiiiiniiennes Joeeeenn 4,606.00 |oeeeenncecininnn foeeeennnn(40,603)) e oo (51,882)[ +evneeeenn [oeveennnn(51,882) e (11,279)) e [ [ e [ eeeeeeenn {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... (941,979)] v | (941,979 (254, 735))eceeeeieiiiiiieees Joeeeeeeeeeeeeeeee fos [ | s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2023 |. 09/13/2024 |.......... 6,639 (1,448, 121)( .eeneenenn | (1,448 121)[.es (473,143)] e [ [ e | eeeeeeenn [ 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |.......... 1,579 (501,222)] ..oevvvnnnn feunnnn (501,222))...cee. (154,810)[..eciieiiiiees |vvnieeeceiii [ Jenncciins | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ 124 [ [oeeenni4,499.00 o oo (33,392)) e e (21K I (62,693)[.....eee(29,301)]ceeveeniivennnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. T2 |eeeeeeeiinnnienes fooreenn,403.00 |oceeennnnciennnn [ (10,843)] e o (26, 121)fceeeneeeees oo (26,121)).eee e (15,278)] e oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ 305 (179,135)[ cevveneens o (179,135))+vu oo (78,552)]. i feeeeeciiiieees v [ | e [0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L1572 PR RPN 3 -iote (1 AU RPN (28,389)]..vvvnceiiinnnns Joerennnnn (58,745)| cevvvvnnnn fenns (58,745)[.....ee (30,357 ceeveeevieinnn oo e [ e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ B4 [ 41400 [ [ [CLIYE)) I (106,693)( +evveneens o (106,693)......... (42,218)].ccuvvieeininnnns foovvvvninieeieens feeeeiiiviiiiis v [ eeeeeeen [ 0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ 188 [.eeeeeeeiieiinn [ 4,458.00 [ (61,216)[.....ccevvnnnnnnns (103,064)( .evvnnneens founnnns (103,064).........(41,847)|cevenriiiinnnns fooreenninieeeeenn feeeeniiviiiiies v [ eeeeeee [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. -0 R RO 3110 RO R, (15,476)[....ccevvnnnennns Jovnnnnnns (34,818).eeeneeees oo (34,818)[........ (19,342)] v oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/15/2024 |.......... 1,301 | [ 4,609.00 | (315,707)[..eeiiiiiinnns (567,492)] ..eevvvnnnn [eunnnnn (567,492)....... (251,785)].cccevvnnneiniinnn feeereeeiiinineees v [ | e [0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. (70 [ RO 3 <1: 1[0 AT R, [RIUREEC1D) AR (385117 I (24,502)]. ..o (M4, 11 i [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/15/2024 |.......... 2,180 [ooeiviiiiiiiiiiinn e 4,414.00 [ (769,553)]..cvvvneiiinnnnns (1,267,621).eeenneeecn |nnne (1,267,621)]....... (498,067)[......ccevvvnnvens foevvnnnrnernnnnns foovriiiiniiininnes o | eeeeeeen [0001 Leeeeeneis
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ 7 [ o 4,523.00 [ e (42,381)]eeeeiiiiinnnes foeeennnnn (WATEZ)) I R (73,346)........(31,005)]ccevvnnivvinnnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/15/2024 |.......... [T (<L R R (-1 Y1 0 O, (1,145,269))...0euviiiinnnnns (2,211,331)] ceevvenns fennnn (2,211,331)[.....(1,066,062)]. ...cvvnnrevrnnnn feorereivnninnnnns v [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. 75 (26,809)........ (12,760)]..ccvvvenvevvennnn fooveviiiiniiiis i [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. 31 (15,694)........ (10,080)]..ccvvvenevvrnnnn foorevviiiniiiinis i [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 129 (90, 712)f.vvvvee e (B1,019)) e o e | | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. /T R R 3023 1[0 AR RPN ( i 181 (<)) R R, (40, 716)( .evnneeens o (40,716)].........(29,200)[....eevevnnnnnens foevnnnnereeeinnns [ e | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... (103,737)| ... (103,737)...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 333 (149,826)( ..evvnnn [onnnnns (149,826)].........(49,768)]....cevvvnvrnrinnn feonrerriiiniinnnns v [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2023 |. 11/14/2024 |.... ...(30,992)| ... ....(30,992)
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 ). 11/14/2023 |. 11/14/2024 |............ 135 | fooeeen 4,608.00 . ceveniiiiiinnn fooeeennn (18,606)]ceeeeiiiiinnnn foovennnns (38,008)f ceenneeeeee foriiinns (38,003)].........(19,39)]. cevvvvnniininnnn fooniniiiiiiinn o foiiinn | e (0001 L
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ U U R Y7V N FOR RN [QETRPA) R RPN (28,043)| ... (14,920)].cvvveeevvnnnnns fooreennnnneeciens e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/15/2023 |. 11/15/2024 |.....eui 1,364 [ounnniiiiiniiinns o 4,796.00 |oevvennniiiiinnnns [ (286,257)[..vevvinnnnnens |ovnnnnn (443,234) .evneeeeenn | (443,234)....... (REIRCTA0) U FPPTURR RO R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... P RO 4,953.00 |..eevvnnniiiiinnnn fonns (1,365,976)|... i R (2,289, 111)[ceeeneeccn | (2,289, 111)f....... (923,135)|.
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |........o 1,628 [oiiiiiiiiiinns oo 4,593.00 |..ccovvnniiiiinn fonnnns (528,992)..cvvvniiiiinnnns oo (763,427)[ cevvnneenns o (763,427)....... (234,435)[...ccevvvieiinn [ v [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |.............. 5T PO RN 4,653.00 [cevveniiiiiininnns foerenninnnns [(2:15)) N R (1)) [T R (6,615)f.......... ({1 i) R FERRURRR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |.............. L2 PO RN 4,664.00 [o.eeeiiiiiinnnnnns foevennnn (P2 TE-(0)) R A, (1R T)) I (40,854)f......... [QVI7K)) SRR R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |............ L) R R 3 A (V1[0 N I A (<770 P RN (46,666)(.....ccceen oo (46,666)|......... [QLICT)) FO RN N RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............. 253 [ feeeea 4,838.00 [.ovevuvinnniinnns Joeeenen (73,90 1) [eeeenns (80,041)] e et (80,041)]uuncen e (6,140)]ceeeeeeeeeiieee [ Jeeeeeeieceieees forei | s 0001 .evenns

S&P500 OTC European
Call-Sell .... .

. 12/14/2023 |. 12/13/2024 |....
S&P500 OTC European

Index Account Hedge . |N/A .... 5,180.00 |..

. |Equity/Index |JP Morgan ...

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............ 178 [oeeeeeiiieeeins Jeeneen 4,849.00 [.ovevunvinniinins Joeeennn (51,287 [ (26,126)] e [ (26,126 25,11 [ [ s fe | s 0001 .evenns

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 12/14/2023 |. 12/13/2024 |............ LS PR RN 4,861.00 [..oovvevnnnnnnnns Jevnannnns (42,676)[....cccvvnnnnnnns founnnnnns (46,336)] -evvvvnnnnn fernnnnn (46,336)f.......... (R CICI0)) AR AR KPR RN U 0001 .eevnnenens

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... V[V TN PO RPN 4,814.00 |oevveeiiiiiinnnns [ (978,889)[.....ccevvnnnenns |ovnnnnn (952,724) ceevvvnnnn fevnnnnn (952,724)|.......... L (G5 R FOPRRRRU R R RN RN 0001 .eevnnenens

S&P500 OTC European

Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 |, 12/15/2023 |. 12/13/2024 |.......... LI N O A 5,026.00 |ouevunniiiiinnnnns foreees (233,904)).ccvveniiiiinnnns [ (228,166)( ..vvvnneens [onnnns (228,166)........... ST/ PO KU T RN Y 0001 .eevnnenens

S&P500 OTC European

Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... FER:KICT) R R 5,191.00 [ceeeeniiiiiiinnns oo (1,162,454))..ceeeiiiiiinnn oo (1,142,850)( .eevvneecn | (1,142,850)f.......... LI R AR KRR RN RN 0001 .eevnnenens

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |.............. LS PO R 4,901.00 [cevveniiiiininnns foerrennnnn [211<10)) R (14,076)[ .eevneeees o (14,076)|.......... (417153 R AR KPR RN [N 0001 .eevnnenens

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceee veververerverereeseennenes | 12/27/2023 |. 12/27/2024 |.............. /L3 R IS 5,248.00 [ovovrreririeians e G251 I SN (13,479) v.veveeenrs o (13,479)|.......... (79| [ s o | v 0001 .o

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns | 12/27/2023 |. 12/27/2024 |............ L1172 ISR ISR 4,901.00 [ovvviercieiens o (30,733 vvveveeeries [ (48,498) ..vvevees |ovnnen (48,498)|......... (17,765) v Joveeeeieeeieeens oo feoeeeeeeeee | v 0001 .o

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell vevveveenee Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns . 12/27/2023 |. 12/27/2024 |............ 106 |oveveverererenes forerenns 4,949.00 |-vvveverrrnns oo (720 RO U (47,888) veveeens o (47,854)........ (18,827)- v Joreeeeieeeieeee oo foeeeeeeeeei | e 0001 .o

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiiiiiiiiiiieniiinnnns . 12/27/2023 |. 12/27/2024 |.............. 2B i [ 5,260.00 |...euiiiiiinnnns fooviinnnnnns [(127)) N I (1,985)] cevvenenee o (1,935).c0ueennn (1,263)]ceeeiiiinnnnnns fovvevnnnnnieinens [ o | e, 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (28,913,59) 0 (49,884,487) XXX (49,884,487) (20,970,887 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (28,913,59) 0 (49,884,487) XXX (49,884,487) (20,970,887 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (28,913,59) 0 (49,884,487) XXX (49,884,487)  (20,970,887) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (28,913,5% )| 0 (49,884,487)] XXX (49,884,487))  (20,970,887) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 2,446,436 29,856,084 0 41,057,450 | XXX 41,057,450 9,903,720 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 2,446,436 29,856,084 0 41,057,450 | XXX 41,057,450 9,903,720 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 vevveviennes Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiruiiiriiiitit ittt e et et e et e et e et e et e e e e e e e e e e e e e e e e aan e e e e e e e e e e e e e e e e e e aae e e ea e e e e e 4 e e e s e o4 e o4 e e e e o4 e o4 e &4 s e & e e e o4 e o4 e e e e e e e o4 e oo e o4 e e e s e e a4 e e a4 e e e a e e a4 e o4 e oo e oo a e e e a e e e e e e e e e e e e e e e e e et et ea e e e e e e e e




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) | B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
GS INDEX Goldman Sachs Index
Call- Buy Side .. .. | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 01/24/2020 01/27/2023 |01/27/2023 |Expiration .... 200.20 |. . (47,244).. 0001
GS INDEX Goldman Sachs Index
Call- Buy Side .....oeveuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 02/13/2020 (02/14/2023 |02/14/2023 [Expiration .... |...ccueunns LR 11] A 20213 )eninnnns 13,854 e [ e L e 13,509 [eevvnvnnieieenns [ e (13,854) e vnvneiiiins o 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 02/26/2020 (02/27/2023 |02/27/2023 [Closing Sale .. |...ueueunns LR R 194.79|.....nnn LD P A L30T U 5,209].. [ 7 R 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 03/12/2020 (03/14/2023 |03/14/2023 [Closing Sale .. |...ueueunns 7. N 190.05 [..evvennen PR0:ICH AU 12,982 e feennns 12,982 -enenen s I O P P (10,106)]. v vvnvnennn fovnieinnins 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side ....ceevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 03/26/2020 (03/27/2023 |03/27/2023 [Closing Sale .. |...ueueunns ERIK] A 193.61 [..eunennns LN P R O 2,658].. 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side ....euvvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 04/13/2020 (04/14/2023 |04/14/2023 [Closing Sale .. |...ueueunns FIVL7] R R 192.49.......... F T O 20,289 ]uuiiniiniienns [oeeaeans 20,289 cenenne ferinninnns . O ) P (14,824).cenieiininnnn [ 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 04/14/2020 |01/13/2023 |01/13/2023 |Expiration .... {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 04/24/2020 |04/27/2023 |04/27/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 05/13/2020 |05/12/2023 |05/12/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 05/26/2020 |05/25/2023 |05/25/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 06/11/2020 |06/14/2023 |06/14/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvruvnnnnns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 06/26/2020 |06/27/2023 |06/27/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 07/13/2020 |07/14/2023 |07/14/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 07/24/2020 |07/27/2023 |07/27/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 08/13/2020 |08/14/2023 |08/14/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call- Buy Side .. Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROP2IHZNBBBKS28 | 08/26/2020 |08/25/2023 |08/25/2023 |Closing Sale .. |. 0001

GS INDEX Goldman Sachs

Call-Buy Side «vvvvuuvnuenns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 08/26/2020 |08/25/2023 |08/25/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index

Call- Buy Side .. Index Account Hedge .. N/A . Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 09/11/2020 |09/14/2023 |09/14/2023 [Closing Sale .. |. 0001

GS INDEX Goldman Sachs

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/11/2020 |09/14/2023 [09/14/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index

Call- Buy Side .. .. | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 09/24/2020 |09/27/2023 |09/27/2023 |Closing Sale .. |. 0001

GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnuenns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/24/2020 |09/27/2023 |09/27/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index

Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... 122LROIP2 IHZNBBEK528 | 09/25/2020 |08/14/2023 |08/14/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index

Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 10/13/2020 |10/13/2023 |10/13/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 10/13/2020 |10/13/2023 |10/13/2023 |Closing Sale ..

GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 10/26/2020 |10/27/2023 |10/27/2023 |Closing Sale ..

GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 10/26/2020 |10/27/2023 |10/27/2023 |Closing Sale ..

GS INDEX Goldman Sachs Index

Call- Buy Side ....euvvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/12/2020 [11/14/2023 |11/14/2023 [Closing Sale .. |..ueueunnnens L P 194,75 [ceunnnnnnns 72 PO LT P LTV IR N O Y AN (12M)]e e [ 0001 +uvnenanennn
GS INDEX Goldman Sachs Index

Call- Buy Side .....eeveuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/13/2020 [11/14/2023 |11/14/2023 [Closing Sale .. |....eueunns (1] FO N 194.75 [cceueenne AT P I 6,446 .cuininininiin [t [SEE1) SR A 2 O PPN M (14,859)..vvvninninns [orniiiiinias 0001 +uvnenanennn
GS INDEX Goldman Sachs Index

Call- Buy Side ....coevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/25/2020 (11/27/2023 |11/27/2023 [Closing Sale .. |....eueunns [T A 196.34 [...uunne [UNCZLY PP A LR U A 8,989 [ evuin it B O L P P [ I R 0001 +uvnenanennn
GS INDEX Goldman Sachs Index

Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/25/2020 (11/27/2023 |11/27/2023 [Closing Sale .. |....eueunns PR 1] R 196.34 [....eennn FLRTYLY O I FR L O KT SPPPPRR A L O PPN M (23,613)f.cneeenieinins o 0001 +uvnenanennn
GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 12/11/2020 |12/14/2023 |12/14/2023 |Expiration ... feveeieinnnnns 264 e 196.85 [.euuurnens 28 - O O [ BRI PR AR (25750 R {100 I
GS INDEX Goldman Sachs Index

Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 12/14/2020 |12/14/2023 |12/14/2023 |Expiration ... |eeeeviuenns 2,184 i [ 196.85 [.euuuunnnn L R O R I V) 1 PR P R (20,726)). v evvnnnnnnnnnnnn fonvnniiiinininns {100 I
GS INDEX Goldman Sachs Index

Call- Buy Side ....eevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 12/22/2020 (12/27/2023 |12/27/2023 [Closing Sale .. |....cueunns LT P 196.21 [..eunnnnn 15,954 |uenininenns forneenns FE I O VAL RPN A LN O P R (12,243)c e o 0001 +uvuenanennn

GS INDEX Goldman Sachs Index
Call- Buy Side ..o.oevuennnnn Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP21HZNBBE6KS28 | 01/13/2021 [01/13/2023 101/13/2023 [Expiration .... |..eeeun... 16400 0 0eiininiiiinn foeniinnns 198.82]..ucuuee. 12,844 ) i fovviiiiiiiiii e e e 12,795 )0 eeeieeieeeene foreiieiiiii e (12,8440 0eeveeeeiiennnn foriiiiiiinnnns 0001 voveinienenns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 5 7 8 9 17 19 22 24 25
Description
of ltem(s) Hedge
Hedged, Date of Indicate Gain Gain Effectiveness
Used for Schedule Maturity Exercise, Book/ Unrealized (Loss) (Loss) at Inception
Income / or Termina-| Expiration, Adjusted Valuation on on and at
Generation Exhibit Exchange, Counterparty Expira- tion Maturity or Carrying Increase/ Termination Termination | Termination
Description or Replicated Identifier or Central Clearinghouse tion Date Sale Value (Decrease) Recognized Deferred (b)
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 01/27/2023 [01/27/2023 |Expiration ... foveeviuvnena812]ieinniniiiiii fovieneennn 198,28 |t 6,383 e feri e [ | [ [0 O R A L A 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 02/14/2023 [02/14/2023 |Expiration ... foveeviuens 1,201 einnininiiinnn fornene s i 200065 |unenenn 10,205 feaenevniinaennen fovneniiinininns e [ v [ [ICI5LT) PR AP RPN (10,205)]s v vvnnvnnnnnnnns forvnnnnininnnns 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnnn Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 02/27/2023 [02/27/2023 |Expiration ..oo feveeviuens 1,760 |ceinncnninnnnnnn fovnnnnenen 19831 |oenene e 18,751 [ feriiini e [ e [ P2 1 R R R (13,751 [ 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnes Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 03/14/2023 [03/14/2023 |Expiration ... feveevieene 5,984 0einniniiiiinnn fornennnnn 20186 |vnnen e 47,595 [ feriiiiniiin i [ e [ 45,800 |oeuueininninnnnn forrnnniiiiiiie foriian [R5, P R {100 I
GS INDEX Goldman Sachs
Call- Buy Side ........cuus Index Account Hedge N/A ...l Goldman Sachs ..... W22LROWP2IHZNBBEKS528 03/27/2023 103/27/2023 [Expiration .... |oeeueuennnn 1,785 funenininiiiins [oennnnn s 20010 a5 e e [ e [ [ B O PPN M [ O 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side ........cuu Index Account Hedge N/A ...l Goldman Sachs ..... W22LROWP2IHZNBBEKS528 04/14/2023 104/14/2023 [Expiration .... |oeeeennnn 1913 e [ n 20074 1 15,208 [ e [ e [ [ L K R N P (15,208)]s e vvvenennnnnnens foenininneii 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 04/27/2023 |04/27/2023 [Expiration ..oo fovveviuinnennn808eenninninniiinnn fovnennnnn 201228 e 2843 e feri e [ | [ /2072 1 1 O A P (2,443) v veeviniinninns [ {100 I
GS INDEX Goldman Sachs
Call- Buy Side .......ucuns Index Account Hedge N/A ...l Goldman Sachs ..... W22LROWP2IHZNBBEKS528 05/12/2023 106/12/2023 [Expiration .... |oeeeuennnn 2,929 unenininininin [oennenen s 20077 it 28,226 [ e [ e [ [ O P P P (23,226)f.0vniniininnnn |ornneiinienans 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnnn Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 05/25/2023 [05/25/2023 [Expiration ... foveeviuenns 1,082]0cnninniiniinnn fovnennnnn 202,44 |enniii it e 8807 [eneneviiiiaen feriiiiiiii e [ e [ VAL PR APPSR AP, LR O 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnes Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 06/14/2023 |06/14/2023 [Expiration ... foveeviuinenn936]eeinniniiniiinnn fornenennnn 203,97 |ovninine s 7,525 [eacniiiiacnnen fevniiiiininis e [ e [ [0/ PR AT R {745 R 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LR0IP2HZNBBBK528 06/27/2023 |06/27/2023 |Expiration .... .. (6,383).. 0001
GS INDEX Goldman Sachs
Call- Buy Side ........cuu Index Account Hedge N/A ....ee Goldman Sachs ..... W22LROWP2IHZNBBEKS528 07/14/2023 107/14/2023 [Expiration .... |oeeueueunes 1707 fuienininiiniiins oo nn 208,88 ouna st 13,676 e e [ e [ [ 12,208 [oeneniniiiininn fornnieiinien e (13,676)f.cvnveeininnnn |oreeinnienans 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LR0IP2HZNBBBK528 07/27/2023 |07/27/2023 |Expiration .... .. (6,186).. 0001
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnnn Index Account Hedge [\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 08/14/2023 |08/14/2023 |Expiration .... 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LR0IP2HZNBBBK528 08/25/2023 |08/25/2023 |Expiration .... 0001
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuennns Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 09/14/2023 [09/14/2023 |Expiration .... {100 I
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge [\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBEK528 09/27/2023 [09/27/2023 |Expiration .... 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 10/13/2023 |10/13/2023 |Expiration .... 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 10/27/2023 |10/27/2023 |Expiration .... 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call-Buy Side .eoevuuvnnes Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 11/14/2023 |11/14/2023 |Expiration .... {100 I
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 11/27/2023 |11/27/2023 |Expiration ... |oeeveviennannd32)iniiniiiiiiis [ooenennnn 202,87 [eninenn e 4,228 e e e e [ e I < PR (R A (37 )| {100 I
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge [\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 12/14/2023 |12/14/2023 |Expiration ... |oeevevenns 1128 ineinniininiinis [oeennnnn 200043 [ 8814 L e e e [ e R[0S PR AT R (18205 P F {100 I
GS INDEX Goldman Sachs
Call- Buy Side .evevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 12/27/2023 |12/27/2023 |Expiration ... |oeevievinns 1,463 ceeinninininis [oeennnnnnn 20228 [ennennens 11544 L feniie e e [ e RIS K1 A A (11,544 v e {100 I
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuennns Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 01/13/2023 [01/13/2023 |Expiration ... feveevuenns 4,466 ccnecnncnneiinnn fovnenennn 200063 |ennnnn e 24,909 e aenneinninnnnnnn fovnevniiniininns o forenninieis e [ 28,909 |ovuininiiiiniens fereni feree [Z3511)) P RPN {100 I
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 01/27/2023 [01/27/2023 |Expiration ..o. fovvevvuenas 1,326 ccnninniinnninns fovnenannnn 19680 |uenneninns 7,256 [euennennnnnninnnn fovnniiiininn v [ v [ 6,566 |ouuueniiiniininn freenieiiiiiie feriin (7,256)]vnvneennnnnnnnns fornnniiennnnnans 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .......ueuns Index Account Hedge N/A ...l Goldman Sachs ..... W22LROWP2IHZNBBEKS528 02/14/2023 102/14/2023 [Expiration .... |oeeeuennnn 2,91 funniininiiiinn oo 198,94 1 18,121 e e [ e [ [ TR L O N P [T 2 ) P 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side .......ueuns Index Account Hedge N/A ...l Goldman Sachs ..... W22LROWP2IHZNBBEKS528 02/27/2023 102/27/2023 [Expiration .... |oeeueuennnn 2,004 funeninininniins [oennnnennn 198062 |nena s 11,080 [eenneneneniaes e [ e [ [ 10,218 [oeneeniiiiia o e (11,0800 e enveeneniaens [ 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge [\VZ. S Goldman Sachs ..... 22LR0IP2HZNBBBK528 03/14/2023 |03/14/2023 |Expiration ..o foveeviuenns 3,306 ]cenevnninnninnn fornenennn 202,66 |ennennenn 18,559 ouenniinnininnn fovniiiiiiii i [ e [ BRI R F R (18,559)]. v uvnenvnvnenens fornrneneninnnnnns 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge [\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBEK528 03/27/2023 [03/27/2023 |Expiration ..oo foveeviuvnae 4751 [eeinniiniiiinienn fornenennnn 20438 e i 26,800 [oeeneeevnenaen foveniiiinnns e [ | [0 25,992 [ e e (26,800)]vuvnennnnnnnnns fornnnninnnnanans 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LR0IP2HZNBBBK528 04/14/2023 |04/14/2023 |Expiration .... . (17,435)).. 0001
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuvnnns Index Account Hedge |\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 04/27/2023 |04/27/2023 |Expiration ..oo foveevinenns 2,018 ]eenninninninnnn fornenennnn 201228 e 11,097 e ferniiiiis e e | [0 9,808 [ e e [ R 0001 wuvnenenanns
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LR0IP2HZNBBBK528 05/12/2023 |05/12/2023 |Expiration .... . (25,853).. 0001
GS INDEX Goldman Sachs
Call- Buy Side .......ueunn Index Account Hedge N/A ...ee Goldman Sachs ..... W22LROWP2IHZNBBEKS528 05/25/2023 106/25/2023 [Expiration .... |oeeueuennnn 2,838 funenininininin oennnnnnnn 200,08 |l 15,843 e e [ e [ [ B O PPN M [ R 0001 +uvnenanennn
GS INDEX Goldman Sachs
Call- Buy Side .. Index Account Hedge .. Goldman Sachs 22LROIP2 | HZNBBBK528 06/14/2023 |06/14/2023 |Expiration .... . (20,894).. 0001
GS INDEX Goldman Sachs
Call- Buy Side .eoevuuennnn Index Account Hedge [\VZ. S, Goldman Sachs ..... 22LR0IP2HZNBBBK528 06/27/2023 |06/27/2023 |Expiration ..oo foveeviuenne 2518 eeinniniiinienn fornnnennan 20037 Joeinecnd 13,790 e fereiiiin e [ | e 10,845 [ e e [RRTEL1) R R 0001 wuvninenanns
GS INDEX Goldman Sachs
Call- Buy Side ....oeuen. Index Account Hedge N/A ...... Goldman Sachs ..... W22LROWP2IHZNBBEKS528 07/14/2023 107/14/2023 [Closing Sale .. |...o.oeeoe. 34140 0 0eeeinieeeni foennne . 199,160,000 18,360 e e 42840 e 4,234 (14,126)f. 0 eeieieieine foreeiiiiiainens 0001 vovuinienenns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange | (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination [ Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 07/26/2022 (07/27/2023 |07/27/2023 [Closing Sale .. |...ueueunen L6 A 199.98 [..evennnenn 8,537 e [ 3,686 iuiniiniiiiinn [t KRG PP A FC £ P P (4,851)]ceenenininins o 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 08/11/2022 (08/14/2023 |08/14/2023 [Closing Sale .. |....eueunns PR 7 E R 198.86 |..uurnnnnn LG O 4316 e [ 4316 e e eI O R AR (11,836)] e eneennninnns fornriiiiniaans 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side .....oeveuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 08/25/2022 (08/25/2023 |08/25/2023 [Closing Sale .. |...ueueunns IR V] N 198.38 |.uvunnnnnn 16,947 | [ 2,541 e [ 2,541 e L ) L 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side ....euvvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 09/14/2022 |09/14/2023 |09/14/2023 |Closing Sale .. [........... E T L O E 197.29|..cunennen L7 P 16,397 |ueneneiennes feenneenns 16,397 | cenenenen [ 2 L ) 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side ....coevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 09/27/2022 |09/27/2023 |09/27/2023 |Closing Sale .. [........... R T4 | FO N 195.08 [...unennen LN PR 16,214 e [ 15,214 ] e s EC T R 7 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 10/13/2022 [10/13/2023 |10/13/2023 [Closing Sale .. |...ueueunns ST 1 O R 195.51 [ .ouennes 20,287 |unennenneinenns [oeeaennns 18,190 |ueenineiennes fernennns 18,190 | -eneneee feninininns L e P PO [ R 0001 wuvnenenanns
GS INDEX Goldman Sachs Index
Call- Buy Side .....eevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 10/26/2022 (10/27/2023 |10/27/2023 [Closing Sale .. |..ueueununsns L A JLERCCN U 2,510 e [ [C15) P [S15) IR RN 662 |.ueeneininnnns [ e (1,81) e [ 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side .....eeveuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/10/2022 [11/14/2023 |11/14/2023 [Closing Sale .. |....eueunns KNG | O R 195.97 [cevnnnnnn 19,108 | uvneniiennes feenneenns LR U 5.8 | iennin i, 4,846 [.euininiiiiiiinn [ e (13,218) e o 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side ....ceevvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 11/21/2022 (11/27/2023 |11/27/2023 [Closing Sale .. |....cueunns 2,564 [ceniiiiiiiiin [ 196.17 [.evnennnn 13,480 |uenninininnnn [eeennns FR L O KR:Z1H PP A F L R P (PPN [ 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side ....euvvuennn Index Account Hedge ........ N/A ....ee Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 12/13/2022 (12/14/2023 |12/14/2023 [Closing Sale .. (15,576)f.cvnvnvininnnn |orneiinienans 0001 +uvnenanennn
GS INDEX Goldman Sachs Index
Call- Buy Side .. Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 12/27/2022 |12/27/2023 |12/27/2023 |Closing Sale .. |. .. (1,170)).. 0001
GS INDEX Goldman Sachs
Call-Buy Side «vvvvuuvnnenns Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/13/2023 |09/14/2026 [09/14/2023 [Closing Sale .. fvuvuevevuvunnens -] R A, L O L. P R e e {100 I
GS INDEX Goldman Sachs Index
Call- Buy Side .. Index Account Hedge .. Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 09/26/2023 |09/27/2024 |09/27/2023 |Closing Sale .. |. 0001
GS INDEX Goldman Sachs
Call-Buy Side .vvvvuuvnnenns Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/26/2023 |09/25/2026 |09/27/2023 |Closing Sale .. {100 I
GS INDEX Goldman Sachs Index
Call- Buy Side .. .. | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 10/26/2023 |10/25/2024 |10/27/2023 |Closing Sale .. |. 0001
GS INDEX Goldman Sachs Inde
Call- Buy Side ....coevvuennn Index Account Hedge ........ N/A ...l Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 10/26/2023 [10/27/2026 |10/27/2023 [Closing Sale .. |.eeuiueuenennn (V) PP 197,31 [eeeeeeeeeea e L P L T O e e 0001 +uvnenanennn
$8P500 OTC European Cal I-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 01/14/2022 [01/13/2023 |01/13/2023 |Expiration ... |oeeeeveueuennd28]eennnennnnnnins [oeee et 779,42 | 18,990 [ e e e e [ 18,990 [ e [ (18,990 e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeveeueuueenniB0Bfeeeunennennnnnnns founenn s 4,709.48 |oeenent 173,085 [oeunenneiii s e e e L 178,085 [ e e (173,088 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration ... |oeueevenenennn825]eninnennnnnnens [enen e 4,662.85 |ooenen et 89,602 [oenenneenenea o feec e e [0 89,802 [ e [eeee e (69,602)). e feeeaeee ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeeeeueeueennn36)eeeunennennnnnnnn founenn s 4,662.85 |oeenn 125,895 [ cunnnnninin s e e e [ 125,895 | e | (125,898 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration ... |eeeeeveeesn 1 oiininiiiiiiis [ 4,662.85 | et 25,021 e e e e e [0 25,021 [ e [eee et (25,021 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeeeeueenn 10,1420ccuncnninninnins founnn 4,662.85 |00ttt 3,796,858 [oeunenenenin e [ e e [0 3,796,888 [ v | (3,796,858 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .... |oeueeveneueeneid8]oeennninininnins [eennnnn5,362.28 |oennennt 3426 e e e e e [0 30426 [ e [eeee e (BL420)) e [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeeeeueenns 2,484 0ccuninninninnins foeennn5,269.02 [oeenen 231,462 [ccennneniii s e e e L 281,462 | e | (231,4B2)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueeveneneend20]eninninnnnnnins [eeen e 4,326.51 |oeene i 20,469 [ e e e e [0 29,469 [ e [eee e (29,469)). e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/27/2022 (01/27/2023 (01/27/2023 [Expiration ... |eeeeeueuneennn390feeennennnnnnnnnns founenn s i 432651 |oenn et 183,830 foennnnceniii s e e e L 183,335 | e | (183,830) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeeeeveeennn207|ooennnnennnnnnens foenenne 4401067 |oeenen et 49,450 [oeneenncii e e e e [ 49,450 [ e [ (49,450) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 [02/14/2023 [02/14/2023 [Expiration ... |eeeeeueeueennnd83eecnninninnnnniis founenn st 440167 |oeenn et 187,974 [ s o e e L 187,189 [ e | (187,974) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveneuennei9]mnnnnennnnnnens foeee et 51173 e 241 [ e e e e [ 280 e L [ (2814) e [ | 000T L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 02/15/2022 (02/15/2023 |02/16/2023 |Expiration .... L4,471.07 | 71,402 ). . (71,402).. 0001
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 02/15/2022 (02/15/2023 |02/15/2023 |Expiration .... 6,559].. L4.471.07 |. .2,509,024 |.. (2,516,025)).. 0001
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIOLXP3B76 | 02/15/2022 [02/15/2023 |02/16/2023 [Expiration .... 1,770{.. .5,0682.31]. . 191,497.. 191,492 .. .. (191,497).. 0001
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |eeueeveeuencdld]oiininiiiiiiiis [ooeei i 51578 |oeeee 147,951 [ e e [ e [ 17829 [ e [ (47,951 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eoeeeueuneenn®0ferenncnnnnnnnnnns founenn s 4,582.85 |oennnn s 19,902 fcennnnennnii i e e e L 19,902 [ e e (19,902)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 02/27/2023 |02/27/2023 |Expiration .... |oeueevenenennnd9)ienininniniis [eenn 4,384,685 | oenn 189,832 [ eneneciin e e e e [ BT TT7 [ e [ (189,832) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/25/2022 [02/27/2023 |02/27/2023 |Expiration ... |oeueeveneenn 23 ]ienininininnins [onen e 4,384085 |ttt 28,565 oo o e e e [ 28,865 [ Lo [oe e (28,865 e ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveenennn283]cnnnennnnnnins foeeeeesd 1781 oo 116,721 [ e e e e [ TTLBTS [ e [ (8,721 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |.eueeveuenennd00]ueninnennnnnnins foonene s 17311 et 27,067 [ e fenen e e [0 27,066 [ Lo [oee et (27,087 ) e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeeeeveeess 1,721 ceeuinininnnnins [ooee e 4,987.07 |oeene e 159,918 [ e e e e [ 19,776 [ e [ (159,918) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1V8YBQCX6YMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eoveeueeueesT16feeeunennnnnnnnins fonenn s 4,369.01 [oeenenenn 28,270 feennnnniici e e e e e 8,270 [ e e (23,2700 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeuvevenenennnB02]uennnnennnnnnens [eeenn i 4,262.45 |oene et 79,328 [oencncncca e e e e [ 79,328 [ e [ (79,328)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse ..... 1V8YBQCXBYMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eoeeeueuues 4,362cceuncnnennnnnins fouenn s 4,306.07 [oeen e 1,691,899 e e e e e [ 1,680,642 [ e | (1,691,899) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |..ueeveuens 7,833 )ccunnencnnnins e 4,262.45 )....... 8,238,481 [oenennnnncniin o e e e [0 8,092,693 [ e [ee et (3,288,481 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeueenea8eeeunennennnnnnns founenn s 4,543,068 |oeennn 18,089 foennnnenniis s [ e e L 18,089 [ e | (18,089 e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueeveenennn226]ennnnennnnnnens [enenne i 4,543,068 |oeenen et 88,816 e e e e e [ 87,824 | e [ (8BLBTB) e [ ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveenenn Bl oiiiniiiiiins [ooiein s 4,436.52 |oee et 170,271 oo o fen e e [ 183,854 | L [oe (70,271 e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeueeveueuennndBB]eeninnnininnins [oeen e 4,392.50 et 182,498 [ e e e e [ 176,85 [ e [ (182,498) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 (04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeues 1466 )ceeunennennennnns foeennnn 5,139.33 [oeen et 113,35 [oennceci s o e e L 113,005 | e | (113,350 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeueeveenennn259]iinnennninnins [een e 4,392,590 et n i 80,086 [ounenneeeceea | e e | e [0 80,086 [ eeeeeeaes e [eeneee e (60,088)].eeeeeeaeeen feenenieeee | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeneennn289feeenninninnnnnnns foeenn s 4,392.89 |oeen et 58,188 [ s e e e L 58188 [ e | (88188 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeevenenenn04]oeeninnnnninnis [oeen e 4,502.40 |uenen et 17,899 e e e e e [ 17,899 [ e [ (17,899) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 04/14/2022 |04/14/2023 [04/14/2023 [Expiration ... |eeeeeueenes 7,651 feeeuninninnnnnnns founenn s 4,392,590t 3,085,207 [oeunnneneiin e foeneeccnen e e [0 2,989,660 o e fevneeee s [ (3,085,207 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |oeueeveneuenncd08]nennnennninnins [oeene i 4,183,968 e 166,516 [oe e o e e e [ 140,987 [ e [ (166,516)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 04/27/2022 (04/27/2023 (04/27/2023 [Expiration ... |eeeeeueuneennnnBO0fereunennnnnnnnnns foneenn i 4,183.96 |oennnn e 15,015 [oennnncecis s e e e L 14,997 | [ e (15,018)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueevenenennn837|ooeninninnnnnnins e e 4,023.89 | enen et 86,648 [oeneneecccn e e e e [l B33 | e [ (86,648)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeneennnB09feeeuninnnnnnnninn founennn 4,028.89 [oeennnn 78,383 [oeunencenic s e e e Lo 77,498 | e | (78,383)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveuenennd26]eennnnennnnnnins [oeeenn 412449 |0 25,287 [ e e e e [0 25,262 [ e [ee e (25,287 ) [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeues 1,997 [ooeuninnennnnnins foueenn s i 470795 |oenn et 218,530 [eeuneeneeceic e e e e [0 208,697 [ e | (218,830) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/15/2023 |05/15/2023 |Closing Sale .. |..uvuueueuenn 818 ]ceennnennniniis [oenen e 4,064,183 | en . 313,862 fceneneneeenias |oee e 56,380 e [eeneee e 56,380 | ceneeeee [ 215,725 | e [eee e (257,482)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Closing Sale .. |oveuueeueennnd89feeenncnninninnins foenenn 402389 |oeen et 201,326 [oeenennenenin | 48,425 [ e 48,425 | e L 135,082 [ e | (182,900 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/15/2023 |05/15/2023 |Closing Sale .. |...euveuens 9,837 |eeeunnnencnnnens foenen i 4,023.89 ... 4,025,744 [ oeeeneccn o 1,044,213 | [ 1,044,213 e [0 2,666,446 [ e [ee e (2,981,831 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 05/27/2022 |05/26/2023 105/26/2023 [Closing Sale .. |. .4,158.24 |, ..88,3881.. 10,2291, 10,229 59,086 .. . (78,159)]..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveneuenn 0 ooeniniininiiis [oeeie i d,158.24 | 28,931 [ e e e e [ 28206 [ e [eee e (24,931 [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Closing Sale .. |..uevuveueuennn338 eunnennnnnnins [oeen e 3,735.48 et 87,216 e [ 35,602 e [ 35,802 e [0 26,338 [ e [eeee e (B16M4) e o] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Closing Sale .. |.euveueueueeneB76]ueniunenennnins e i 3,735.48 |oee e 367,773 [ [t 97,846 e [t 97,846 | e [ 79,385 [ e [ (270,127 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoeeeueeues 1,819 )eecuninninninniis foeen i 4043420 |t 216,820 [eeeneenceecc e e e e Lo 149,780 [ e | (215,820) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Closing Sale .. |...eeveuens 8,961 cueunnenennnens foenen 3,789,990 0000 3,600,131 founeeneeinin |oee e 2,460,661 e [oeneen 2,460,861 | cenennnn foae et 988,671 [eeeeeeeeeaes e [ee e (1189,470) e [ ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Closing Sale .. |oveuueuueens 788 feeeuncnnennnnnnnn founenn i 3,827.89 [oeen st 299,708 [oeunennenenen | 142,524 e | 142,524 | e Lt 86,178 [ e [ (167,183)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Closing Sale .. |..uvuueueuennn832]uennnennnnnnns e 3,789.99 |t 81,009 [eenenneccnea |t 77,186 e [eeeeae e TT186 | e [ B8, 145 [ e [ (3,828) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Closing Sale .. |ouveuueuueenn 84 |eeeuninninninnnns foenn s 3,884 74 et 26,097 oeunecee | 18494 [ e 18,404 e L 22,072 [ e | (7897 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Closing Sale .. |.euveueueueeneaB8]ennnnennnnnnens [oeennnn 3,900 11 |oene s 15,739 [ et 8,881 e [ 6,88 e [ 11340 [ e [ (8858 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 (06/27/2023 [Closing Sale .. |oveuueruennnn89feeennennnnnnnnnns fouenn e 3,900 11 [oueen e 185,977 foeunnnceni | 88,847 [ e 88,847 | e L 83,142 | e | (87,1800 e 000
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Closing Sale .. |.euvuueueuenn 188 ]uennnennnnnins e e i 3,790.38 et 41,532 e et 18,808 [ [eeneae e 18,808 | e e 14,892 [ e [eee e (22,924)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 (07/14/2023 [Closing Sale .. |ooeeuueeueennnd0feeennennennnnnnnn foeennnn3,790.38 [ouenenn 170,862 fceunennennnin | 50,397 e e 50,397 | e [0 36,504 | e | (120,266 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 07/14/2023 |07/14/2023 |Closing Sale .. |.euveneueueenea®7 |ooennnnennnnnnins [een i 3,959.74 | 18173 e e 11283 e [ 11,283 e [ 15,880 [ e [ (6,890 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/14/2023 (07/14/2023 [Expiration ... |eeeeeueuues 2,908 fceeunennennnnnnns fonennnn 451990 [oeen et 331,211 [oonncnce s o e e L 281,003 [ e e (33121 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/14/2023 |07/14/2023 |Closing Sale .. |..uveuenenennn222]ennnennnnnnens foenennnn3,863.16 |oeenen et 53,233 e e 47,319 [ [ 7,319 e [ 0775 [ e e (BL9M4) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/14/2023 (07/14/2023 [Closing Sale .. |ooveuueuueennn392eeeuninnennnnnnns foueennn 390179 |oeene s W8, 777 e e 73,368 [ e 73,358 | e 000 80,029 [ e e (T8, 419) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/19/2022 07/14/2023 |07/14/2023 |Closing Sale .. |.....eeuen 10,525 )ucueenencnnnens foenen...3,863.16 ... 4,532,980 [.enennnnnnenennn [oee e 2,735,683 |oueeeneeens [eeneenn 2,735,683 | e [t 1,846,179 | e [ (1,797,207 ) [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Closing Sale .. |..uvuueueueuneaB0]eninninnnnnnins foonennnn 4,023,681 |oenenenn s 14,653 [ounenenniiin o 1883 [ e 1883 e L 12724 | L [ (12,8000 e e ] 0001 i
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Closing Sale .. |.euvuneueuenn271oeennninnnnnnins [enen e 4,028,681 |oeenen e 111,602 [oeneneneecna e 37,493 [ [ 37,493 e e BTBT5 [ e [ (TA109) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 08/12/2022 (08/14/2023 [08/14/2023 [Closing Sale .. |oveuuerueennnB88|eeeunennennnnnnns foenn s 4,280,105 |oeen et 237,745 oo | 82,456 [ e 82,456 | e Lo 178178 | e | (185,289)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |oeueeveueueann®80]ucninnennnnnnins [eennen 4,280,015 et 44,255 [ e e e e [ 83820 [ e [ (AA,255) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1VBYBOCX6YMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration ... |eoveeueuueennnB09feeeuninninnnnnnns founene e 4,207 14 | 74976 [ e e e e L TABA9 | e | (TA976)[ e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Closing Sale .. |..uveveueus 1,020 unnunencnnnnen foenenn 4,340 11 |oeen . 404,689 [ onenneecna | 97,0685 e [eeneee s 97,085 | e [ 31378 | e [ee e (B07,624) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |...eeveuenenn®84]iiininiininiis [onen e 4,404.57 e i 80,080 foenennnncneninn fornenneeens fennenn e e [0 80,086 [ e [oee et (30,0800 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Closing Sale .. |..uveveueus 7,575 cucnunennnnnnnns foenen e 4,207,914 )00 3,199,950 [oenenneencnia | 979,472 | [ 979,472 e [0 2,427,228 | e [0 (2,220 478) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse ..... 1VBYBQCX6YMJ20ELII46 | 08/15/2022 [08/156/2023 [08/16/2023 [Expiration ... |eoeeeueeues 1,629 )ceeuncnninnnnnnns foeennnn5,027.85 |oeennn 166,574 [oennnnnniniis e [ e e L 182,924 | e | (186,574 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Closing Sale .. |..uvuveueueend06]uennnnennnnnens foenen e 4,057,686 |oeenenennn 26,355 foenennneinia o 2,750 e feeieee e 2,780 | e [0 22,540 [ e [eee et (28,605)) e feeeaeee ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 (08/25/2023 (08/25/2023 [Closing Sale .. |oveuueeueeunu77 feveuninnennnnnnns founenn s 4,057,686 |oeennn 158,726 [oeunnnennncn et 51B75 [ et B1B75 | e L 81,592 [ e e (107,051)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Closing Sale .. |.euveneueuenn®85]ucnnninnnnnins e e 3,946.01 |oenen et 47,954 [ e 25,472 e e 25,472 e e BT 18T [ e [ (22,882)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFHOLXP3B76 | 09/14/2022 |109/14/2023 109/14/2023 |Closing Sale .. |. .3,946.01]. . 328.,460)..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Closing Sale .. |..uveueueuennn266]uenennenennnnens [oeeen e 3,901,385 |enen it 68,346 [ounenneccnn o 1,819 | [ B899 e [ 083,899 [ e [ (8,827 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeeueunns 2,1920ccuninninnnnnnns founenn e 4,564.88 |oeeenentt 291,678 [oenneenceniin e e e e L 177,436 | e | (291,678 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Closing Sale .. |..ueuveueus 1,758 ceunnencnnnens [oenen i 3,940.36 |enen e 718,200 foeneneneencna | 369,103 e [ 369,103 | e o0 227,085 [ e [eeae e (349,007 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |VWiells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 (09/15/2023 [09/15/2023 [Closing Sale .. |ouveeueeueennd78eeeuninninnnnnins [oenenn . 3,998.88 |oennnnnn 36,393 [oennnncnn e 28,927 [ e 28,927 | Lo 31,818 [ e [ (12,486 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Closing Sale .. |.....veuenn 8,394 |ceuenennninnens [oenen 3,901,350 3,618,742 [ e ueeneeci |00 2,300,420 e [0 2,300,420 | e foae et 1,003,124 | e [ (1,318,328) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Closing Sale .. |oveuueuueennen®7 fovennennennnnnnnn foeenn s 364729 |oennenn 25,534 [oene e 12,780 [ e 12,780 | e Lo (2,722)) e e e (12784) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |09/27/2022 [09/27/2023 |09/27/2023 |Closing Sale .. |.euveveueueenndBB]euennnnenennnins e 3,647.29 et 209,215 oo e 1,821 | [ B1,82T e [ (18,921 e [ (47,394) e [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Closing Sale .. |ooeeuueuues 9,077 foeeunennnnnnnnnn fovnnn . 3,583.07 [0ttt 3,901,930 foennenncenenin | 2,289,801 [ |02 2,239,601 | eeneenen |oane s (839,629). e fevneeeec | (1,662,329)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Closing Sale .. |..uvuveuens 1,542)ccueninininiis [een i 3,618.90 |oenen e 831,973 oo ot 293,748 [ [eee e 203,748 e e (186,622)] e e [eee et (338,225) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 |10/13/2023 [10/13/2023 [Closing Sale .. |oveuueuueennn®85feeeuninninnnnnnns founenn i 3,672,685 |oennnn 33,608 [oeuneneeneien e 82,851 [ e 82,851 | e Lo 14,88 [ e e 4913 [ e [ 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Closing Sale .. |..uvuueuens 2,551 |ceeunnennnnnins [een e 419219 | en 406,447 [ | 345,866 | [eenee e 345,866 | ceneeee [oae et (46,858)]eeeneeeeens [ [eeee et (60,581 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Closing Sale .. |oveuueeueennn2T3eeeuninninnnnnnnn foeennnn 3,883.07 [eueeneen s 71,626 [oennenneeienin | 169,707 [ e 169,707 | e Lo 20,38 [ e |0 98,081 [ e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Closing Sale .. |.euveueneuennn212]ennninnnnnnins e 3,583.07 |oenen et 85,410 foenencnecce o0 20,083 e [eeneeeeen s 20,083 e e (22,494) s e [ (35,327 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 |10/13/2023 [10/13/2023 [Closing Sale .. |oveuueuueennn869feeeuneunnnnnnnnns [ounenn s 3,883.07 [ouenn 244,740 [ oennenini | 66,169 [ | 66,169 | e | (82,683)e e v | (178,580) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Closing Sale .. |.euveneueueenea B ]ennnnennnnnins [een i 3,807.30 |ene e s 20,207 feenenenacciea foeeee e 6,267 o [eeieeeee e 6,267 | e [ 13726 [ e [ (22,940 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Closing Sale .. |ooveuuevueennn876eeeunennennnnnnnn foenenn . 3,807.30 [ounnnnn . 169,372 [ccunnnnnnnii | 82,843 [ e 82,843 | e L0 28,596 [ v | (106,529)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Closing Sale .. |.euveveuenenn20]oiennnininnnnins [eennnn 3,957.25 et TATSA [ |0 36,364 e [eeeeee e 36,364 | e [ 82,858 [ e [t (38,300 e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Closing Sale .. |ooveuueuueenn 576 eeeunenninnnnnnns foeenn s 3,957.25 |oeen et 263,338 [oeuncencenencn | 81844 [ | 81844 | e L TAI86 [ e | (I71,694) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/15/2022 11/15/2023 |11/156/2023 |Expiration .... |oeueeveess 1,755 cicnnninnnnnins [oeen i 4,670,382 e 288411 oo e e e e [0 186,528 [ e [eee e (23841 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Closing Sale .. |.eeuueennn 1,483 cccuninninninniis foenenn i 4,031,685 |0 een 623,936 [ eunnneenenen |t 317,560 [ et 317,860 | coeenen [ 218,785 [ v | (306,376 e Jeeeeeeeeaeen 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |....eveues 10,987 |ceununennnnnnens [oenen e 3,991,783 |ee 4,878,614 | oeeenec e [t 3,376,703 e [eee e 3,376,703 | e [ 1,851,884 | e [ (150,91 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Closing Sale .. |ouveeueeueen T3 |eeenninninnnnins e 412479 | 20,280 [ e 12,860 [ e 12,860 | ceeenen [ 18,950 [ e e (8,389)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |..uvuueuenennn205]uennnennnnnnnns foenennnn 3,991,783 el 52,831 e et 50,403 e [eeeeee e 50,403 | e [ 45,428 | e [eeeee e (2,428))e e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 [11/27/2023 [11/27/2023 [Closing Sale .. |oveuueuueennenBfeeennennennnnnnnn founeenn i 402612 |oennnnn 9,082 e e 30883 [ e 3853 | e L 4892 | e e (6,389)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/25/2022 [11/27/2023 |11/27/2023 |Closing Sale .. |..uvueuenennn233]uennnennnnnnin e 4,026,912 et 102,253 foenencneaecea e 27,083 e feeneee e 27,083 | e [0 36,282 [ e [eee et (75,200)) e feeeeeeeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Closing Sale .. |ooveuueeueennn212feeenninninnnnnnnn foeen s 3,996.32 |oennnn 53,488 [oeneecec e 25133 e e 25,138 e L 22,821 | e e (28,328)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Closing Sale .. |.euveueueueusdTd]oeennneninnnnis [een i 3,995.32 et 204,879 e o 70,204 e [ 70,204 | e e 7,993 [ e [eeee  (184,676) e [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/16/2022 |12/15/2023 [12/15/2023 [Closing Sale .. |.veuueuus 11,766 )cceunennennnnnnnn |ovnenn . 3,896.75 |00ttt 5,085,791 [oeunnnennnin | 3,178,433 e | 3,178,433 | e L 759,849 | e | (1,877,388 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Closing Sale .. |..uveveueuennna98]oeennnennnnnnnns e e 4,025,681 |oenen et 17,858 e o 27,832 e [eee e 27,832 e [ 14,080 [ e e 9774 | [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 12/16/2022 |12/15/2023 |12/16/2023 [Closing Sale .. |. .3,895.75].




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Closing Sale .. |..uvuveuens 1,874 cunnennnnnnins [oee st 393471 | 589,119 [ | 287,974 e [t 287,974 e e BT840 [ e [ (271,18 [ ] 0001 e
S8P500 OTC European Cal I-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Closing Sale .. |.veuueeuns 3,202)cceuneunennnnnns founen 4,558,038 |o0entt 402,933 [oeunnnennnin |t 516,085 [ et 516,085 | e [ 113,75 [ [ e 113122 [ e [ 0001
$8P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Closing Sale .. |.euveeueuennn278]eninnennnnnnens e 3,820.25 ettt 116,918 [ e 41,201 L [ 41201 e L 2228 s e [ (T, 718) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Closing Sale .. |oveuueeueeneed 7T |evennennennnnnnnn [ 3,829.25 |onnnn 19,084 [oonneencenn e 8100 [ e 8,100 | e Lo (8T [ e (10,954) e e 000 e
$8P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index | Wlells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 03/15/2023 |03/15/2024 [06/14/2023 |Closing Sale .. |........... 4,073].................|........3,930.85|................. |....... 1,469,573|....... 2729 111 ).........oeueneen [ 2720 A0 e e e e o 1,269,889 ) o 0001 e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 62,063,497 1,469,905 25,756,639 0 25,756,639 | XXX 32,317,012 0 0 (37,776,769 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 62,063,497 1,469,905 25,756,639 0 25,756,639 | XXX 32,317,012 0 0 (37,776,769 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
NOBEL CORP-CHf2 NOBEL CORP-
WARRANT 2 BIBQ572 ........... Noble Corp wuvuvunennunnnnnns [ S US - Chicago Board ~ BBGO11C8CKGO ......... 03/17/2021 02/05/2028 |01/31/2023 |Closing Sale .. |........... 3,096(...cuunnen 71,610]ucnnenenes A IR LCHeC7 I R LR T R 13,932

NOBEL CORP-CI2 NOBEL CORP-
WARRANT 2 BKPBJ22 ..
NOBLE HOLDINGS CORP
CORP-IIARRANT 1 BMBQS8S ... Noble Corp wuvuvvnvennnnanns [ S US - Chicago Board ~ BBGO11C8CKGO ......... 03/17/2021 |02/05/2028 |01/31/2023 |Closing Sale .. |........... 3,0 |.0uennnn 59,660 |..euuennen 19.27 eeeeenns 17,028 | e e 17,028 | e 17,028
NOBLE HOLDINGS CORP NOBLE

Noble Holdings

............. US - Chicago Board ~ BBGO11C8CKGO .. 01/31/2023 |02/05/2028 |01/31/2023 |Closing Sale .. |. 70,711, 70,711

9'6L3

CORP-VIARRANT 1 BKPBJ11 . Noble Holdings LA .. . [US - Chicago Board  BBGOTICBCKGO .. 01/31/2023 |02/05/2028 |01/31/2023 [Closing Sale .. |. . 17,08 77,212|. 77,212].. .. ..
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 30,960 30,960 178,883 0 178,883 | XXX (100, 156 0 0 116,963 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 30,960 30,960 178,883 0 178,883 | XXX (100, 156 0 0 116,963 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 62,004,457 1,500,865 25,035,522 0 25,935,522 | XXX 32,216,856 0 0 (37,659,806, 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 62,004,457 1,500,865 25,035,522 0 25,935,522 | XXX 32,216,856 0 0 (37,659,806, 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
S8P500 OTC European Call-Sell

. - | Index Account Hedge ........ NA v Equity/Index [Barclays ........... G5GSEF7VJPI70UKS573 [ 01/14/2022 |01/13/2023 01/13/2023 [Expiration ..o |oeevevrunennne 2] [P R 4,849.00f......... [G73771) IR R FROTRRTRPRN RATROPR .

S&P500 OTC European Call-Sell

. .. | Index Account Hedge ........ NA e Equity/Index |Barclays ........... G5GSEF7VJPSI70UKS573 [ 01/14/2022 |01/13/2023 01/13/2023 [Expiration weee |oeueveenuenenne 1] PO PN 4,803.00 [ (4,381 [ e e .

S8P500 OTC European Call-Sell

. - | Index Account Hedge ........ NA v Equity/Index |Barclays ........... G5GSEF7VJPI70UKS573 [ 01/14/2022 |01/13/2023 01/13/2023 [Expiration .... |oeueeeennee Y74 AP 5,152.00 |...eoee (975,450). .. e e [ .

S&P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSITOUKS573 |01/14/2022 [01/13/2023 |01/13/2028 |Expiration .ve fueveruveerenid09oeeeennieennine foreene e 4,791.00 |oeueien (32,339 foeeeeeeee oo e [ o (32,330 [ o 32,330 [ o 0001 e
S8P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 01/14/2022 [01/13/2023 |01/13/2023 |Expiration ..ve fouvevuvevvivina8lovniniininiins [ 790,00 |oec (1,220 e foreec e [ s (102820 [ foreeei s 1282 [ o 0001
S&P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSITOUKS573 |01/14/2022 [01/13/2023 |01/13/2028 |Expiration .ve fueeeuvevrsueeeB8oueeeeninennine o 477800 |oeeiee (10,085 Joeeeeeeee foreeeeeeeees e [ e (10,0350 e [ o 10,035 [ oo 0001 e
S8P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 01/14/2022 [01/13/2023 |01/13/2023 |Expiration w.ve fouveueeviieei®@]oviviniiiiniins [ e 77900 |o e (3760 oo foree i e [ e BU780) e [ o 760 [ o 0001 e
S&P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSITOUKS573 |01/14/2022 [01/13/2023 |01/13/2028 |Expiration .ve fueveevevrieen28oieeiinniinins o 4,768.00 |+ (3,858 oo foreeeccees e [ e (30858 [ o 3854 [ o 0001 e
S8P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 01/14/2022 [01/13/2023 |01/13/2023 |Expiration w.ve fouveuvevvieei¥oviiiiiiiniins o 480300 |o e (1,990 oo foree e e [ s (109900 [ o 1,990 [ o 0001 e
S&P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSITOUKS573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .ve fueveeveersni®dBoeeeininiinins o 4,768.00 |+ (48,7020 e foreeece e [ o (48,7120 [ o 4,712 [ o [000T e
S8P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration w.ve foeveuveveeuuidST |ouviiiiiiniins e 4,978.00 |oouveeen (89,125 ). oo foree s e [ e (89,125) e [ o 89,125 [ o 0001 e
S&P500 OTC European Call-Sell

.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .ve foeeeruvenns 2,538 ueeieeeennins foreenn 4,808.00 |oueeees (731,500 ). eeneeneeeen Joereeeieeenne foreeeneeeeees e [ o (73,5000 e [ o 31,500 [eeceec o [0001 e
S8P500 OTC European Call-Sell

.............................. Index Account Hedge ........ |N/A ...... | Equity/Index | Wells Fargo ........ PBLDOEJDBSFHOLXP3B76 | 01/27/2022 [01/27/2023 |01/27/2023 |Expiration ove fourevovereeeeu8tiveveiiininiiini o 450000 )i (4536 v foreniiiiiiis v [ e (45380 v foeeese 4536 e o [000T v
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |oeeeeveueueena®B]oemniniiininiis [ooeene i 4,467.00 |nennnnn (2,188)cenenneicnnan o feeeeeee e e [ (2,188 e [eeee e 2,188 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |.eeuveenennnn8]oieniniinnninnins [onennnn 4,435.00 |uennns (4348) cnennnniininn e fennn e e L (386)] s e e 4388 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |oeueeveneueeneaB2]eeninencnnnnins [oeen e 4,478.00 |nenenn (18,503)ccncnnenininnn feeeeeneeeeaes feneec e e [ (18495 e [eee e 18,808 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/27/2022 (01/27/2023 (01/27/2023 [Expiration ... |eeeeeueuneennnnB8eeeunenninnnnnins foeenn s 4,456.00 |oueennens (21,197)ccennniiiini e foerneceeea e e Lo U8 e e 20997 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |oeueeveneneenei8]oeennnnennnnnnens [oeen e 4,500.00 |uuenennns (7,393)ccncnnnininnns o feneees e e [ (7L890) s e [ 70398 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueevenenvnnenaB]ovennnninininnins [oonennnn 4,424,00 |uenenens (1,058)cencnnnnininnnn oeneeinenens fernniennn e e L (1,088 s feeeeneeen [ee 1058 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |oeeeeveneueeneadB]oieniniininnins [ooeen e 4,456.00 |nennnnn (7831 eeneninniiii e e e e [ (T8 e [ 7831 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |.eueeveenennn238]iininninininnins [onennnn 4,445.00 |uenennn (T4,648).cnennnniininn e L e e [ (74,808 e feeeeenieen [ee e 74848 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveneueeneadB]eennnnennnnnnins [ooeene i 4,567.00 |uennnnn (13,423)ccncnniiniiin o fennec e e [ (13,400 s e [eeeee e 13,428 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 (02/14/2023 [02/14/2023 [Expiration ... |eeveeueeueennnnB6feeennennennnnnnns fooeennn i 4,528.00 [ouennnnns (5,909)cunnnnnnnins |ooeenenenneens foenneneenens e e e (5,909) e e o0 8,909 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveneueanni8]eeeninnencnnnnens [ooeenen 4,501.00 |uuenennn (24,675) cnenneincninn o feneees e e [ (24815)] s e [ee e 24875 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveieennnn8]oieniniininnins [ooneias i 578,00 |uenennnns (4758)cenininniininn o L e e L (788 e [oe 758 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeeeevenenennni2]eennnencnnnnins [oeeeene i 4.512.00 |unenenenes (5,379) e o fenec e e [ (L8790 e [eeee e B39 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 (02/14/2023 [02/14/2023 [Expiration ... |eeeeeueuueennnnB0eeennennennnnnnns founenn s i 457800 [oennnn (22,798)cenennnnenens |eeeeneienneens foennenneienenn e e L (22,789) e e e 22,798 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeueevenenennnB8]oeeninennnnnnins [ooeene i 4,534.00 |uennenn (13,935)ccncnnniiiia o e e e [ (18,985 e [eeee e 13,935 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveneennd07|ooenininininnins [oenennnn 4,523.00 |uuenenenn (83,882)cncnnnninininn oeneninenns Lo oo e [ (83,808 e e [oe 0 33,582 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |eeeeeveneueenea®7ooeninniinnnnis [ooeen e 4,490.00 |unennnns (3,022)ccnennenininian foeeeeneeeeaes feneeeeees e e [ (BL022)] s e [eeeee e 3,022 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 [02/14/2023 [02/14/2023 [Expiration ... |eeeeeueeueennead0erenninnennnnnnnn fooeennn i 4,512.00 [oneennn (12,728)ccenenncniinin |eeenneieeeens feeeeenecnens e e L (12,693) s e e 12728 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeeeeveneueeneai8]oeennnnennnnnnins [oeeeeni i 4.534.00 |unenenenns (2,377 e o feeec e e [ (2372) e e [ 2377 e o] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveeenn116]cieniniininiiis [one e 4,545.00 |uuenenn (85,072)cncnnnnincnnnn fovneeneneenns fernnneninn e e [ (85,003) s e [oee 00 35,072 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveneueenens®]oomnnnnennnnnnins [ooeeeeen 4,479.00 |unenenens (3157 eenenineccian e feeeec e e [ (BB e [eee 3157 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |.eueeveenennn88]enninininnins [onen et 773,00 |uenennn (83,083).cuennnnnennnnnn foeneennnennns fennninenini e e [ (83,085)) s e [ee 0 83,088 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveeess 1,799 iunninininnins [een e 4,605.00 |uuenns (543,618).cnennencncnenn foeeeeneeeenes feneees e e [ (542,843 e e [ee e BA3,B18 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eoeeeueeuen 4.789)cccuncnncnnnnnnns founenn i 4,941.00 [oeennn (885,158 cunnnenenenn |eeeneienneens feeneenneienens e e L (885, 107) e v |00 885,188 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration .... |oeueevenenennd97|oomninenininnis [oeen e 4,505.00 |uuenennn (80, 118)cenennencncnian o feeeeeee e e [ (B TTA) e e [eeee et 80,118 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/25/2022 (02/27/2023 (02/27/2023 [Expiration ... |eoeeeueuneennnnB0ferenninnnnnnnnnns founenn e 4,494.00 [oennnnnn (9,288)cennnenenenn |eeeneienneens feenneneienens e e e (8077 ) e e 90288 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration .... |oeueeveneneenni80]oeennnneninnnnins [oeennen 4,472.00 |nenenens (5,307)cenencnnnencnnan foeeeeneeeeaes feneee e e [ (8807 s e [eee e 5,307 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/25/2022 [02/27/2023 |02/27/2023 |Expiration ... |oeueevenenennenaB]oveninninnninnins [oonennnn 4,516.00 |uenennns (1841 eenininiiiiiii s fen e e L (83T L [ 1B L ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration .... |..eveeeennnnni80)eenenininiiins |oenes... 4,461.00
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 02/25/2022 [02/27/2023 |02/27/2023 [Expiration .... .4,560.00 |.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 02/27/2023 |02/27/2023 |Expiration ... |oeueevenenennn227oeeninnennnnnnens [oeeennen 4,527.00 |nennnn (66,399).cnennnnnencnnnn foeeeeneaeeaes feneneenens e e [ (86,089)] s e [eeee e 66,399 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/25/2022 (02/27/2023 (02/27/2023 [Expiration ... |eeveeueeneennna®3feeenininnnnins foeen s i 451600 [oueenen (14,158)ccennneiinin |eeeneneiees feeneenen e e L (188 e e 1188 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveneueeneid8]oeennneininnis [ooee e 4,330.00 |uuennenn (15,514)cencnnniiii s e e e [ (15,210) s e [eeee 15,514 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2022 [03/14/2023 |03/14/2023 |Expiration ... |oeeeeveeenec T oiiiiniiiiiiiiis [ooeei i 257,00 |uuenenens (2,340) e o L e e L (2,880) s e e 2,340 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueevenenennnB8]eenineninnniins [oeenend,288.00 |uenenenn (19,728)ccncnnninininn o feneece e e [ (19, 248) s e [ee e 19,728 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eeeeeueeueennnn8Tforeniiniiniiniiis foeene s i 4,267.00 [oeennn (28,934)ccennnniiiin |eeeneienees feeneeccien e e L (28, 149) s e e 28934 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveneneenei0]oeennnnennnnnnens [oeennnn 4,319.00 |unennans (68,5600 cnenenenencnnns foeeeennaeenns feneeeees e e [ (6425 e [eeee et 8,560 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eoeeeueeueeneead@forenininnnninn fooeenn s 4,298.00 [onennnnnn (9,594)ccunnnnniniin eeeeeieneees feereeeie e e L (9,594) s e e 989 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveueueeneB8]eeennnenininniis [ooeen e i 4,208.00 |uennenn (22,788) e nenenenencnnnn foeeeeneeeenes feneeeeeee e e [ (22,260)] e e [ee 0 22,788 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeeeeveeencndd|ooeiniiniiiiis [ooeei i 277,00 |ouenennns (8,332)uncnnnninininn o L e e [ (8,832)) s e e 8,332 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration ... |oeeeeveneueeneseooennnnennnnnnins [oeeee e 4,257.00 |unennnnns (2,682)ccnennencncninn foeeeeneeeenes fenees e e [ (2,805 e e [eee e 2,882 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1V8YBQCX6YMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration .... |eeeeeueeues 4,285)0ccuncnncnncnnnns founenn i 4,529.00 |onen (1,128,870) . cenennenennenn |eoeenenennenns feennnenneenens e e e (5,370) s e | 1128870 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |...eeveuenn 6,188 )ccceenencninins foenen e 4,667.00 |.uenes (1,2834,420) e nennnnnencninn |oeeeeneeeeaes feneecen e e [ (1,227,085)] e e [ee 1,284,820 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/16/2023 |Expiration .... |.e.eevevens 1721 eininiiininiis [onen s 4,348.00 |uuenns (823,502) 0 uennnnnenennnn fovnnenninneenns fevnnneeninne e oo [ (808,317 e [oe e 823,502 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |eeeeeveneueeneesovennnneninnnnins foeeeenen 4736.00 |onenennn (1,889) e o fence e e [ (188 e [ 10889 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueeveneennea 17 oieniniiininnins [onen et 713000 e (4,887 )i o fene e e L (4864) s Lo [oe e 4887 | e | 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeueeveuenennnB8]oeennnenininnins [oeen e 4,668.00 |enenn (18,245) cnnnnininin o feneec e e [ (18 1B) s e [ 18245 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeneeeenferenninnennnnnnnn foeeenn e 4.725.00 [onennnnns (3,87B)ccunnnennnenn |eoeeneiennenns feenneneenen e e Lo (3L876)e e e e 3876 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeeeeveueueeneadB]oeeniniininiis [ooeenne i 4,657.00 |uennnn (13,687)ccnencnenencnins o fene e e [ (13,598)] s e [ 180887 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeneennnlforenininnnnnnns fonen s i 4,634.00 [oeennnns (89140 cennniniiii i e e e L (B,8B4) s e e 8914 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueeveueueena8]oeeniniiinnnnins [ooeee i 725,00 |onenenneen (9717 e o e e e [ (9BT3) e e [ 7T e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeneennead0feeeuninninnnnins foueen s i 467900 [ounnnnn (2,984)ccennnininin e e e e e (2,967 ) e e 2,984 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueeveneneenni29]eennnnennnnnnens [oeen e 4,679.00 |uuennnnns (4,493)cenennninininn o feeeee e e [ (G493 e [eeee 4408 | [ 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueevenenennnaB6]oeennninininnins [oeennnn 4,702.00 |ouenenn (10,7300 cnennnnincnnnn oenennineenns fennenann oo e L (10,875) s e [oee e 10,730 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |eeueeveueueenna®8]oeeninienininiiis [ooeeni i 4,645.00 |unennnn (31 eenenin e e e e [ BT e [ 3T L | 000T L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeuernennn22forenninnnnnnnnnns foonennn i 4,491.00 [oeennns (78,711 cencnnceiniin |eeeneienees feereenccnee e e L (75,108) e e e e T8 71 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeueevenenenn®82]oiininininnnnins [ooee e 4,502.00 |unennen (25,355) cncnnencncninn foreeeneeeeaes feeeecee e e [ (25,385 e e [eee 0 25,355 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeneennenns forvnvennennnnnnnn fooneee st 457900 [oneennnnnns (B7)eenninncnninnin eeeneenennenns feenneccnen e e e (BB)]aaaeeeenenes e e BT [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneneennid8]oeennneininnis [ooeen e 4,568.00 |uennnns (B,475)ccnennenininins |oeeeeneeeenes feneice e e [ (BATE) s e [eeeee e BLAT5 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 [Expiration .... .4,524.00.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneueenens®]oeennnnennnnnins [ooeee e 4,524.00 |onenenens (2,940)ccnennnncninin o feeee e e [ (2,887 ) e [ 2,940 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeevenenennad0]oieniniiiiniins [one s 4,535.00 |ouennnns (1428)eenennnninininn s fennin e e L (1428 e o 1428 L o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneueenddf2]oiininiiiininiis [ooeen e 4,667.00 | nenns (101,620) e nennnnnencnnnn foeeeeieaeenes feneeeeees e e [ (100,080)] - e eeeeeeeeeees feneeeeieeeea [eeae et 101,620 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeueenndBTforeniiniinniniiis foeenn i 454600 |onnnnn (18,837)ccunnnenenins |eeeeneeneeenes feeneeeenea e e e (15,579) s e | 15,837 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneneni2]oeeniniiininnins [ooeee e 4,502.00 |unenennns (7,020)ccnennnnininins o feneeeie e e [ (6,889 e e [ 7,029 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveerenn M7 iininiiniinnins [oonen s 4,513.00 |uuennens (48,3750 cnennnniininn o L e e L (47,460)] s e [eee 88,376 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |..eeeveens 1,466 )cceeeenenennnnens [een e 4,480.00 |oenenen (510, 724).cncnnnniniiin o feeee e e [ (493,758 e e [eee e 510,724 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |.e.eevenenn 8,224 i [onennnn 4,810.00 |oene s (1, 112,718) e e fen e e [ (1,102, 783) s e [ 112,718 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |oeeeeveneueeneei8]oeennnnennnnnnins [ooeee e 4,320.00 |onenenns (1318)cenennniiiia o e e e [ (1318 e [ 1318 | o] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 04/27/2022 (04/27/2023 (04/27/2023 [Expiration ... |eeeeeueeneennnlforeniininnnnnnnn fooeennn e 4,289.00 [onennns (7,221)ccnninnciieniin eeeeeneeeens feeneeneenens e e e (B415) e [ e 7221 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |oeeeeveneueeneil]oeeninnencnnnnens [oeee e 4,320.00 |unennnnn (8,983)cencnnancncnian foreeeneeeeaes feneee e e [ (BL079) e e [ 8988 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 (04/27/2023 [04/27/2023 [Expiration ... |eeeeeueeneennnnB2eeenininnnnnnns foeenn i 4,309.00 [oneennns (9,228)ccnnnnnnnnens |eeeeneienneens feeneencenens e e e (9,220) e e o0 9228 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |oeeeeveneueeneaB]oeennnenininnins [oeeen e 4,309.00 |unennnns (5,203)cencnneninciinn o fenes e e [ (A TA2) e e [eee e 5208 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 (04/27/2023 (04/27/2023 [Expiration ... |eeeeeueeueenna™b]ieenininniniin foeenn i 4,209.00 |nnnnns (49,368 cuvnnenennens |ooeenenennenns foennnennenenens e e e (44,041) e e | 49,388 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration .... |oeeeevenenennd95]oiininiininiins [oeen e 4,362.00 |unennnn (59, 740) . cnenneinininn o feneee e e [ (B3 e [0 89,740 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |.eueuvenenennnaB0]eenininininnins foovennnn 4114000 e (21,2400 o fenn e e L (15,383) s e o 20,240 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveneennd24]oiininiiininiins [ooeeee i 4,124.00 |onenenenn (24,452)ccnennnicninn o feneec e e [ (A3 e [ee e 24852 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveueennnd T8 ]ienininnnnnnins fonenesn 4175.00 |ouenenen (12,885) cncnnniiin s e e e L 12847 e [ee e 12,888 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueevenenennnaB8]eeninnennnnnnins [ooeeeean 4135.00 |unenennnes (7,877 e o feneeee e e [ (T3 e [ 7377 e o] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/15/2023 |05/16/2023 |Expiration .... |oeeeeveneienn T4 |oieniniiiiiins i e 4,275.00 |uuenenns (202,207 cnenennnenennnn fovneennaeens fevneneeninne o oo [ (163,638 s Lo [oee0 0 202,207 | e ] 0001 L
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveneueenedB7|ooenininnninnins [oee e 4,094.00 |unennenn (12,084)ccnennninininn o feneee e e [ (1967 e [eeee e 12,084 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/15/2023 [05/15/2023 [Expiration ... |eoeeeueeues 1,997 [oeeuninnnnnnnnnns founennn  4,104.00 |nnnnn (720,868).cuveenenennenn |ooeenenenneenns feenneneenens e e L (512,040) e e | 720,668 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveueueeneaB9)eeninenininnins [oeeean 4,124.00 |nenenenn (24,282) e e e e e [ (7 T12) e e [ 28282 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eoeeeueeneeeadQfereninininniis foneen i 414500 [onennnns (3,582)ccennnenenin |eeeneieneens feeeeeneenen e e e (8527 ) e e 3882 [ e [ 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration ... |oeueeveueueeneil]oeeninnennnnnnens [oeee e 4,225.00 |unenennns (4,039)cenennnnininins o feneecees e e [ (03T e [ 4,039 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eoveeueeueenn®07 fovenninnnnnnnnnns founennnn 414500 [oneennn (36,4610 cenennnnnnen e foeneen e e Lt (27,079) e e | 36,461 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveneueennd87|ooennnennnnnnis [oeen e 4,245.00 |unennn (10,498) e nennnnnennnnnn foeeeeneeeenes feeee e e [ (8897 e [eeee e 10,406 o [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueees 7,913 |eecuniininninniis founenn i 4,406.00 |ouen (1,671,837)ccennnennnens |eeeeneenennenns foennenenenens e e e (L7 78T) s e | 1671837 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveneneennB3]oeennnnennnnnnins [oeen e 4,165.00 |uennnn (27,3700 e nencnnnencnnan foeeeeneeeeaes feneneeeee e e [ (20,855 s e [t 27,370 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 05/13/2022 [05/12/2023 105/12/2023 [Expiration .... .4,135.00|. . (45,989).. (33,881)). .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeeeeveueuean112]eiininiiiniiiis [ooeei e 4,2783.00 |unenenen (37,888)ccnencnnnencnnn foeeeeneeeeaes feeee e e [ (27,887 )]s e [ee 0 37,888 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 (05/26/2023 [05/26/2023 [Expiration ... |oeeeeueeneennforenninnennnnnnnn fonenen e 4,283.00 [ouennnns (5,161 ecunnnnniiins i e e e e (5 184) s [ e 518 [ e 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeeeeveueueenca®d]oiininiiiiiiiis [ooeen e 4,366.00 |ennnns (1,992)ccncnnnniniiins o e e e [ (1,985 s e [ 1992 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 05/27/2022 [05/26/2023 |05/26/2023 |Expiration ... |.eueeveueennn8]iiininiiininnins [oonennnn 4,804.00 |uuenennns (7,853)ccncnnnninininn e fennnn e e L (5727 s e [oe et 70858 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveueueena®B]emninininnnnins [ooeennn4,325.00 |onennnns (1,993)cencnnniiiin o feeee e e [ (1,985 s e [ 1998 | o] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 [05/26/2023 [05/26/2023 [Expiration ... |eeeeeueeueennnnlforeninnnnnnnnnn foonennn i 4,262.00 [oennnnns (40940 cennnnnnnnnin s e e e e (4,067 ) e e 4004 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration ... |oeueeveieeenei22]eeninnennnnnnens [oeeennnn 4,203.00 |ouenennnns (72400 cnencnnninininn o fenee e e [ (L8790 e [ TL240 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration ... |.eueeveeiennnnB]ooeniniinninnins [oenennnn 4,262.00 |ouenennns (4,258) 0nennnnininnnn ovnennnenns Lo e e L (42800 e e o 4256 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeeeeveueueensa®d]oiininiiininiiis [ooee i i 4,387.00 |uuennnns (4,082)cencnnnneninnnn o feece e e [ (BU195) s e [eeee e 4,032 | e | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |.eeeeveeenncndd )i [oonen i 4,283.00 |ouenennns (14,7200 0ncnininniininn e fennneienn e e L (10,847 s e e 4720 L e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveueuenneaB0]eennnnennnnnnis e 3,848.00 |ennn (21,302)ccnencnenencnean fereeeneeeenes feeeeceees e e [ (5,833 e [0 20,302 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eoveeueeueenn09)eeeuninninnnnnnns foenennn3,829.00 [ounnnnn (22,222)cnnennnnnenn |eveenenennenns feennnenneienenn e e L (10,208) e e e e 22,222 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveneueena®2]oieniniiininiins [oeeennnn3,894.00 |unennns (3,987)cenenneinciia e feneee e e [ (1,208)] s e [eeee e 8,987 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeuerneeennferenninnennnnnnnn foeennn e 3,820.00 [onennnns (B,149)ccennnnninins eeeneieeees feenneienen e e e 2715) s e e 6,149 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeeeeveeenn 114 [enn i 3,848.00 |ennenn (22,185)ccneneeiciean feeeeeeeeeaes feeeeec e e [ (03T e [ 22,185 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeueeueen 2l forininininiiin [oeenn s 3,820.00 [onenens (79,1810 cunnnnniiin e foeneeenen e e L (20,329) e e e 79,18 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |..ueeveneuenn®83)enininininiis [eeen i 3,866.00 |uenennnn (45,8800 cnennnenencnnns foeeeeneeeees feneees e e [ (13101 e [0 45,880 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeueeneeeena2erenninninnnnnnns foeennnn 3,941.00 [oneennn (22,0800 cenennnnnnenn Jeeeneiennenns forneeneenens e e e (7,202)) s e e 22,080 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveueueeed?oeeniniinninnins [enn i 3,829.00 |uuenenen (25,988)ccnennenencnnn foreeeieeeeaes feneeenee e e [ (6,809 e e [eee 0 25,088 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration .... |eeeeeueeneennnn®2eeenininnnnnnns foeenn s 3,801.00 [ouennnnns (8,980) . cunnnennnens |ooeenenennenns feeneeneicnens e e e (2,815) s e |0 6,950 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueevenenennaB4]oieniniiiininiins [oenn i 3,885.00 |oeenennnns (9,843) . enennniniiia o e e e [ (BBBT ) e [ 90848 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |.e.eeveeenn 314 oo [oeen i 3,838.00 |ouenenes (TI3A74) e s fen e e [ (80,826) s e [ee e TI3174 L ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |...eeveens 1,819)cccuiuiininiiis [oenen . 3,866.00 |ooennns (849,528).cnenennenencnnn feeeeeneeeeans feneee e e [ (198,326 s e [eeee e 849,528 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoeeeueuueennnB99feeeuninninnnnninn foueennn i 4,027.00 [ouenn (191,101 cennnniinis e e e e L (76,709) e e | 191,901 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |.eueeveenn 7,281 cecunininnnnins [enenn 4,112.00 | uens (1,688,203) 0 nennencncnan foeeeeieeeenes feneeeeies e e [ (776,815 e e [e0 1,688,208 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |eeeeeeeeneennenaforenninnennnnnn foeennnn 3,978.00 [ounnnnnnn (B83)eeunnninnnnens |eeeneienneens feevneneenens e e s (BT [ e 883 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |06/27/2022 [06/27/2023 |06/27/2023 |Expiration .... |oeueeveneuennnB8]eeninenininnins [ooeeneen 4,017.00 |unenenens (19,188) e neneneencnean o feeece e e [ (8,838 s e [eeee e 19,168 o [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration .... |.eeeeveneensa oo [ooien e 4,056.00 |ouenennnn (2,282)0ncnininninininn e fernniennnn e e L (2,080)] s feeeeeieen o 2,282 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |oeueeveneueaneesB]oemnnnnininnnnins [oeeennn3,998.00 |unennnnes (9T eenininii o e e e L (T8 e [ O e e ] 000T e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 [Expiration .... .4,007.00 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |oeueeveneueena®B]ooeniniininnnnis [oeeen e 4,087.00 |uuennnnns (4,702)ccnencnnninininn foeeeeneeeeaes feneeces e e [ (22287 e [ 702 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration .... |oe.eeveenenn 84 ]iiininiiininiins [onen e 4,163.00 |ouenenen (42,4610 cnennnninininn s fennennn e e [ (28,883 e e [ee e 42,861 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |eeueeveueueuneccd]ovmninninnnnnins [oeenn i 3,968.00 |uenennnnens (828)eenennenininins oeeeeneeeenes feneneen e e [ (BB e [eeee e 828 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |eeeeeueeneennnn35feeeuninnennnnnnns foeenen i 4,017.00 [oueennnen (B,278)ccunennennenens |eeeneienneens feeneenneienens e e L (8,509) s e e 8,278 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |eeeeeveneueeneaoiininiiiiiiis [einnnn3,998.00 | uenennns (3,778)ceneniniiciian e feneeeene e e [ (LTI e [ BUTT8 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |eeeeeueeueennnnB3feeeninninnnnnnns foeennn i 4,027.00 [onennnnn (10,902)cunnnnnnnnnens Jooeenenenneens foenneneienens e e e (5,128) s e e 10,902 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |oeueeveneueeneneB]oeennnneninnnnins [oeeeenan 4,027.00 |unenennnes (B29)cenenneninininn feeeeeneeeenes feneeen e e [ (489 e [eeee e 829 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeuerueennnnB6feeennennennnnnnns foeenn i 3,904.00 [ouennnn (10,224)cnnnnnnnnins eoeenneneneenes foereecene e e e (8,308) e e e e 10,224 [ | 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeeeeveneneensatoieniniiiiiiis [oenn i 3,983.00 |uuennnns (1,865)ccnennenencnins foeeeeeeeees feneees e e [ (LB e [eeeee e 10865 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeueeueennedd0erennennnnnnnnnns foeennnn 3,942.00 |onennnns (B,810)cunennenenen |eeenenennennns feenneeenen e e e (3,870) e e | 6610 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeeeeveneueenidd]oiininiiiiiiins [oenn i 3,885.00 |oenennn (15,397)ccncnneniniiinn o feneec e e [ BBTT ) e [eee e 15,397 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeueeneenn 184 ]oeeuinininiin [oeenn s 3,896.00 [ounnnnn. (83,288)cuvennnennens |eoeenenennenns feennnennenenens e e e (16,195) s e | 83,288 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueeveneneenndB7|ooennnninnninnis [oeeennnn 3,876.00 |uuennenn (20,311 )eencnnaciiia o e e e [ (5,028 e e [eeee e 20311 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeeeeveeenna®B]oieniniiiniins [ooeenenn 4,018.00 |uuennnns (4,502)0nennnnincnnnn ovneenineenns Lo e e L (14200 s e [oee 4502 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueevenenennna9)oiennnininnnnis [oeeennnn3,857.00 |uennnns (8,091)cennneiiiiia o feneeeee e e [ (8BB4 e [eee e 8,001 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeueeneeeenn2lforeuennennnnnnnn fooeennn 3,904.00 [onennnen (9,308)cennnennnenn |eeenenennennns ferneennenenens e e e (2827 [ o0 9,308 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeeeeveneueeeea7]oeenininnnniins [oenn i 3,885.00 |ennnns (3,182)cenenneiciian o fenes e e [ (1848 e [ 30182 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeveeueeneennesidforennenninnnnnnnn foeenn s 3,866.00 |oueennnnens (Q0T)feeunnninnnnniin ereeneienennns feenneneenen e e e (A09))e s e e 90T [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueevenenennnaB8]oeennnnennnnnnis [oeennnn3,999.00 |uuennnn (10,543)ccnenneniniiin o feneee e e [ (BU280)) e e [eeee e 10,543 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeueeneennnn85feeeninninnnninn foeenn s 3,933.00 [ouennens (17,763)ccunenncininin |eeeieieneens foeneencnenens e e e (4857 ) e e 17783 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/14/2023 |07/14/2023 |Expiration .... |o.ueeveenennn855]ciennnennnnnnins [ooeennen 4,105.00 |uuennnn (95,482) cnennnnncncnnn foreeeneeeeaes feneeeee e e [ (LT e [eee 0 95,482 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/14/2023 (07/14/2023 [Expiration ... |eeeeeueenes 2,906 )0ceunennennnnnnns founennnn3,940.00 |oueenn (1,034,083) . cennnnnnnins |ooeeneiennenns foeneenneenens e e L (362,869)) e fevnee e | 1,034,083 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/19/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueeveuens 7,656 cucuncncnnenens [eeenn i 4,192.00 |ene (1,977,784) . cnennniiiia o feeenecee e e [ (1,085,539) s e [t 1,977,784 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 [07/27/2023 |07/27/2023 |Expiration ... |.eueevenenennnl38]oeenininininnins [onen e 4,265.00 |ouenennn (10,343)ccnennnnininins s fennen e e L (6,836)) s e [oe e 10,343 o o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration ... |oeueeveneueeneni2]ovennnnennnnnnens fooeeenand,185.00 |unennnnes (B04)ceneninniinin o fenee e e [ (293 e [ 304 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 [07/27/2023 |07/27/2023 |Expiration ... |oeeeeveneneuvens|ovennnninnnnnnins foonennnn 4,144,00 | (1,288) e s e e e L (75) e L e 1288 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration ... |oeeeeveneueeneni2]ovennnnennnnnnens fooeeeean 175,00 |oenennnees (B18) e e e e e L (800 e e [eeee e 318 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/27/2022 (07/27/2023 (07/27/2023 [Expiration ... |eeveeueuneennn®36feeeunennnnnnnnnns founenn e 4,134.00 [oennnnn (46,445) cenennnnnnin eieeneneneens feennenccnen e e L (26,149) s e e 46,445 [ | [ 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration ... |eeeeeveneueeneiloeennnnennnnnnens fooeeeean 4175.00 |enennnns (8,854) cncnnniiiin e e e e [ (4,999 s e [eeeeee e 8854 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIOLXP3B76 | 07/27/2022 [07/27/2023 |07/27/2023 [Expiration .... .4,154.00|.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration ... |oeeeeveneneenead9)oeeniniinninnins [ooeei e 4,205.00 |unennnns (5,283)cenennenincnins o fenecs e e [ (5189 e [eee e 5288 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eeeeeueeueenn09)eeeuninninnnnnnns founenn i 4,569.00 [ounnnnnn (28,70B).cunennnnnnnenn |ooeenenennennns foennenneienens feeeeens e L (24,489) e e e 28706 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |oeueeveueueeneaoemniniinniiiis [ooeen e 4,409.00 |uuennnn (10,788) e nennenencnnnn foeeeeineeeans feneeenes e e [ (8,593) s e [ 10,788 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eeeeuueuueennna®Bfeeeunennnnnnnnnns fonenn i 4,419.00 [oennnnn (32,836)cunnnnnenens |ooeenenenneens foeneenneenees e e L (26,287 ) e | 82,836 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |oeueeveueueenea®8]oieniniinnniniis [ooeennii4,387.00 |nenenens (11835)ccncnnniiiii o e e e [ (11483 e [ 11838 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration .... |eeeeeueuueennnBforenninninnnnnnnn foeennn  4,409.00 |onennnns (3,920)cunnnnnnnnens |ooeeneienneens feenneneenens e e L (30888 ) e |0 3,920 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |.eueeveueneenna®3]oeeninennnnnnins [een e 4,451.00 |nennen (13,8900 ccncnneninininn o fencs e e [ (18,790) e e [ 180890 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eeeeeueeeenn M4 |oeiiiiniiniiiiiis foenenn s 4,398.00 [ounnnnnn (40,425) . cennnnnnnins |eeeeneenenennes feennecneen e e L (2,084) s e | 40,425 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |.euveveueueenna®9)oeeninenininnins [ooeen e 4,376.00 |uenenenn (25,249)ccncnnniniiinn o e e e [ (19,809)] s e [eee e 25,249 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |..ueeveueuenn 838 ]enniininiins [onen e 4,441.00 |ouenennn (45,4300 cnennnnininnnn oeneennneenns Lo e e [ (86, 725) s e [eee e 45,830 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveueuennn®72]ienininininnins [oeeen e 4,566.00 | uennns (265, 10B).cuennnenenennnn foeeeenneeenns feeeeenees e e [ (226,328 e e [ee 00 265,106 o e ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration .... |ooeeeuesuns 5,996 cceunennennennnns founennn i 4,662.00 [oueen (1,365,471) cennnnnnnin eoeeneiennenes feerneeenen e e [ (1195,284) e e | 1,365,471 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueeveuens 1,629)cuenencnnnins foenennni4,383.00 |uenenns (804,005).cnennnenennnnnn foeeenennaenenes ferneeeneee feenneeee e [ (77,81 e [eee et 804,005 e feeeneee | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |.eueeveueueunena8]oveninninnnnnnins [oenennnn 4,332.00 |uuennnnnns (88B).enennnnneninnnn oenennnnenns Lo e e L (B82) s e [ere e 868 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueuennna2]eeninnennnnnnins [oeeennn 4,332.00 |unenennn (8571 euninineiiiii e e e e [ (B8 e [ BB e [ ] 0001
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 [08/25/2023 [Expiration ... |eeveeueeueennna®2foreninninnnniis foeenn i 4,301.00 [onennnns (3,383)ccnnnniniiiin e e e e e (2,079) e e e 3383 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueueeneaB0]eennnennnnnnins [oeenea i 4179.00 |unenenn (10,648)ccnennnneninins o feee e e [ (9,98) e e [eee e 10,6848 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 [08/25/2023 [Expiration ... |eeveeueeueennea3feeeniinininiiis foienin i 413900 [oennnns (2,54B)ccnnennennenens |eeeneeieeeens foeneeecnen e e e (2,320) e e e 2846 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |.eueeveueueenea8]oeennnnennnnnnens [ooeennnn 4,220.00 |uuenennnns (4,050)ccnenneneninnnn foeeeeeeeenes feneees e e [ (388 e [eeee e 4,050 e e ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 [08/25/2023 [Expiration ... |eeveeueeueeend0ferenninnennnnnnns foueennnn 4,210.00 [onennns (23,1100 cenennnnnnen |eeeieieeeens feeneeeenean e e L (13,390 [ e 23110 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |.eueeveueuennn263]ennnennnnnnins [enene i 4,169.00 |uuenenenn (92,748 ) enenneinininn o fenec e e [ (51,983 e e [eee e 92,748 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeeeeueeueeneeadBlovenenennnnins foeenn s 4,045.00 |onennens (17,898)cennnenenens |eoeeneienneenes feenneiienens e e e (T [ | 17,898 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveneueenens®]oeennnnininnnnins [oeeen e 4,085.00 |unennnns (1,939)ccncnnnniinin o fene e e [ (1425 e [ 1939 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeeeeueeueeneeadBloveneninnnnnns fooeen e 4,045.00 [onennnnn (9,700)cunnnnnnnens Jooeeneiennenns foeneenneieeens e e e (7,282)) s e e 9709 [ e 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveneueenedBTooeniniiininiiis [oeeei i 4,212.00 |ene e (2321) e e e e e [ (1083 e [ee e 28214 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeveeueeueennnadfeeeninnnnnins fonenn s 4,183.00 [ouenenns (14,880) . ceneneneninn |oeenenennennes feennnenienens e e e (B,872)) s e e 140880 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |.eueeveenennn200]uennnenennnnens foenenn i 4,064.00 |unenenenn (72,811 cenennniiiii o e e e [ (29, 750) e e [eeee el 7281 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/14/2022 [09/14/2023 [09/14/2023 [Expiration ... |eeeeeueueennn2T3eeenninninnnnnnns fonenn e 4,094.00 [oneennn (95, 118)ccunenenniin |eeeneieeees feenneeciea e e L (0, 116) e e | 95,118 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveuenennd07|ooeninninnnnnnins [een e 4,085.00 |uuennnenn (39,584) . cncnneiniiin o feeeee e e [ (16,017 e [eee 089,584 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFHOLXP3B76 | 09/14/2022 |109/14/2023 109/14/2023 |Expiration .... .4,104.00 |. . (12,527). . (10,042)...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveneueeni8]oeeninininnnnins [oeeeeeen 4,153.00 |nenenenn (3,620)ccncnneiinins o fenec e e [ (3,088 e e [eeee e 3,629 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eoeeeueeueenenddTfoeeniiniiniinnins foeennn i 4,084.00 [oneenenen (5,978)ccunennenenens |eeenenenneenes feenneeneninens e e e (4589)) s [ e 05,978 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |oeeeeveeess 1712)cccuieiininiis [ooeen e 4,155.00 | nenns (500, 160) e nenennnnenennnn foeeeneineenenns feneeeeees e e [ (200,280)] e e [eeee 0 500,160 |onaeeeaeeen feenenneeee 0001 Ll
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/15/2022 (09/15/2023 [09/15/2023 [Expiration ... |eeeeeueuues 2,192)0ccuninninnnnnnns foreenn e 3,979.00 [oneennns (842,530) . cuvnnnnennenn |eeenenennenns feennnenneenens e e L (275,388 ) e e | 842,830 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueeveuen. 6,248 )ccuenenininiins e 4,243.00 |ouenn (1,567,448 ). cnennnnnininins |oreeeneieeaes feeeee e e [ (892,090 e e [eee et 1,567,448 o [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeveeueeueeenn2lfoveuennennnnnnnn foeennn3,884.00 [ouennnns (8,08B)cuveunenennens |ooeenenennenns feennenecnens e e e 490 | [ 08,086 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration ... |oeueeveeneenna28]oeennnnennnnnnens [oeeenen 3,793.00 |uuennnns (5,18B)cunencnencncninn foeeeeeeeees feneee e e [ 176 [ e [ BU1BB e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeeeeueuneennnnB8oveuinnennnins foeenn s 3,784.00 [ouennnn (24,008).cenennenennens |ooeenenennennns foenneneenens e e 00 2,085 | e e 24,006 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration .... |oeueeveueueaneaB0)eeninennnnnnis [oeeeeiin 3757.00 |uuenennn (12,133) e e e e e [ TR | e [ 12,188 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeeeeueeneennens®forennennennnnnnn foeennnn3,893.00 [onenenns (1241 ecnninniiiiii e e e e e (T [ e 1280 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration ... |eeeeeveeeen 1 oeininiiiiiiiis [ooei it 3775.00 |unenenenn (39,674) e e fenec e e [0 30880 [ e [eee el 39,674 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeeeeueeeenni209)eeenninninnnnnnns foeeenn e 375700 [oueennnn (76,486)cunnnnnnnnens |ooeenenennenns feeneeneeneas e e et 8,986 [ e | 76,486 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration .... |oeueeveueueenea®B]oeeniniiininnins [oeen i 3,893.00 |uuennnns (3,903)ccncnnenincninn o fenee e e [ 229 s e [eeee e 3,908 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeeeeueeneennnnB8leeeunenennnnnnns foeenn s 3,748.00 |ounnnnns (21,483)ccennnniiiiin eeeeieeees feeneeneena e e e 1,985 | [ e 200483 [ e 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveneuennna®8]oieninininnnnins [oeeen s 3,673.00 | uenen et (20,208)cnenneencnnn foeeeeieeeeaes feneeeniee e e [0 8393 [ e [ee 000 20,208 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveueuennns3oieniniiniiniins [oeen i 3,682.00 |uuenenns (11,668) .0 nennnninenins o L e e [0 2,862 [ Lo [oe e 11,668 o e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeueevenenennn202]enennnencnnnnens foeeennn3,708.00 |uuenennn (72,563)ccnennenencnnnn foeeeeeeeenns feneeenees e e [ 16,824 | e [l 72,868 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration ... |eeeeeueuneennnB9feeenninnnnnnnnins foeennnn 3,691.00 [ouennens (11,9540 cennniiiiii i e e e L 498 | [ e 11984 [ | [ 000
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |..ueeveuens 6,589 )cuencncnnnens foenennn3,897.00 | uenes (1,765,889) .0 ucnennencncnnnn foeeeeieeeenns feneeceenes e e [0 384,307 [ e [ee e 1,765,889 o [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration ... |eeeeeueenns 2,651 feeeuninninninnins foenenn i 3,655.00 [unnsn (988,888 cuvunennnnens |ooeenenennenns feennenneienens e e [0 228,966 [ v |00 988,588 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveess 1479)eenineininiis [oeen i 3,816.00 |enenes (451,678 ) cnennenencnnn foeeeeneeeeaes feneenns e e [ 98 T8 | e [eeee e BBTB78 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration ... |eeeeeueuueenneu7foreninninnnnnnnn foeennnn3,798.00 [onnnnnn (21,083)ccunnnnnenen |eneneieeeens feeneenenenens e e L 40685 [ e e 20,033 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveueueennBd]oeeniniininnins [oeen i 3,664.00 | uennn (82,153)cencnneninciinn o fenece e e [0 70802 [ e [eee e 32,188 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeueevenenennnaB6]oeennnenininnins [onennn 3,646.00 |enennns (8,045) cnnnnninininins e fennenn e e [0 3865 [ L o 8046 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration ... |oeeeeveeneenei22]eennnnencnnnnens [oeeee et 717,00 |unenennans (419B) e o e e e [ 1700 [ e [ 198 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration .... |eeeeeueuueenn85feeenninninninnins foeennn e 367300 [ounnnnnn (69,937)cunnnnninins |eeenenenneens feenneeenens e e e 15,916 [ e | 89,937 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration ... |eeeeeveneueunead7oeenininnnnnnins [oeennnn 3,912.00 |unenenens (8,528)cenennencncnins e feneees e e [ (1079 e [eee e 8528 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeneeneennnn82eeenninninnnnnnns foeenn s 4,036.00 [onennnn (26,7910 cunnnnnnnens |eeeneeieneens feeneeneeiens e e e (55 [ e 26,79 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueeveneueena®8]oeeniniininiins [oenn i 3,922.00 |unennnns (68,0900 cnennnenencnnnn foeeeenneeeans feneeenes e e [ (B39 e [eee e 8,000 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 |10/27/2023 [10/27/2023 |Expiration .... .3,902.00].
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration ... |oeueeveneueanedB7|oeeninninininnins [oeeennn 3,941.00 |unenenenn (21,286)cenencneencneen feeeeeneeeees feneece e e [ (8708 e e [eeee 0 21,288 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeeeeneeenndP3feeenninnnnnnnnnns foeennn i 4,093.00 [nennnn (21,9000 cenennnnnnenn Jeoeenenennenns foennennenenens e e e (970) s e e 20,900 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueevenenennnaB]oeeninnennnnnnens [eeen i 3,893.00 |uuennnns (9,108)cenenneiniiinn e feeeeee e e [ (185 e [ 90108 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Morgan Stanley .... ~4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeueeueenn 2 ]orenininnnnnnnn foeenn s 3,902.00 [onennnnn (48,905) . cunennennnnens |eoeeneiennenns feennnenneicnens e e e (7,970) s e | 48,905 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueevenenennnaBB]oeennnnennnnnnins [ooeen i i 3,874.00 |uennenn (12,955) . cncnnniiiin o feneece e e [ (B T4 e [eeee e 12,955 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration ... |eoeeeueeueenn 67 oeenninnennnnnnns foueenn s i 4,076.00 [ouennnn (B1,845) cunnnennnins |oeenenenenns foeneeneenen e e L (19,838) e e | 81845 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |eeeeeveneneeneecooennnneninnnnens [oeeee e i 254,00 |unenennnes (B18)eenenineiniiia o e e e [ (BT ) e [ B8 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration .... |oeeeeueeneenni208feeennennennnnnnns founennn i 4,076.00 [ounnnnnn (38,545) cunnnnnnnins |eieeneneneens feennencenen e e L (19,928) s e | 38,845 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeeveenennn282]ieninnennnnnnen foenen e 4,066.00 |onenennn (87,094) . cnennnenininian |oeeeeneeenes feneeen e e [ (27,789 s e [eeee el 87,004 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |.eeeveieiennn8]oeenininnnnnnins [onennnn 4,046.00 |ouenennn (10,8270 cncnnnninininn oenieinniens fennen e e L (3,386 s e [oe e 10,827 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |eeeeevenenensa®d]oieniniiiiiiiis [oeeee e 4,027.00 |onenenenn (2,901)cenennnciiin o feeeece e e [ (1,388 s e [ 2,901 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration ... |eeeeeueeneeneens@forennenninnnnnnns foeenn s 4,086.00 [ouennns (1,852)ccunnnnnnnins |eoeenneienennns foennenieiens e e e B4 [ e 1882 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |eeeeeveneueenescoeennnnennnnnnens [oeee e 4,056.00 |unenennns (2,500) e nenennnnenennnn foreeennaeenns feneeeeees e e [ (T8 e [0 2,800 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration ... |eoeeeueeneeead7forenninininiiis foeennn i 4,056.00 [onennns (3,200)cunnnnnnnens feoeenenenneens feennencicnens e e e (1B49) s e 0 32200 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeeveneuenneadB]eennnennninnis [ooeen e 4,106.00 |uuennnnn (16,262)ccnennnencncnnn foeeeeneeenenes feneeeeees e e [ (5,387 s e [eee e 16,262 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration .... |eeeeeueeneeinnaB2ereninnennnnnins foeennn i 410600 [onenens (7,303)ccunennniinen feeeneienenns foenneninenens e e L (3,985) e e e 70308 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeeveeuennni®8]oeennnennnnnnis [ooeennen 4,234.00 |onenenen (27,860) 0 nenennnencnnn foeneeneeeenns feneeees e e [ (10,378 e e [eee e 27,860 |eneaeeeeeeen [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeeeeueeen 9277 foeenninninnnnnnns founenn s 4,341.00 [oneen (2,397,183) e Jeeeieieneens foeneenneicnenn e e [ (1,002,973) s e [ 2,397,183 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Expiration .... |oeeeeveess 1,755 cecunnininnnnins [oeen e 4,072.00 |ouenns (894, 797)ccnennnninininn foeeeeneeeenes foneeenee e e [ (249,968)] s e [eee et 894,797 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeeeeueenes 1,438 |eceencnninnnnninn fonenn s 4,251.00 [ouenns (432,985) . cunnnennnnens |ooeenneienneens foeneencnenens e e Lo (183,001) s e | 482,985 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |oeeeeveneneeni8]oeeninninnnnnnins [oeeee e 4,127.00 |onenenennn (8,943)cenenneiiiii e e e e [ (B340 e [ 8983 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/25/2022 [11/27/2023 |11/27/2023 |Expiration ... |oeeeeveeennn2]ieninininnnnins foonen s 177,00 e (111280 s e e e L (380) s e [ee 11128 L o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |eeeeeveneueuneaB]oeenineninnnnis [ooeee e 4,127.00 | (31320 e e e e [ (1878 e [ 30182 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI7OUKS573 | 11/25/2022 [11/27/2023 |11/27/2023 |Expiration ... |oeeeeeenesea 7 oeeniniiiinnins [oonen et n 117,00 |onenenens (6,338)ccnennnnieninn foenennneiens fennen e e L (2,883)] s e o 8,338 | [ ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |eeeeeveneueeneaoieniniiiniiis [oeei i i 117,00 e (2194) e e e e e [ (1297 e [ 2,194 | e | 000T e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 (11/27/2023 [11/27/2023 [Expiration ... |eeeeeneeneenn8lovenninnennnnnnns foeeeen e 4,157.00 [oneenans (10,145)ccennnnninin eeeneieaeens feenneencenens e e L (3,89 [ e 10,145 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |oeeeevenenenn82]einininininnins [ooeei e 4137.00 |enen e (48, 724) e e e e e [ (18,392) e e [eeee el 88,724 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 [11/27/2023 [11/27/2023 [Expiration ... |eeeeeueenvennenaBlovennininnnnnnns foneeenc 414700 [oeennne (1,482) e e e e e L (908N e e 182 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeeveneuenni®2]oeninennnnnnins [oeeea 4,145.00 |unenenenn (31,833)cencnneincnean o fenec e e [ (9797 e [eee el B10838 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJPS170UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 [Expiration .... .4,105.00|.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Gl'6l3

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeueeveenenn200oeeninininnnnins foeeeean 4115000 |unenen et (72,048 )i e feneeee e e [ (21,782) s e [eee el 72,088 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Expiration ... |oeeeeueeeeinnnferenninnnnnnnnnnn fooeenn i 4,095.00 [onennnnns (5,827)ccunnnennnens |ooeenenennennns foennennencnens e e e (2,598) e e o0 8,627 [ e 000 e
$8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeevenenenni®2]eenininnnnnnis [een e 4,095.00 |unennnn (33,899)ccncnnneninininn foeeeeeeeeaes feneeee e e [ (10,083) s e [eeee 0 33,899 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Expiration ... |eoeeeueeneesend Tl |oriniininnnnns fooeennn i 4,205.00 [onnnnn (18,747)ccencnneeinnin |eeeneieeeens feenneecicnens e e e (B,526)) e e e 8747 [ e [ 0001 e
88P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeeveneneensl8ooeninniiiiniiis [ooeei e 4,155.00 |nenenens (4,959)ccncnnniiiin o fenee e e L (2476 e [eeeee e 4959 | [ ] 0001 e
S&P500 OTC European Cal I-Sel |
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEFTVJPSITOUKST3 | 12/14/2022 |12/14/2028 (12/14/2028 [Expiration ... [eeeeveveveeeat8]oveiiiiiiiiis [ 4,085.00 s (B,799)- e oo foreeecie [ [ Lo (1088B)] v [ o 8799 | [ {0001
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeeveeien 34 ]ceininiiininiiis [ooeei et i 4115000 |oenen s (24,367 eneneneeeneneen fereeeneeeeaes fenee e e [ (BB e [ 24,367 | [ | 0001 e
S&P500 OTC European Cal I-Sel |
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEFTVJPSI7OUKS73 | 12/16/2022 |12/16/2028 (12/15/2028 [Expiration ... [eveveees 8,601 |oueueuiuiiiiiins forriis 4,287.00 et (2125,766)- e foveiiecice forniececies [ [ Lo @780 [ [ 20925,766 | [ {0001
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeueevenens 1,837 |eoeninnininnnnins e 4,149.00 |uuenn s (386,766) .. nenenenenennnn foeeeneneaenenns foneeenees e e [ (T2125) e e [ee 0 386,766 o feeeeee | 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeeeeueenes 3,202)0ceuncnncnnnnnnns founennn e 3,974.00 [onenn (1,223,590)ccennnnnennenn |ooeenenennenns foenneennenenens e e e (191,819) s e |0 1,223,890 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration ... |oeueeveneueennaB8]oeennnininnnnins [oeennnnn 3,978.00 |unennnn (21,8800 ccncnnenencnnn foeeeeneeeenes feneeees e e [ (B0B)] e e [eeee 0 210880 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5ITOUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eeeeeueeneenen0ferennennennnnnnnn foeennnn 3,906.00 [ouennenes (AT cencnniiiiiis s e e e i B2 [ [ e I [ e [ 0001
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration ... |eeeeeveneueuneec |ooennnnennnnnnins foeee e d 174,00 | (1,558 )i e e e e [ (A0) s e [eeee e 10588 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eeeeeueuneennnn®fereninnnnnins foeennnn3,982.00 [ouennn (23, 118)ccunennennnnen |eeeneneneens feeneenncenea e e s (BT [ e 23116 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration ... |oeeeeveneneenei20]ennnnencnnnnens foeenean 4,107.00 |onennnns (5,499)ccncnnnninininn o fenecee e e [ (188 e [eee e 5,409 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eeeeeeeeneennena fovennenennnnnnnn foeennnn 3,925.00 [oneennnnn (2,374)ccunennenniiiis s e e e e (9)eeecns [ e 2374 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration ... |eeeeeveneueuneesooennnnennnnnnens [oeeeennn 3,954.00 |unennnnn (2,545)ccncnnniinin o e e e [ BT ) e [ 2885 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5ITOUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eoeeeueeneenedB7 foveninnennnnnnns foeennn 3,944.00 [onnnnn (10,381)ccunnnennnin eeeeneeneeneens feennencienens e e e 124 e [ e 10,381 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration .... |oeeeevenenennd08]ennnennnnnnins [een i 3,944.00 |uuenn st (36,345) . cncnnnnencninn foeeeeneeeeaes feneees e e [ (T3 e [ee 0 36,345 | [ | 0001 e
S8P500 OTC European Call-Sell Closing
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/15/2023 |03/15/2024 |06/14/2023 [Purchase .......|.oeeeeeeee 4073 ceeeeneeeennnn v 4,145,000 eeeeeeenennn foenne. (959,106)...... (2,044 878). .oueveeneennn ovnn (2,044,878 ceneneefevieeeeieenes Joeeeeneeeeeeeese foeeveeneeneenes oo (1,085, 772)f e v J0001 ceeeenee
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (35,816,575 (959, 106 (2,044,878 0 (2,044,878] XXX (19,252,684, 0 0 34,730,803 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (35,816,575 (959,106 (2,044,878 0 (2,044,878) XXX (19,252,684 0 0 34,730,803 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants (35,816,575 (959, 106 (2,044,878 0 (2,044,878) XXX (19,252,684, 0 0 34,730,803 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options (35,816,575 (959,106 (2,044,878 0 (2,044,878) XXX (19,252,684 0 0 34,730,803 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination

Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 26,246,922 510,799 23,711,761 0 23,711,761] XXX 13,064,328 0 0 (3,045,966 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 30,960 30,960 178,883 0 178,883 [ XXX (100, 156 0 0 116,963 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 26,277,882 541,759 23,890,644 0 23,890,644 ] XXX 12,964,172 0 0 (2,929,003 0 0 XXX

Description of Hedged Risk(s)

@) |
[

Code |
[

(b)

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 ..

. |Hedges crediting rate for fixed indexed annuity products linked to changes in equity indices.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

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

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... 19,250,000 |.... 55,391,821 |... (31,571,204)[....cccvvnnnnnnnns 4,570,617 |... 55,391,821 (31,571,204)..cevvvvnininnnnns 4,570,617 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . . 1,970,000 22,517,801 [oeeeeieeeee s . 547,601 |... 2,517,601 | s .. 547,601 |... .
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . 15,030,000 32,532,568 (17,935,669)|.....cceeeeeeeeeeeeee . 32,532,568 |... (17,935,669) N .
JP Morgan ZBUT11VBOBEZRVTIIT807 499,947 |... (377,614))... . 122, , (377,614)|...
0299999999. Total NAIC 1 Designation 36,250,000 90,941,937 (49,884, 487) 5,240,551 90,941,937 (49,884,487) 0
0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

36,250,000

90,941,937

(49,884,487)

5,240,551

(49,884,487)

5,240,551

0999999999 - Gross Totals 90,941,937 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 90,941,937 (49,884,487)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year
Collateral Pledged by Reporting Entity

1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pled & - Fair Value Par Value Value

(I, Vor IV)

0199999999 - Total XXX XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Barclays G5GSEF7VJPS170UK5573 .. | Cash... 000000-00-0 ........ .... 19,250,000 |.... 19,250,000
Goldman Sachs W22LROWP2|HZNBBBK528 .. | Cash... 000000-00-0 ....ccen | CaSN 1errrieeeeeeeie e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e nnnn e e e e nnnnaaeee [eeeeenn e e ennas 1,970,000 [.eeeeveeeeeeeeniins 1,970,000
Wells Fargo .... PBLDOEJDBSFWOLXP3B76 .. | Cash... 000000-00-0 ........ .... 15,030,000 |.... 15,030,000

0299999999 - Total 36,250,000 36,250,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
000000-00-0 ......... Short term investment from reverse repo program B e, 110,433 |veeeeeeeeeeeeeeennnn.. 110,433 .. 01/02/2024 .......
000000-00-0 . ..| Short term investment from reverse repo program ... 357,285 [veeeeeeeeeieeeesn 357,285 .. 01/02/2024 .......
000000-00-0 . ..| Short term investment from reverse repo program ... .259,843 |... . 01702/2024 .
000000-00-0 ......... Short term investment from reverse repo program 10,683,336 [.....c..ccn.......... 10,683,336 |....... 01/02/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 11,410,897 11,410,897 XXX
9999999999 - Totals 11,410,897 11,410,897 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... 6,847,851 Book/Adjusted Carrying Value $ 6,847,851
2. Average balance for the year Fair Value $ . ...58,508,839 Book/Adjusted Carrying Value $ .. ..58,508,839
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A 0 1G.$ s 357,285
3B
3C
3D
3E
3F
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

690353-5H-6 ......... . - TR e e 1,307,550 [ovoveeicicicnne 1,307,550 [....... 04/20/2035 .......
690353-C9-6 ......... . 2,641,510 . 2,641,510 01/15/2030
690353-M8-7 ......... . 1,936, 111 . 1,936, 111 02/15/2028
690353-X5-1 ...| DFC AGENCY DEBENTURES . . 1,437,498 . 1,437,498 08/15/2029
90376P-AB-7 ......... INT DEV FIN CORP .. . A . 3,922,650 . 3,922,650 04/20/2035
90376P-GE-5 ......... INT DEV FIN CORP AGENCY DEBENTURES ......ueeeeeeeeeeeneennneennneennneeanneeanaeenneenneennnns B S 1,851,852 | 1,851,852 |....... 03/15/2030 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 13,007,171 13,007,171 XXX
0109999999. Total - U.S. Government Bonds 13,007,171 13,007,171 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
13079P-XC-2 ......... [ CALIFORNIA ST STWD CHNTYS DEVA MULTIFAMI ... [ R 3,600,000 [..vveeernencenne 3,600,000 [....... 03/01/2057 .......

62630l-EL-7 TXBL MUNI FUNDING TRUST VARIOU NURSING H ....oovveicniiencienceiecsieciecneeieenns | s [oeeeeeen LEFE e [ 002800,000 |oeveeeveeeeeeeeen..... 800,000 ... 09/01/2030 .......
62630l-FV-4 ...| TXBL MUNI FUNDING TRUST VARIOU GENERAL . 05/15/2056
62630l-JY-4 «..| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT ........coveueivereeeienieiensieesieenseennennnes | [eeeeeeees TEFE i i 022400,000 [oovevieeieeeen.. 400,000 ... 09/01/2031 .......
626301-NR-4 .| TXBL MUNI FUNDING TRUST VARIOU GENERAL . . . . ....600,000 |....... 06/30/2028 .......
88034Y-UNI-8 TENDER OPTION BOND TRUST RECEI GENERAL - - - ....650,000 |.... ....650,000 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and 7,050,000 7,050,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 7,050,000 7,050,000 XXX
00155B~AA6 .........| AKM ISSUING TRUST R . ABFE e e 1,300,000 |-veueeeeeeeeieieeenne 1,300,000 |....... 08/01/2073 .......
021752-AA-8 +| ALTOONA-BLAIR COUNTY DEV ...eviniiiiiisieiieinieeissnnees [, AFFE e 3,000,000 [.veueevenieiiniiennne 3,000,000 [....... 04/01/2035 .......
05565E-CD-5 . 1,502,733 . 1,500,000 08/11/2025

.| BANK OF MONTREAL CHICAGO LAFE i e 2,899,577 e 2,500,000 |....... 01/12/2024

06367D-3U-7 .
.| BANK OF MONTREAL .......

.......... 2,499,577 |....

7
. . 1
.| BMW US Capital LLC ........ .. AP FE L
1
1

063671-HH-9 coo [ BANKOF MONTREAL ... |, JLFFE . ... 997,653 |.... 00 007,453 |....... 02/05/2024 ......
14338H-AA-4 .| CARMEL VALLEY SR LIVING . ABFE .. 500,000 500,000 09/01/2061 .
20278N-AlI-5 +.. | ENERGY TRANSFER PARTNERS .........ooiiiiiiiiiiiiiee |, 2.0 FE s 1,699,583 [ovevereieiiieiennne 1,699,765 |....... 01/15/2024 ......
30040-AS-7 +vo| EVERSOURCE ENERGY ...veutenctenisiencsteni ettt snens | L 2AFE e 2,183,871 oo 2,180,811 [....... 06/27/2024 ......
316773-CX-6 .| FIFTH THIRD BANCORP L2.AFE .. . 1,008,161 . 1,008,552 01/25/2024

.| 486 LESSER STREET TAX .
412 MADISON LLC

35085A-AA-9
35087M-AA-1
35137L-AG-0

.2.AFE ..
1B FE ..
.2BFE ..

.......... 1,025,000 |....
.......... 1,500,000 |....
.... 798,945

.......... 1,025,000 |....... 02/01/2032 .......
.......... 1,500,000 |....... 06/01/2062 .......
.... 198,778 01/25/2024

.| GENERAL MOTORS FINL CO

37045X-CR-5 <+« | GENERAL MOTORS FINL €0 ....ooiiiiiiiiiisiisi s |, 2B FE e e 1,199,549 [, 1,199,437 |, 01/17/202 .......
38869P-AN-4 <or| GRAPHIC PACKAGING INTL ..ovniniiiiiicicieiiisisieeceesniseeenennnnnnenns |, [eeeeeenene 200 FE i L0428, 712 | 428,161 04/15/2024 ......
404280-AP-4 ...| HSBC HOLDINGS PLC-SPONS . 03/14/2024

40435R-06-9 wor | HSBC BANK USA NA ..ot | [ WA FE | 3,509,756 [l 3,600,000 ... 01/19/2024 ......
46655F-AA-5 coe | AR LLC o [ [ BB FE | 040,000 [ 410,000 ... 03/01/2072 ...
58769J-AH-0 ....| MERCEDES-BENZ FIN NA 08/01/2025 .
649538-BC-1 ......... NEN YORK LIFE BLOBAL ....oveveeeeeeeeeeeeeicicieeeeseeeeeeseseseeesesesesseseseesmsnsnsone | vvvisises Jeoeeeeeeee A FE e |, 1,503,480 [oovveveeeeeinns. 1,500,000 ... 06/13/2025 .......
6944PL-2T-5 ......... PACIFIC LIFE GF 11 ooveieiiiiininininnsieieienininnsssneiensnenenesnsnsnesesnsenenessnsnes | Jreseseeeee WD FE e |0 1,500,681 [ovvvvieenenena 1,500,000 ... 06/16/2025 .......
78016E-2V-2 ROYAL BANK OF CANADA . 1,997,085 . 1,998,704 07/29/2024

817826-AB-6 .........| T-ELEVEN INC ..coovirniiininiiiniiniiinnnniieossesnsn |, .681,214 .680,979 02/10/2024

844030-AA-4 ......... SOUTHERN UNTON €O ..eeeeeee e e e e e e e e e e e e e e e e e nnne e e eeennnnnes | oo, .750,296 .750,573 02/01/2024

B6565F-YF-3 ......... SUMITOMO MITSUL BANK NY .o | o, - TAFE o e 1,800,269 |vevveveiiiiianeans 1,800,000 |....... 01/18/2024 ......

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 35,272,783 35,263,003

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 35,272,783 35,263,003

1309999999. Total - Hybrid Securities 0 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0

1909999999. Subtotal - Unaffiliated Bank Loans 0 0

2419999999. Total - Issuer Obligations 48,369,954 48,360,174

2429999999. Total - Residential Mortgage-Backed Securities 0 0

2439999999. Total - Commercial Mortgage-Backed Securities 0 0

2449999999. Total - Other Loan-Backed and Structured Securities 7,050,000 7,050,000

2459999999. Total - SVO Identified Funds 0 0

2469999999. Total - Affiliated Bank Loans 0 0

2479999999. Total - Unaffiliated Bank Loans 0 0

2489999999. Total - Unaffiliated Certificates of Deposit 0 0

2509999999. Total Bonds 55,419,954 55,410,174

4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0

4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0

4509999999. Total - Preferred Stocks 0 0

5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0

5409999999. Total - Common Stocks - Mutual Funds 0 0

5609999999. Total - Common Stocks - Unit Investment Trusts 0 0

5809999999. Total - Common Stocks - Closed-End Funds 0 0

5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0

5989999999. Total - Common Stocks 0 0

5999999999. Total - Preferred and Common Stocks 0 0

000000-00-0 ......... Key Bank Money Market Account ............cccoeemmiieiimmmmiineeemnneeeeeeeneeeeeemmeeeeeeeee Lo Do oo, 1,500,000 |+evveeeeeeeeeeens 1,500,000 |....

000000-00-0 .........[ Huntington Bank Money Market Account . 1,500,000 . 1,500,000

000000-00-0 ........| Fifth Third Money Market Account [EE I . ce e [ 4,500,000 [.oovieiiiiiiieee 4,500,000 |[....

9609999999. Subtotal - Cash (Schedule E Part 1) 7,500,000 7,500,000 XXX
AMILLN cP SR 3,298,020 |vueueueeeeeieieeenne 3,298,020 |....... 01/02/2024

DREYFUS GOVERN CASH MGMT INS MONEY MARKE ....
TAMPA ELECTRIC CO CP

.. 62,994
.2,238,313

.. 62,994
.2,238,313

02/01/2024

. TRISTATE GEN&TRANS ASSN CP .... .. A eeeeiiiaiininnnn...907.688 ... 01/04/202 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 6,597,015 6,597,015 XXX
9999999999 - Totals 69,516,969 69,507, 189 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ ... 10,712,261 Book/Adjusted Carrying Value $ ... 10,663, 165

2. Average balance for the year Fair Value $ ... 70,182,206 Book/Adjusted Carrying Value $ ... 70,204,795
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 *
BANK OF NEW YORK MELLON ........ccccvveennen oo NEW YORK, NY e | eevveeeee freeennned00000 | 0 e O e (266,452) |.. XXX.
FEDERAL HOME LOAN BANK ... CINCINNATI, OH .. ... 423,133 [.XXX.
FIFTH THIRD BANK .. ... CINCINNATI, OH .. 3,170,012 |..XXX.
HUNTINGTON BANK ... . COLUMBUS, OH .. 1,571,025 [..XXX.
KEYCORP (KEY BANK) CLEVELAND, OH ..oooveeevveeeireenreeenreeene | veeeneees foeeeenen 00000 [t O et O [ 1,580,361 [..XXX.
NORTHERN TRUST CHICAGO, IL oo [ e froreineen00000 | 0 i 0 L 250,789 |..XXX.
PNC BANK CINCINNATI, OH (12,898,395)|.. XXX.
0199998 Deposits in ... 5 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 291,506 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (5,878,021)] 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 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (5,878,021)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 0 0 (5,878,021)| XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. (5,292,927) 4. i (9,901,499) 7. Julye o 7,713,889 10. October. ....(8,365,634)

2. February...|.ccooonnennns (7,406,617) 5. 19,184,940 8. (1,917,459)  11.  November... ... (7,047,024)

3. March (9,661,892) 6. 414,360 9. September (25,814,381)] 12. December (5,878,021)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ol|o|o|e|e

AMILLN CP
CABOT CORP CP .
CHEVRON PHILLIPS CP ....
DAIRY FARMERS OF AMERICA CP

ENTERPRISE PRODUCTS OPER CP
GLOBE LIFE INC CP .........

MCCORMICK & COMPANY CP
MONDELEZ INTERNATIONAL CP ..
PEOPLES GAS LIGHT & COKE CP
PORTLAND CP
TAMPA ELECTRIC CO CP

01/02/2024 ...
.. 01/02/2024
01/02/2024 ...
01/02/2024 ...
.... 01/02/2024
.... 01/09/2024
.... 01/02/2024
.... 01/02/2024

.. 01/04/2024
01/03/2024 ...
02/01/2024 ...
01/04/2024 ...

12/29/2023
12/29/2023 .
U R 12/29/2023

[ O 12/29/2023
12/29/2023 .
12/28/2023 .
12/29/2023 .
12/29/2023 .
12/29/2023 .
U U 12/27/2023
U R 12/29/2023

e feeeen. 12/20/2023

...... 5,296,820 |..
...2,198,673 |..
...... 2,498,509 |..

998,919 |..
...... 2,238,313 |..

TRISTATE GEN&TRANS ASSN CP ...........

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 23,626, 121
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 23,626, 121
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 23,626,121
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 23,626,121
Q4975H-29-6 ........ [ e Ao [s0......... [ 01/01/2023 .......... [oorrreeeeeseeeeee X 25,000

25,000

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

262006-20-8 ....... DREYFUS GOVERN CASH MGMT INS MONEY MARKET ...
922906-30-0 ....... Vanguard Federal Money Market Inv

B 12/28/2023
B PN 12/31/2023

13,544,677 |..
...... 3,882,233 |..

193,695

8309999999. Subtotal - All Other Money Market Mutual Funds

17,426,910

229,319

8609999999 - Total Cash Equivalents

41,078,031

230,645

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE Columbus 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 [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e
2. AIESKA ..o A AR [ ] s [ [
3. Arizona
4. Arkansas
5. California
6. Colorado
7. Connecticut
8. Delaware ..........cccoceviiiiininnns
9. District of Columbia
10. Florida ..............
11.  Georgia
12, Hawaii ..o
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..............cccococue..e. MA |..... B..... Benefit of and security of the policyholders
23.  Michigan .......c.cccoeiiniiniieniicneens
24. Minnesota
25. Mississippi
26. Missouri
27.
28.
29.
30. New Hampshire .......cccooeiennne NH [ ] s fe i [ e
31.  New Jersey
32. New Mexico
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.  Vermont .....cccoeveeevieeiiieeiieeenn VT | s
47, Virginia .....ccooeeeveevceieneneeen . VA
48.  Washington .........cccceevrvvnve. WA [l
49. West Virginia ........ccccooevvienenn. WV |,
50.  Wisconsin ........ccceeeeveeveeeveenee. W i
51.  Wyoming
52.  American Samoa ..........ccccceeeeeee . AS o
53.  Guam .....ccceevveenienieneeiieeiene. GU i
54. Puerto Rico ......cccoovevvevvccveeeee . PR |
55. U.S. Virgin Islands [RUURURRRRRRIA V] [ RO
56. Northern Mariana Islands ........... MP [ ] e [ nns [ e o
57. Canada .......ccccooeeeiieniiiiees CAN  oeiie | oot sneessenes [ereesnnneesneessneeninne [oeeerree s eennresnnees [eernee s e s e e [eee e e
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 4,633,126 4,379,763 0 0
DETAILS OF WRITE-INS
BB0T. ot e s | ettt tees |oesetet ettt ettt naes [eetet ettt ettt ettt ettt e et
BB02. ..ottt e srrne | ettt ettt et sae e e s s e s st s s naesesees [nesesesesesansseansesesasans [eesesesannanaesesesannanaes [eesesnnnneaeeeeenannnaesens [ernnnantea e ee e
BB03. e e s | ettt e |reseiet ettt et naes [eetes ettt ettt ettt ettt en et
5898. Summary of remaining write-ins for
Line 58 from overflow page .............|... XXX [ XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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