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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 3,161,192,498 |....oooiiieiericnienee [ 3,161,192,498 |........... 3,227,934,995
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 15,663,501 ..o o 15,663,501 |....ccovvneevne 19,969,959
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 177,220,577 v o 177,220,577 |.covevennee. 141,683,095
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 465,409,200 |..vovecvrieeiieirieirienies oo 465,409,200 |................ 470,567,462
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .recrnnen 8,186,358 ), cash equivalents
[T 71,724,071 ) and short-term
investments ($ ... 1,425,878 ) oo [ 81,336,307 [.eceeeereririceriinces e 81,336,307 [...ccoveriennee 35,200,009
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 94,372,627 | o 94,372,627 |.oooveen. 91,206,352
7. Derivatives .............. ..123,992,369 |.. ..123,992,369 |.. ...90,941,925
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 333,838,994 333,838,994 345,923,098
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 9,858,630 | 250,800 |.....cccceviennee 9,607,830 [.cocoeviveririne 735,450
10. Securities lending reinvested collateral assets . 11,410,897
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 4,462,884,703 |......cooveveeenne 250,800 |............ 4,462,633,903 |............ 4,435,573,242
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 40,551,217 oo o 40,551,217 | 40,527,531
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c..cccu.... 519,696 |[....covvveeeiriieienininees oo 519,696 |.....cccevvvreene. 874,209
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 10,692,142 |.oveeeeeeeeeeeeeees e 10,692,142 (..o 10,700,558
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 8,360,343 | e 8,360,343 | 4,538,895
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 4,510,078 |.oeeirie 4,510,078 |oovoeeceeeeeene [V 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 2,655,731 [ (U 2,655,731 |oooviie 2,625,580
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,534,342,523 |......ocueun 4,760,878 |........... 4,529,581,645 |............ 4,502,301,917
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt eneaes [enssennsrenninas 81,433,774 oo e 81,433,774 |..covvern 81,354,208
28. Total (Lines 26 and 27) 4,615,776,297 4,760,878 4,611,015,419 4,583,656, 125
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  CSV of Company Ouned Life INSUIANCE ....oooooooeeuuinicriveiieiiiiissssseeceeneenes e 2,335,057 |...ooomerrrveereneniiienrenes [ 2,335,057 |.coovorrrrriennnns 2,313,089
2502. Employee Split Dollar .o eenees oot 296,545 oo e 296,545 | 296,545
2503. Prepaid Dividends ... 24,129 24,129 15,946
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0. 20 ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,655,731 0 2,655,731 2,625,580




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 3,341,365,712 less $
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt ssese e senenesssesssnenesens [eoeneenenns 3,041,360, 712 | 3,337,340,709
2. Aggregate reserve for accident and health contracts (including $ ..............cccccceeeeeveeeee.. Modco Reserve) ... fornnnicnn..356,903 |l 368,892
3. Liability for deposit-type contracts (including $  ....cccccoevvvvvvnvcccccceee. MOACO RESEIVE)......vviiieeieeeeeeeeeeens o398, 439,706 | 331,272,728
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 33,268,408 |......ccccvvvnee 39,545,644
4.2 ACCIAENE ANA NBAIN ......cveeeee e s b s s b8 s s ts bt st s bbbt [oesienniesenieenieaas 40,369 oo 40,369
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ...ttt ettt et et eteae et ese et ete et ese et eb et et e s eseas et ess et ess et esessesees et e ssese st esensebenseseseetesssaensesete et ebe s etensebensatensaren [eeresenteneteteeeteneas 4701 [ 5,250
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
LT [eT ) OO TE OO TSSO T TS POP T PEP S PRPRTURURPRUUTOY USRS 8,720,520 |......coovueeee. 9,343,020
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoeee |oereeeeeeeeenenene 252 447 (..o 173,400
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 4,731,960 |...cooviene 5,616,237
9.4 Interest Maintenance Reserve 5,652,938 |..ccooveveenee 7,778,311
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME taXES ............coceuevereueeiiiririeieieeeeeeseseeieeeeeesesesesnens freveeeeeenenns 1,807,296 [ 1,777,657
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 4,512,738 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 71,210,255 |... . 49,884,477
24.09 Payable for securities ...... 15,497,851 |... ...370,627
24.10 Payable for securities lending 54,175,422 |... . 81,477,928
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 108,781,711 114,991,857
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4,105,042,921 4,092,710,312
27. From Separate Accounts Statement 81,433,774 |...cooove.. 81,354,208
28. Total liabilities (Lines 26 and 27) 4,186,476,695 4,174,064 ,520
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 414,538,724 399,591,605
38. Totals of Lines 29, 30 and 37 424,538,724 409,591,605
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 4,611,015,419 4,583,656, 125
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties 77,373,964
2502. Payable for Collateral on Derivatives . 36,250,000
2503. Uncashed drafts of checks that are pending escheatment to the state ... oo 924,397 [, 909,750
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ...........ceueueuiriiniriririeieieieiese s esesesssssssnns [reneneneenenennnnens 902, 979 [ 458,143
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 114,991,857
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 130,319,484 |............... 133,177,701
2. Considerations for supplementary contracts with life contingencies...............cccccoeeeveeevevereveceeeeeeeee e 586,303 | 42,779
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 88,736,021 |.. 92,145,551 |..
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccovovveveveueueeeeeeeeeeeeeeeeaeseeeee e |resee s 53,231 | 317,793 |..
5. Separate Accounts net gain from operations excluding unrealized gains or losses . e s
6. Commissions and expense allowances on reinsurance ceded ............ccoceveennenne e o
7. Reserve adjustments on reinSUranCe CEARM ............iciiiiiiiniieiiieiie et re e ee e seesee s e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNTS..........ccuiiiiiiiiiieee e
8.2 Charges and fees for deposit-type contracts ..
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 110 8.3) ..cooeeieiiiieeieeeeeeeee
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens

13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits

15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..216,535,660
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeveveveverevereeeneeevesoeseseeseeeeee. 1,904,764 [ 7,569,369 | 14,794,713
18. Payments on supplementary contracts with life contingencies .............. | 951,611 [ 659,522 |....ccceveee. 1,205,600
19. Increase in aggregate reserves for life and accident and health contracts ) 4,013,014 (44,513,249) (70,666,425)
20.  Totals (LINES 10 10 1) ..uuiiiiurieeeeeieicseieieteeeeeseaseeese e eseseseeeesseseseessesesesesesesesssesesesesessssnsssesesasssnnesaoannnnsesesnnns 189,578,606 |............... 158,892,373 |...ocveen 326,016,802
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt ettt ettt s ettt b bt s et se s bbb enenene 26,776,741

22. Commissions and expense allowances on reinsurance assumed . s ..

23. General insurance expenses and fraternal expenses ................. 24,160,353 |.cooireenne 52,175,370
24. Insurance taxes, licenses and fees, excluding federal income taxes ..............cccceeveeeeeeeveveveeveeeeeenefeoeeceenn. 3,809,989 | 3,887,997 | 7,386,686
25. Increase in loading on deferred and uncollected premiums ........... ....(138,982)

(10,988,510)
8,709,725

26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ....

3,991,208 4,492,364

28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 241,912,032 211,880,388 433,714,984
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (21,243,833) e 14,843,575 | 23,065,051
30. Dividends to policyholders and refunds to members 3,804,843 5,197,891 9,627,810
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (25,048,676)|......ccvevenee 9,645,684 |................. 13,437,241
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (11,640,086) 2,114,613 (9,041,987)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (13,408,590) ....cocveveencee 7,531,071 [ 22,479,228
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,007,188 (excluding taxes of $  ..ceeveerereucnnne (550,823)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 11,435,800 (5,146,666) (7,140,280)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (1,972,790) 2,384,405 15,338,948
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 409,591,605 369,704,268 369,704,268
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen (1,972,790) e 2,384,405 |................. 15,338,948
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,313,455 ... 19,988,720 |.. 25,818,086 |.. ... 46,357,334

39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeiierierierienieree e s s s
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..5,313,4585 |. ..6,863,035 |. ... 12,322,834
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(638,323) .- (528,823) .o 124,128
42. Change in liability for reinsurance in unauthorized and certified companies ............cccceeveeieeiennenien foovii s et
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44,  Change in @sset VAIUALION FESEIVE .............c.cucueueuiiieeeeeeeteeeaeeeeee et seaeaeas st st ese e s s s s s sesesessssassfoeseneeaeanenenas (7,743,943) ... (15,984,473) ..o (34,255,907)
45.  Change in treasury StOCK ...........cccoiiiiiiiiii e .. ..
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI IN oottt bbbt ettt .
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 14,947,119 18,552,230 39,887,337
55. Capital and surplus, as of statement date (Lines 36 + 54) 424 538,724 388,256,498 409,591,605
DETAILS OF WRITE-INS
08.301. MisCelTaneouUS INCOME .......c.iuciiuiiieiiicicieice ettt
08.302. Company owned [ife TNSUFANCE ......ooiioiieceeeeie et
08,3003, it — e a e e e e e e e e et e ean et e e et e e e et e eae et e ae e e e e et e eane e e nn e e e nn e e naneeeeaneeenneeeaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i

08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)

2701. Benefits for Employees not included elsewhere
2702. Securities lending interest expense ..............
2703. Miscelleanous EXpense .......ccccoooocccirninccseeeeeeeieeeene

2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)

L3 1 Y RO RO UPTROPOU RO

5302.

5303. ... )
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................ 130,898,767 |................133,814,718 |................265,390, 704
................ 101,034,712 |.............. 101,848,926 |................206,872,705
951,192 1,016,163 2,946,622

232,884,671 236,679,807 475,210,031
................ 189,433,816 |................203,631,634 |................401,636,257
................. (4,121,825)|........c........ (6,447,250)|................. (9,557, 176)
.................. 54,777,333 |................. 58,232,888 |................115,720,349
................... 4,427,892 |...................5,134,483 |................. 10,096,838
(7,362,273) (8,256,701) (11,121,335)
237,154,943 252,295,054 506,774,933
(4,270,272) (15,615,247) (31,564,902)

..229,927,199 |.
15,673,024 |..
..5,158,261 |.

..377,052,822
...10,012,103
... 34,003,970

................................. 0 [OOSR |
................. 16,989,614 |0 o0
................................. 0 [ 9,483 9,483
26,538, 121 0 139,206

............... 204,286,219 |................248 170,417 |...............421,217,584
................ 171,544,554 |................264,160,330 |................366,570,591
................. 32,865,162 |..................8,341,781 |................. 10,790,791
................................. 0 [0 o0
................................. 0 [0 o0
................. 20,710,102 |................. 16,767,387 |................. 47,190,901
12,956,987 60,372,976 41,736,038
238,076,805 349,642,474 466,288,321
3,166,275 6,793,587 12,651,746
53,043,139 (108,265,644) (57,722,483)
................................. 0 [0 o0
................................. 2 [ e 0
................................. 0 [ 12,500,000 |0
................... 7,166,978 |................(17,113,026) ................(20,147,772)
................................. 0 [0 o0
(9,803,549) 67,629,610 75,732,115
(2,636,569) 63,016,586 55,584,343
................. 46,136,298 |................(60,864,305)|................(33,703,042)
................. 35,200,009 |................. 68,903,051 |................. 68,903,051
81,336,307 8,038,746 35,200,009

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




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 140,329,065 |................139,495,287 |................276,571,313
................................. 0 [ 0 o0
................. 12,538,475 |................. 16,719,625 |................. 32,039,559
....................................................................................................... 0
............................. 884 [ 1,694 [ 2,421
....................................................................................................... 0
................................. 0 [ 0 o0
............... 152,868,424 |............... 156,216,606 |................308,613,293
............ 1,432,315,737 |........... 1,002,618,383 |............2,171,479,443

1,585,184, 161 1,158,834,989 2,480,092,736




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of Columbus Life Insurance Company (the Company) are presented on the basis of accounting practices prescribed
or permitted by the Ohio Department of Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices. There are no
differences between the Company’s net income and capital and surplus following NAIC SAP or practices prescribed and permitted by the
state of Ohio.

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX (1,972,790) 15,338,948
(2) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX (1,972,790) 15,338,948
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx 424,538,724 409,591,605
(6) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx 424,538,724 409,591,605

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

The Company has not reacquired any SVO Identified Bonds during the reporting period.

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for those which an other-than-temporary impairment has been
recognized, which use the prospective adjustment method to determine amortized cost.

D. Going Concern. Management has not raised any doubts about the entity's ability to continue as a going concern.

Accounting Changes and Correction of Errors.

The Company did not have any accounting changes in 2024.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans. No Change.

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.

M

Loan-Backed Securities

Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

7
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2024,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.

The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
June 30, 2024, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the securities:
1 2 3 4 5 6 7

Book/Adjusted Amortized Cost
Carrying Value Recognized After Other- Date of
Amortized Cost Present Value Other-Than- Than- Financial
Before Current of Projected Temporary Temporary Fair Value at Statement
CUSIP Period OTTI Cash Flows Impairment Impairment time of OTTI Where Reported
Total XXX XXX — XXX XXX XXX
The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-

than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,

2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

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

1. Less than 12 Months

2. 12 Months or Longer

459,914
23,840,543

34,102,565
377,066,714

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

a.  the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the
determination is made.

(3) Collateral Received

—

—

Dollar Repurchase Agreements and/or Securities Lending Transactions

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $53.9 million.

Real Estate. No Change.

Restricted Assets. No Change.
Working Capital Finance Investments. None.

Offsetting and Netting of Assets and Liabilities

Low Income Housing Tax Credit Property Investments. No Change.

Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Information related to the Company’s derivative instruments and the effects of offsetting on the balance

sheet are as follows:

Net Amount
Presented on
Gross Amount Amount Financial
Recognized Offset* Statements
(1) Assets
Derivative Instrument 123,992,371 — 123,992,371

7.1

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
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11.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

Gross Amount
Recognized

Net Amount

Presented on
Amount Financial
Offset* Statements

(2) Liabilities

Derivative Instrument

(71,210,255)

— (71,210,255)

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

O. 5% Securities. No Change.

P.  Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

R. Reporting Entity's Share of Cash Pool by Asset type. None.

Joint Ventures, Partnerships and Limited Liability Companies. No Change.

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes.

The Company has recorded a statutory valuation allowance adjustment of $55.9 million that has reduced its net deferred tax assets (before
nonadmittance) to zero as of June 30, 2024. The adjustment is the result of the Company being in a 3-year cumulative loss position with an inability to

project future income.

Information Concerning Parent, Subsidiaries and Affiliates. No Change.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $440.0 million. The Company calculated this amount after a
review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

a.  Aggregate Totals

Tota} 2+3 Generaleccount Separate3Accounts

1. Current Year
(a) Membership Stock - Class A 3,666,925 3,666,925 —
(b) Stock - Class B — — —
(c) Activity Stock 11,491,370 11,491,370 —
(d) Excess Stock 304,105 304,105 —
(e) Aggregate Total (atb+ct+d) 15,462,400 15,462,400 —

Actual or estimated Borrowing Capacity as

€3] Determined by the Insurer 440,000,000 XXX XXX

2. Prior Year-end
(a) Membership Stock - Class A 3,655,715 3,655,715 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 11,153,870 11,153,870 —
(d) Excess Stock 735,915 735,915 —
(e) Aggregate Total (at+b+c+d) 15,545,500 15,545,500 —

Actual or estimated Borrowing Capacity as

(6] Determined by the Insurer 370,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)

11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 4 5 6
Current Not Less Than 6 6 Months to 1 to Less 3to 5 Years
Year Total Eligible Less Than 1 Than 3 Years
(2+3+4+5+6) for Year
Redemption
Membership Stock
1. Class A 3,666,925 3,666,925 — — —
2. Class B — — — — —

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)

7.2
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13.

14.

15.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3)

2. Current Year General Account Total Collateral Pledged
3. Current Year Separate Accounts Total Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Total Collateral

Pledged
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

b.  Maximum Amount Pledged During Reporting Period

Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3)

2. Current Year General Account Maximum Collateral Pledged

3. Current Year Separate Accounts Maximum Collateral Pledged

4 Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged

(4) Borrowing from FHLB

Amount as of Reporting Date

1. Current Year

()
(®)
(©
(d
2. Pri
(@)
(®)
(©
(d)

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

or Year-end
Debt
Funding Agreements
Other
Aggregate Total (a+b+c)

b.  Maximum Amount During Reporting Period (Current Year)

c.  FHLB - Prepayment Obligations

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)al(d) (Columns 1, 2 and 3 respectively)

1. Debt

2. Funding Agreements

3. Other

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
534,361,247 572,751,982 269,611,000
534,361,247 572,751,982 269,611,000
528,990,869 565,000,640 262,111,000
1 2 3
Amount
Borrowed at Time
Fair Value Carrying Value of Maximum
Collateral
537,157,839 579,418,525 263,611,000
537,157,839 579,418,525 263,611,000
513,664,957 567,814,469 281,064,400
1 2 3 4
Funding
Agreements
Separate Accounts Reserves
Total 2+3 General Account Established
— — — XXX
269,611,000 269,611,000 — 269,688,671
— — — XXX
269,611,000 269,611,000 — 269,688,671
— — — XXX
262,111,000 262,111,000 — 262,051,211
— — — XXX
262,111,000 262,111,000 — 262,051,211
1 2 3
General Separate
Total 2+3 Account Accounts
12,132,500 12,132,500 —
263,611,000 263,611,000 —
275,743,500 275,743,500 —

Does the company have prepayment
obligations under the following

arrangements
(YES/NO?)

No
No
No

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

A. Defined Benefit Plan

4,

Components of net periodic benefit cost. Not applicable.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

7.3
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17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No change.

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

B. (2) Not applicable.
(4) Not applicable.

C. Wash Sales. No Change.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. None.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2024

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) V;\{EE:/(\;IS/?V) Total
a. Assets at fair value
Common stock: Unaffiliated 142,958,089 — — — 142,958,089
Common stock: Mutual funds 18,800,088 — — — 18,800,088
Preferred stock — 15,663,501 — — 15,663,501
Derivative assets: Options, purchased — 119,955,138 4,037,233 — 123,992,371
Separate account assets* 47,478,099 — — — 47,478,099
Total assets at fair value 209,236,276 135,618,639 4,037,233 — 348,892,148
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total

b. Liabilities at fair value

Derivative liabilities: Options, written

(71,210,261)

(71,210,261)

Total liabilities at fair value

(71,210,261)

(71,210,261)

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 06/30/2024

Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in | included in Balance at
Description 04/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Assets
Derivative assets:
Options,
purchased 4,950,433 — — (153,066) (924,049) 503,365 — — (339,450) 4,037,233
Total Assets 4,950,433 — — (153,066)]  (924,049), 503,365 — — (339,450)] 4,037,233
Quarter Ended at 03/31/2024
Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in | included in Balance at
Description 01/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Assets
Derivative assets:
Options,
purchased 2,517,601 — — (108,990) 2,417,864 304,465 — — (180,507) 4,950,433
Total Assets 2,517,601 — — (108,990) 2,417,864 304,465 — — (180,507) 4,950,433

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

(4) The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party

pricing services.

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the

use of third-party pricing services utilizing market observable inputs.

Derivative instruments included in Level 3 consist of options on the Goldman Sachs Multi-Asset Class index and are valued using a

valuation model and inputs from outside sources. The models include the Black-Scholes-Merton model for point to point options,

spreads and average (SPAV) algorithm model for monthly average options and a Monte Carlo model monthly cap (cliquet) options.

The SPAV model is provided by Financial Engineering Associates of Berkley, California.

7.4
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C.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment
banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all

inputs are provided by the outside sources.

Not applicable.

The carrying amounts and fair values of the Company’s significant financial instruments were as follows:

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds 2,964,190,703 3,161,192,497 5,232,110 2,923,814,022 35,144,571 — —
Common stock: Unaffiliated ** 158,420,489 158,420,489 158,420,489 — — — —
Common stock: Mutual funds 18,800,088 18,800,088 18,800,088 — — — —
Preferred stock 15,663,501 15,663,501 — 15,663,501 — — —
Mortgage loans 432,244,361 465,409,200 — — 432,244,361 — —
Cash, cash equivalents, & short-

term investments 81,343,475 81,336,307 81,343,475 — — — —
Other invested assets: Surplus notes 74,769,833 78,525,777 — 74,769,833 — — —
Securities lending reinvested

collateral assets — — — — — — _
Derivative assets 123,992,371 123,992,371 — 119,955,138 4,037,233 — —
Separate account assets 78,189,380 81,433,774 47,963,083 30,226,297 — — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (662,270,267), (672,869,336) — — (662,270,267), — —
Fixed-indexed annuity contracts (168,043,249), (173,883,396) — — (168,043,249), — —
Derivative liabilities (71,210,261) (71,210,261) — (71,210,261)] — — —
Cash collateral payable (42,140,000)| (42,140,000)| — (42,140,000) — — —
Separate account liabilities * (31,170,303)| (31,922,763)] — — (31,170,803) — —
Securities lending liability (54,175,422) (54,175,422) — (54,175,422)| — — —

*Variable universal life contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of
this disclosure.
**Includes FHLB common stock which is held at cost.

The following discussion describes the valuation methodologies utilized by the Company for assets and liabilities measured or disclosed at fair
value. Fair value estimates are made at a specific point in time, based on available market information and judgments about the financial
instrument, including discount rates, estimates of timing, amount of expected future cash flows and the credit standing of the issuer. Such
estimates do not consider the tax impact of the realization of unrealized gains or losses. For Level 3 investments, the fair value estimates cannot
be substantiated by comparison to independent markets. In addition, the disclosed fair value may not be realized in the immediate settlement of
the financial instrument. As described below, certain fair values are determined through the use of third-party pricing services. Management does
not adjust prices received from third-parties; however, we do analyze the third-party pricing services’ valuation methodologies and related inputs
and perform additional evaluation to determine the appropriate level within the fair value hierarchy. Care should be exercised in deriving
conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented
below.

Debt Securities, Surplus Notes, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds.

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage
loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Derivative Instruments

The fair values of free-standing derivative instruments, primarily call options, are determined through the use of third-party pricing services
utilizing market observable inputs or valuation models incorporating significant unobservable inputs, including projected discounted cash flows,
applicable swap curves and implied volatilities.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.
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21.

22.

23.

24.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities and mutual funds. The fair values of these assets have been determined using the same
methodologies as similar assets held in the general account.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities and Fixed-Indexed Annuity Contracts
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment

contracts are taken into consideration in the Company’s overall management of interest rate risk.

The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair
value of embedded derivatives is calculated based on actuarial and capital market assumptions reflecting the projected cash flows over the life of
the contract and incorporating expected policyholder behavior. The host is adjusted for acquisition costs with revised accretion rates.

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature
and therefore, the fair value of the obligation approximates the carrying amount.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract
holders and the Company.

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

AMOUNT
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment —

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b.  Transitional ACA Reinsurance Program
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium —

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance —

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along

with the reasons for adjustments to prior year balance.

Accrued During the Prior
Year on Business Written
Before December 31 of the
Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1-3)

Year

To Prior

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior
Years (Col Years (Col
1-3+7) 2-4+8)

Cumulative
Balance
from Prior

5 6 7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable relating
to uninsured plans

4. Liabilities for contributions
payable due to ACA
Reinsurance - not reported as
ceded premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk Sharing
Provisions

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments Payments
(Col 1-3) | (Col2-4)

Prior Year
Accrued

Less To Prior
Year

Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1-3+

Cumulative
Balance from
Prior Years
(Col 2 -4+

7) 8)

1 2

3 4

5 6 7

8

9 10

Receivable | (Payable)

Receivable | (Payable)

Receivable

(Payable) Receivable

Re

<,

(Payable)

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1 2 3 4 5 6
Estimated Non-accrued
Amount to be Amounts for Asset Balance
Filed or Final Impairment or (Gross of Non- Non-admitted Net Admitted
Amount Filed Other Reasons Amounts admissions) Amount Asset (4 - 5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c! (Column 9)
24E(5)d (Column 6) should equal 24E(2)cl

Structured Settlements. No Change.
Health Care Receivables. No Change.

Participating Policies. No Change.

Separate Accounts. No Change.

Intercompany Pooling Arrangements. No Change.

Premium Deficiency Reserves. No Change.

Loss/Claim Adjustment Expenses. No Change.

Change in Incurred Losses and Loss Adjustment Expenses. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

7.9

Analysis of Life Actuarial Reserves by Withdrawal Characteristics. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

04/12/2024

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccooieioiiiieveieiceceeeeeeeeeveciean
Fort Washington Investment Advisors, Inc. ....cccooveivieieiiviiiienennnn
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. ..o
Eagle Realty Capital Partners, LLC ...

Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio

|¥es...
oves.
VES..

.. YES....
.. YES....




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ....................................... Yes [ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e
INVESTMENT

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

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

14.2 If yes, please complete the following:

1 2

Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other

111,030,487

122,794,407

LOLHLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 122,794,407 ....111,930,487

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.oiiiiiiiiiiiieiie e e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ... 53,908,424
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 53,895,499
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 54,175,422
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
FT WASHINGTON INVESTMENT ADVISORS ......cooiiececeeeeeniceieieeseneseeseeee s eneeeeeeens Ao

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

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ...

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

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

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

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

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 465,409,200
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 465,409,200

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 465,409,200

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH IOSS PEICENT ......ecuieeietetcteee ettt st et e e e et et et et et e s ese s s a2 et ese s et esess s es s s et eses et et eseases e s a2 et e s et e s esess s es et e s et et esese s es e s et et et et esess et s es s esebeseseee SAeAeatatteseeesenene e et s eneean 5,993.100 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ..........ccoveiviviveietetieieetetstetetesesese et ee st e te s et eseseses et et esesesesesess s esssesesesesessanas Saesssesesesesenenenesasasesesesnnens 853.600 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 1,126,702 | O e O i 0 [ 1,126,702
2. AIBSKA .ot AK o L o 113,509 | 0 e 0 i 0 [
3. Arizona ..... . AZ 1,637,458
4. Arkansas .. .. AR 810,045 [ O et O el O , ..
5. California .. CA .28,893,044 .29,028,044 |..
6. Colorado ...... .. CO 2,822,856 .. 3,137,556 |..
7. Connecticut .. . CT 352,699 ..655,931 |..
8. Delaware ............. .. DE 691,381 ..691,381 |..
9. District of Columbia . . DC e b s 78,814 ... 78,814 |..
10.  Florida .. .. FL 9,750,175 .10,653,301 |..
11.  Georgia .. GA 5,535,522 ...5,983,177 |..
12.  Hawaii .. . HI 1,183,781 1,228,344
13, 1daho ... ID el 819,800 | O e O e O
14. lllinois ...
15. Indiana.
16. lowa .....
17, Kansas ........cccocceeeeviiniiiiineiinciiieneeeeeiee. K8 b 298,707 | O e O e O
18.  Kentucky ......cccoeeiiiiiiiiiiiiiiiiiiiiciiieee KY b e 1,072,278 2,071,128 e O e O
19.  Louisiana .......ccccceevvviiiineiiiiiiiieeniiieeeees LA [ b 007,220 | O e O e O
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH s
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ e b [ 3,950,408 |.............. 1,138,952 [ O el 0 5,089,360
32.  New Mexico . NM ..680,685 |..
33. New York ..... ..840,423 |..
34. North Carolina .. ..5,505,485 |..
35. North Dakota
36. Ohio ..cccueenee .
37. Oklahoma . .2,439,499 |. ..
38. Oregon......... ....729,596 |. 0.
39. Pennsylvania ... 5,129,782 |. 0.
40. Rhode Island .... ....230,053 |. 0.
41.  South Carolina . 1,544,564 |. 0.
42.  South Dakota ... ... 164,672 |. 0.
43. Tennessee ... 2,678,033 |. 0.
44, Texas ....... 0.
45.  Utah ..... 0.
46. Vermont 0.
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens . OT e ....327,484 |.
59.  Subtotal ....ocovviieeiiee e e, D 0. C N R 136,369, 198
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V AR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 3,654,497 |...ocoviiiiiins [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V PR 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 305,370 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 140,329,065 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... . 140,329,065 |. .0 [....... 152,868,424
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 23,812,548 [V A 23,812,548 |..cooiiin 0
99. Totals (All Business) less Reinsurance Ceded XXX 116,516,517 12,538,475 884 0 129,055,876 1,432,315,737
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 ..327,484 |.. 0
58002. ..cocoviiriieiiieiis
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 327,484 0 0 0 327,484 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

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

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd L OH] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . JURN D U I NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennen LOHe] s RE .| e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC .. |NP Cranberry Hotel Holdings, LLC Ownership.. .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . OH.... weeeee. | WS Real Estate Holdings LLC ...... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. LMALL NIA....... Western-Southern Life Assurance Co .. Ownership.. .. 8.800 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nin
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC LOH ] NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. L OH] s NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

3 4 13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Board, Owner- SCA
Exchange Management, ship Filing
NAIC if Publicly Traded Names of Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........ccccce. [oeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co ........cccevvuneen Ownership . | Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooveveeeeeeeeeeeeennn . WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. ..4.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ nns 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ................... Ownership.. ..16.310 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeeen] ceee e e NTA e e Ownership.. .. 8.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..21.270 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........cooeeeeeers [nnn 000 Y A O B B Western & Southern Financial Group, Inc. . |OWNership.......ccccvvvvvvvvvvvuvenvnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e Ownership ..99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..31.860 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership.. .6.120 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co ....... Ownership.. ..6.120 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .....ocooes [ oo OHeeis ] ee e e NTA e e OWNErship..coeeeeeeeeeeeeeee e . 1.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC I1 ..o [ oo OHeuis] e e e NTA e oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH..o.]eooeee NIA o [ ooeeee Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... Fort Washington Capital Partners, LLC ..... Ownership.. .. 4.200 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..oooooeeveeees [ OHeeeis ] et e N A e Ownership.. ..95.800 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... . Ownership.. ..44.420 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|81-1722824 .. Fort Washington PE Invest IX-B-LP .............. . FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 .... | 811710716 .. | ..eeoeerrevees | eovrrrriiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] e NTA e e Ownership.. .. 2.680 .... |Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

..|Western-Southern Group .
..|Western-Southern Group ...
..|Western-Southern Group ....
..|Western-Southern Group .
..|Western-Southern Group ....
..|Western-Southern Group ...
..|Western-Southern Group .

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieeevvvvveees | eereieeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieevvvvvviies | eereereeeiiiinen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The lWestern

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM |I-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....] ......NIA....... [FUPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..42.110 ....|Western & Southern Mutual Holding Co . |....NO......|eccee oin
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..28.760 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
..| Western-Southern Group ........cccoveenn [unees 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOH] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] s NIA....... Ownership ..28.790 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nnn
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveenn [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..25.250 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee een
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
...|Western-Southern Group .........coeeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..| Western-Southern Group ........ccocoveenn [unees 00000 .... |87-3859143 .. Fort Washington PE Invest XI .......cccceenenns LOH] e NIA....... FWPEL X1 GP, LLC weeeereeeieeeieceee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859143 .. Fort Washington PE Invest XI .........ccccce... L OH] s NIA....... OWNErship..coeeeeeeeeeeeeeee e ..16.360 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI XI GP, LLC . . | Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI XI GP, LLC . . | Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] e N A e Ownership . |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [ 26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] s NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

..|Western & Southern Mutual Holding Co .
.. |Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . |Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NEA e | e Ownership .. 9.630 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ LOH] e NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee nen
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH.LL NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee .....
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|90-0989164 .. | ..ceevvvvriies | eererreriininnen | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..2.200 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee een
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 371736757 .| teeeeeeeveeies | eeveeeeiiiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 371736757 .| teeeeeeeveeees | eeveeeeieiiiinen | v Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrviiiis | oo [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO 1V GP, LLC weveeeeeiiiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... Ownership .. 3.020 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [85-1503656 ..

Fort Washington PE Opp Fund IV-B, L.P. ....... . FWPEO 1V GP, LLC .... Ownership
The Western and Southern Life

. 0836 ...|Western-Southern Group .... .. 0.500 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... LOH ] NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns

. 0837 ...[Western-Southern Group .... O P 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. ....... LOH] e NIA....... FWPEO IV GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....]...... NIA....... FWPEL SM 11 GP, LLC woveeeeeeeeieeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeeieeeiee e .. 2.000 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins

. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 .... |87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...|..OH.....]...... NIA....... FUPEL SM 11 GP, LLC oveveeeeeeeeieeeieeees OWNEISNIP..eeeeeeerree e .. 2.240 ... |Western & Southern Mutual Holding Co . NO.coo] e e
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...{.. Ownership ..97.760 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [87-2353885 ..
..... 00000 .... |47-1922641 ..
..... 00000 .... [81-1698272 ..
..... 00000 ....|87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... |20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 ....|27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 ... |83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 ... |26-3806561 ..
..... 00000 .... [46-2895522 ..
..... 00000 ... |85-1463366 ..

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .

Fourth and Pike Apartments, LLC ...
Frontage Lodge Investor Holdings, LLC ..
FWPEI IX GP, LLC ....ccuveeee

FWPE! Mauna Kea GP, LLC .
FWPEI SM Il GP, LLC .
FWPEI V GP, LLC
FWPEI VI GP, LLC
FWPEI VII GP, LLC
FWPEI VIII GP, LLC
FWPEI X GP, LLC
FWPEI XI GP, LLC ..
FWPEO II GP, LLC ..
FWPEO Il GP, LLC ...
FWPEO IV GP, LLC ..

.. |WS Real Estate Holdings LLC . . | Ownership..
. |WS Real Estate Holdings LLC . Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
.. |Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership
Fort Washington Investment Advisors, Inc. |Ownership
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership
Fort Washington Investment Advisors, Inc. |Ownership
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership
Fort Washington Investment Advisors, Inc. |Ownership
. |Fort Washington Investment Advisors, Inc. |Ownership..

..}.100.000 ...|Western & Southern Mutual Holding Co .
..}..98.000 ....|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .

.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .

.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .

.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..}.100.000 ...|Western & Southern Mutual Holding Co .

..32.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .. WS Real Estate Holdings LLC ..........ccceeeent Ownership
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .............o.... AN T NN ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .

..... 00000 .... [88-3437673.

..... 00000 .... [88-4269012 ..
..... 00000 .... [99-2291762 ..
..... 00000 .... [92-1556010 ..
..... 00000 .... [31-1328371 ..

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .

. .. |WS Real Estate Holdings LLC .
L] NIA....... WS Real Estate Holdings LLC .
WS Real Estate Holdings LLC .
. |WS Real Estate Holdings LLC . . | Ownership..
. | Western-Southern Life Assurance Co . .. | Ownership..
The Western and Southern Life Insurance Co

. | Ownership..
Ownership
Ownership

Hampton Roads 0z Fund
Henley Residences Holdings, LLC ...
HP AZB Co-Invest LP
Hunters Creek JV, LLC ....
IFS Financial Services, Inc

..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
.|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn Ownership .|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|34-1826874 ..
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 ... [83-1797000 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 ..

. 0836 ...[Western-Southern Group ........ccoevvunes |.onne 00000 ... [83-3004899 ..

IR Mall Associates LTD
Keller Hicks Inv. Holdings, LLC . |WS Real Estate Holdings LLC . . | Ownership..
Kemah Holdings, LLC v | WS Real Estate Holdings LLC . Ownership
Lennox Zionsville Inv. Holdings,LLC ........... LN NIA....... WSLR Holdings LLC ...cccevvriiiiiiiniiiiiiiiaaaees Ownership

Ownership ..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
.|Western & Southern Mutual Holding Co .

..|Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|35-2123483 .. LLIA, Inc. .. | The Lafayette Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC ......cceeeeeens .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .... ] WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... AN IA........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . .|Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3418626 ..| ....cccvvvveee | eevrrrriiiiennns Timacuan Apt. Holdings,LLC FLo....f...... NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[93-4901861 .. | .covevcvvere | crreerireenns Timber lake JV, LLC L1 NIA....... WS Real Estate Holdings LLC ... ... | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311394672 .. | .ioeviieviiiis | eeeeeeeeiiiiiiee | e, Touchstone Advisors, INC. ..coevvvvevvveiiieeennns OH.....f...... NIA....... IFS Financial Services, Inc. .......ccccuune. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1225804 ..| ...ccovvvvvees | eereriiieiienes Institution MA.....[...... NIA....... Ownership.. ..37.900 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0849312 .. Touchstone Divindend Select ETF ................. . Ownership.. ..90.900 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ... . | Western-Southern Life Assurance Co . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. .... IFS Financial Services, Inc. ....... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|26-1450709 .. Touchstone Touchstone Snds Intl GR-R6 ........ Ownership ..42.000 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... Ownership.. ..95.200 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . . | Western-Southern Life Assurance Co .. | Ownership.. .6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . Ownership.. ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .| Integrity Life Insurance Co ... . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC . [National Integrity Life Insurance Co .. | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC Western-Southern Life Assurance Co .. Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace ......cccceevvvvnns . |WS Real Estate Holdings LLC ......... Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|31-0846576 .. V&S Brokerage Services, Inc. ...... . | Western-Southern Life Assurance Co .. . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. . | Western-Southern Life Assurance Co .. | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC WSLR Holdings LLC ...cooevvviiriiiiiiiiiiiiiiieees Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ OH.....f.ees NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |.. OH.....]...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . L OH..... IA........ .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-2820067 .. WS CEH LLC ... WS Real Estate Holdings LLC ... . | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . OH.....f...... NIA....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 ... |33-1058916 .. WSALD NPH LLC .. WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co .
Asterisk Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e YES

Explanation:

Bar Code:

TR RN ARV

9 9 9 8 7 2 0 2 4 4 9§ 0 0
TR AT R

9 9 9 8 7 2 0 2 4 3 6 5 0
e L
XXXV [Document Identifier 445]

9 9 9 3 7 2 0 2 4 4 4 5 0 0
eyt | NN AR QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 9 9 3 7 2 0 2 4 4 4 7 0 0
rmeszssssetasiis = | NN A A
Actuarial Guideline XXXVI [Document Identifier 448]

9 9 9 3 7 2 0 2 4 4 4 8 0 0
|||

9 9 9 3 7 2 0 2 4 7 0 0 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[}

o o
I — E—
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Qutstanding disbursement checks written awaiting DOOKING ........ccooiiiiiiiiiie e [eeesesess e 427,955 | 323,119
2505. Interest payable for policy and contract fUNAS .........ccoooiioiiiiiii et saes eeeseeetee e enens 135,024 |..oovovie 135,024
2597.  Summary of remaining write-ins for Line 25 from overflow page 562,979 458,143

15



STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovviveririeueereeninenisieeieieeenes feeeeeeeenns 470,567,460 |................ 504,571,430
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 465,409,199 470,567,460
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAI ..........c.ccuewocueeeeeeeeeeeeeeeeeeeeeeee e e eene e eenanennanen [ores 345,923,099 338,358,267
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 16,989,614
8. Deduct amortization of premium and depreciation 117,322 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 333,838,995 345,923,099
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 3,389,588,048 |........... 3,396,018,891
2. Cost of bonds and stocks acquired 204,409,716 ...377,361,382
3. Accrual of discount 1,821,547 4,059,024
4. Unrealized valuation increase/(decrease) 13,042,939 ....21,380,411
5. Total gain (loss) on disposals ... (1,993,101)|... (1,790,945)
6. Deduct consideration for bonds and stocks disposed of 243,522,575 ...385,166,429
7. Deduct amortization of premium 7,192,354 .... 14,338,631
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 6,037,159
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... ....(1,898,496)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......ccccecerririririrrereeeeererisieeeeeenes feveenne. 3,304,076,572 | 3,389,588,048
12. Deduct total nonadmitted amounts TSSOSO SO PSR SO RSO PPPSPPRURRUPPPPPR USROS | ) ISRt 0
13. Statement value at end of current period (Line 11 minus Line 12) 3,354,076,572 3,389,588,048

SI101
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,440,807,075 |.......cconce 77,551,099 |......coconve 105,994,933 |................ (11,963,848)|............ 1,440,807,075 |............ 1,400,399,393 | [ 1,489,844,838
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,563,075,590 |.......cc....... 909,613,981 |..ccovnvvne. 893,103,153 |...ooveviee 9,876,894 |............ 1,563,075,590 |............ 1,589,463,312 [ [ 1,538,254 ,747
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 166,381,144 |.........c....... 1,556,559 |....ccoveeeeene 13,474,565 |...ccoovveieee (385,807) ... 166,381,144 |................ 154,077,331 [ e 164,512,875
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 51,309,761 |.....ccoovvrenne 2,000,000 |.ecoerivrirenene 9,096,479 |...ooevrinne. (2,868,712)|................. 51,309,761 |......ccconve. 41,344,570 | [ 52,338,852
5. NAIC B () ettt ettt n e [er s 4,497,679 | 695 | 3,001,172 | 2,615,041 | 4,497,679 |...ocoveene 4,112,243 | [ 5,628,620
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 398,709 0 0 0 398,709 398,709 981,178
7. Total Bonds 3,226,469,958 990,722,334 1,024,670,302 (2,726,432) 3,226,469,958 3,189,795,558 0 3,251,561,110
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V L0 TSR TP T RPN
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 18,425,293 | [V 4,236,000 |..ccverririinnee (518,712) [cvvne 18,425,293 | .o 13,670,581 ..o o 18,028,579
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 1,989,160 ..o [V T [V 3,760 oo 1,989,160 |..cocoovveenee 1,992,920 oo e 1,941,380
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 s oo
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V L0 TSR TP T RPN
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 20,414,453 0 4,236,000 (514,952) 20,414,453 15,663,501 0 19,969,959
15. Total Bonds and Preferred Stock 3,246,884,411 990,722,334 1,028,906,302 (3,241,384) 3,246,884,411 3,205,459,059 0 3,271,531,069
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ;NAIC2 $ .o 28,603,064 ; NAIC3 $ .oooeeeeecice 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,425,878 XXX 1,425,878 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1 2,250,000

2. Cost of short-term investments acquired 7,772,725

3. ACCTURN OF GISCOUNL .....eeeiaeectceeteie ettt ees e s eaeeeeee e eseseseeseeseseseeseee e s eseseeeeee e aeseseeeeee e e s e s e e ee a2 e e seseseeee e e seseeeses s ansesesesessannnsnes [orsssnscasasssessnacacananesnanas [oescieasssesssacacseesesnnacaas 0

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeIVEd ON GISPOSAIS ..............c.cvcueueviuiuiieeieieeseteseteaeses et et eteseseseseeesssssesesesesessssesssssssesesesssssssssssasesesesens [seessesessseseseneeneassnsnnaeans [oeseseneenenenes 10,022,725

N O T=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS USRPR) KPS PRPROTRT RO 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiiie e nee [oeeesiee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 1,425,878 | 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 1,425,878 0
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 41,057,462
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 16,746,868
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 8,856,445
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 11,813,123
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 25,691,762
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 52,782,136
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s ... 52,782,136

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF JUNE 30, 2024 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

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 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 52,784,718

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 52,784,718
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 123,992,371

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 (71,210,261)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .....c.ceuiuiiiiiieeieieteeceieee ettt et s s s s sesesesnnessnsnsneneseeene e 2,608

Fair Value Check

Part A, Section 1, Column 16 52,784,718

(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 52,784,718
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 123,992,371

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 (71,210,261)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...cuoviiiiieiiiiicieietceeee ettt sttt es st sess s s st essn s s snsneneeeieee s 2,608

Potential Exposure Check

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
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 41,078,030 |.cooceceeeennne 69,591,914
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,626,368,040 |............ 2,546,944 544
3. ACCTUAN OF GISCOUNL ...ttt et et eseaseeeee e e seseseeee e eseseeeeeeeseseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansssesesesasnanans [rsssnscasastsesnnscacansnesnanas [oescicasssessnicseseesesnnacans 0
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.covuiieieieteeeecieiie e te s et ettt et eses e s s e st sesesessasssssssesesesesessasasassesesesessssssanssssesesesens [oenesssseseseseseneneensnsnnannses [oeseeesenneeneneneeeeeas 9,483
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,595,721,999 |............ 2,575,467,911
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 71,724,071 | 41,078,030
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 71,724,071 41,078,030
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

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

SCHEDULE B - PART 3

Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 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 | Interest and | 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
CINCINNATL e eeeemi e eeeeeies Jeemmmeeeeeeeees OHec s e e 09/18/2014 ... foveiiiiiinn e e 17,386,521 [ PO 0 [V PR (U PP 111,444 |............ T 444 | e e 0
CELEBRATION ...vvvvveneeeceiiineeecevnnnns Jvvvnnneeeeeenes Flece e e 04/30/2015 ..14,393,548 |.... 0. 0. 0. 0 ... 140,811 |... ...0
SEGUIN e eeeerieeeeee Jeemmieeeeeeeees T o e e 08/24/2016 oo |eeeeennnn.9,341,054 ... 0. 0. 0. 0] .. 113,153 [... ...0
COLUMBUS ....eevvviieeeeeeinineeeccnnenns Jevvnineeeevnnss O e [ 10/26/2016 JUR N 9,143,875 |.... 0. 0. 0. 0 ....52,998 |. ...0
...... 11/29/2016 oo |oeeennn. 13,871,907 ... 0. 0. 0. 0] ....84,964 |. ...0
09/28/2017 [N I 16,544,979 |.... 0. 0. 0. 0 ... 19,841 ...0
CHAMPLIN .. 03/21/2018 [ P 3,745,097 |.... 0. 0. 0. 0] .. 81,786 |. ...0
CINCINNATI .. 06/01/2018 62,099,714 |.... 0. 0. 0. 0 ...0
126860 .. .. | CINCINNATI ... 06/01/2018 .. . 11,675,037 |. 0 0 .0 0 0
126861 .. .. | HOUSTON ... .07/23/2018 .. 6,143,951 |. 0 0 .0 0 0
126865 .. .. | HUNTINGTON .10/22/2018 .. 7,018,350 | 0 0 .0 0 0
126866 .. .. | CINCINNATI .. .11/29/2018 .. . 17,100,326 |. 0 0 .0 0 0
126867 .. . | CINCINNATI .08/05/2020 .. 9,506,052 |. 0 0 .0 0 0
126868 05/30/2019 15,597,361 |.... 0. 0. 0. 0 . ...0
126869 10/01/2019 26,200,010 |.... 0. 0. 0. 0] ... 133,383 [... ...0
126870 RIVER EDGE .....cvvvnvvvivnninnnriinnnnnnes Jevvvnneeeeeeen Ndec e s 11/22/2019 17,158,399 |.... 0. 0. 0. 0 .. 87,971 | ...0
126871 CENTERVILLE .veeeeeeeeeeeeeeeeeemmeees Jeemmmeeeeeeenes OHec e s e 06/15/2020 33,954,964 |.... 0. 0. 0. 0. .. 162,414 |... ...0
126872 v [AKRON e e O e 11/24/2020 [N I 11,683,060 |.... 0. 0. 0. 0 ...0
126873 12/10/2020 [ P 9,786,538 |.... 0. 0. 0. 0. ...0
126874 .. . .03/10/2021 .. . 12,132,742 |. 0 0 .0 0 0
126876 BAYTOWN ... 07/12/2021 ...4,035,554 |.... 0. .0 .0 0. ...0
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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
126878 ...vvvvviiiiniiiiiie PLAINFIELD .evvviiieiiiiineeecciiiees Jvviieeeeennaes I o e 09/02/2021 ... feeneeeeeins e [ 12,939,507 |.evvvvnniiiiiinnnns [V N 0
126880 . JR O R 12/20/2021 12,300,787 0. 0.
126881 . | KISSIMMEE ....ooooveiiiiiiiiiiiiiiiiiiiiiinn fovvvvvvvvvvnnnnc Fliiiiiiiiiiiin e s o, 03/03/2022 10,038, 127 .01 0. ..
0299999 Mortgages W|th partial repayments 363,797,460 0 0 0 0 0 0 3,207,975 3 297,975 0 0 0
0599999 - Totals 363,797,460 0 0 0 0 0 0 3,297,975 3,297,975 0 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ................... NEW YORK ...oeeeiiiiiiiiiiiiiiiiiiiiins [ 1) PP AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ... [......... .ooeeee. ....05/05/2023 ... |oueveee ceeeee | | 556,559 [ i VLRI 0.520
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 556,559 0 790,972 XXX
000000-00-0 ......... [Securities Lending FUnd, LLC w..v.voveeesueseesessessesssssssnesesseane [CININNATI o | [Securities Lending Fund, LLC w...oovruereererrerresrseeseesnans [ e, Iz A T R R e
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 2,262,838 918,235 0 0 XXX
6099999. Total - Unaffiliated 0 556, 559 0 790,972 XXX
6199999. Total - Affiliated 2,262,838 918,235 0 0 XXX
6299999 - Totals 2,262, 83 1,474, 79 0 790,972
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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 [Changein| 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
34920#-10-2 ..... FORT WASHINGTON HIGH YIELD INV LLC ........... CINCINNATI oo o OH......... FORT WASHINGTON HIGH YIELD INV LLC ..... ....04/30/2000 ...|....05/31/2024 ...|... 13,800,063 [.........cccc Joeeeereiininnnes foovevienniininns fooviiiiiiiiiiins i, [V P ... 13,800,063 |[... 13,800,063 |......cevvvvvene |ooveriiririinnns fooviiiiiiiinns [ P
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 13,800,063 0 0 0 0 0 0] 13,800,063 | 13,800,063 0 0 0 0
000000-00-0 ..... [Securities Lending Fund, LLC ...covvevennnene. JCINCINNATI .o | OH......... [Securities Lending Fund, LLC ............. [....05/03/2024 ...]....06/21/2024 ...[.... 3,181,078 [..ooivoviiiiis [oooiiiiiiiis Joorneesneinines freeneneinenoins Joorensneennas 0 e [ 3,181,073 |.... 3,181,073 ..o oo foiiiiiiinnnes [ P
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 3,181,073 0 0 0 0 0 0] 3,181,073 3,181,073 0 0 0 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 16,981, 136 0 0 0 0 0 0] 16,981,136 | 16,981,136 0 0 0 0
6299999 - Totals 16,981, 13 0 0 0 0 0 0] 16,981,136 | 16,981,136 0 0 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative

Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36297E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 .......coevvviiiiiiiiiiiiiiiiiiiiiiiiiiccccicccccecceeeeceeeeceeeeeeeeeeeees [ e [ 06/01/2024 ..... Interest Capitalization .. 1.4 ..

690353-4D-6 ......... DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 .. PO [ UV R 05/22/2024 ..... STIFEL NICHOLAS
690353-C9-6 ......... DFC  5.490% 01/15/30 .iiiiiiiiiiiiiiie e | ceeeeeeeeeaeens [eeead 05/17/2024 ... BANK OF NEW YORK ...

0109999999. Subtotal - Bonds - U.S. Governments
313950-VF-1 ......... FHR FHR 3012 GZ  6.000% 08/15/35 ...eveeieeeeeeeeeeeeeeeee e eeeene e e eeen e e eenne e e eennnnes | eeverinniinnnes Joennid 06/01/2024 ..... Interest Capitalization

SA271-AH-T ... FLORIDA ST BRD OF ADMIN FIN CO GENERAL ~ 5.526% 07/01/34 ... O UR 04/18/2024 ..... MORGAN STANLEY FIXED INC ....
626300-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME  5.630% 09/01/30 ...ocvvveeeeeeiiiieeeeeiiiiieeees e o 05/17/2024 ..... BARCLAYS et

03

0909999999. Subtotal - Bonds - U.S. Special Revenues 8,519,546 8,519,546

00840C-AA-5 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note A 4.250% 12/15/31 ..ooovvivviniiiinininnins [ i 05/20/2024 ... Various ... .. 2,736,882 |. .. 2,736,882 |...
00840C-AB-3 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note B 5.250% 12/15/31 ...oooovviiniiiiinnnniiis [ e [ 05/29/2024 ..... Various ... 556,559 |...
026650-FA-4 ......... AMERICAN HONDA FINANCE ~ 5.880% 02/12/25 .....ccoovieiiiiiiiiiiiiiiiiiiiiiceeeeeee [ 06/20/2024 ... TD SECURITIES .. 1,500,000 |...

05552J-AA-7 ......... PNC BANK NA  2.500% 0B/27/24 ...ttt sinens | ceeeeniieeeees [onnd 06/04/2024 ..... BANK of AMERICA SEC 300,000 |...

125156-AJ-6 ......... CD Commercial Mo2017CD3 rust 2017-CD3 XA 1.102% 02/10/50 ..ovvvvveeeeeeiiiiiiieiiiiieeeeees | i [ 04/25/2024 ..... DEUTSCHE BANK
198280-AF-6 ......... COLUMBIA PIPELINE GROUP  4.500% 06/01/25 ..eeouviiiiiiiiiiiiiiie e eesiiinneeee | eeeeeiiieeees [ond 06/24/2024 ..... MORGAN STANLEY FIXED INC .... K .. 1,000,000 |...
19828T-AC-0 .........| COLUMBIA PIPELINES OPCO  6.544% 11/15/53 ..oooeremniiiiiiiiiieeeeeecceeiieeees [ | 06/06/2024 ..... MORGAN STANLEY FIXED INC . ..10,774,100 |. ...10,000,000 |...
224044-CH-8 ......... | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 .... 06/04/2024 ..... BARCLAYS 373,061 | 375,000 |...

26441C-CF-0 ......... DUKE ENERGY ~ 5.800% 06/15/54 .
437076-CY-6 . ..|HOME DEPOT  5.660% 12/24/25 ..
438516-CT-1 . ..|HONEYWELL INTERNATIONAL INC ~ 5.250% 03/01/54
476556-CP-8 . ..| JERSEY CENTRAL PWR & LT ~ 6.400% 05/15/36 ..
61747Y-FN-0 ......... MORGAN STANLEY ~ 6.350% 04/13/28
65473Q-AX-1 ......... NISOURCE FINANCE CORP  5.950% 06/15/41
758750-AP-8 ......... REGAL BELOIT  6.400% 04/15/33
76112H-AD-9 ......... RAST 2006-A9CB A4  6.000% 09/25/36

06/05/2024 ..... PNC CAPITAL MARKETS ..
06/17/2024 J P MORGAN SEC ........
05/02/2024 MORGAN STANLEY FIXED INC .
05/03/2024 KEY BANC-MCDONALD .......

...... 04/17/2024 ..... [MORGAN STANLEY FIXED INC ....
...... 04/09/2024 .....[FTN FINANCIAL SECURITIES ...
...... 04/12/2024 .....|Tax Free Exchange
...... 03/01/2024 .....| Interest Capitalization

..9,943,500 |
..500,000 |. . K
.. 1,920,460 |. ..2,000,000 |
.10,378,900 |. .10,000,000 |.
..... 5,000,000 |. .....5,000,000 |...
433,323 |. 426,000 |...
.. 19,500,875 |. ..19,500,000 |...
.0

..10,000,000 |...

82668N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .ooeenriiiieeciiiiiieeeeieeeeeeiieeeeeeiiieeeeee [ eeeeeiiiiene [ 06/01/2024 ..... Interest Capitalization . 6% |.
842587-DC-8 ......... SOUTHERN €O 4.475% 08/01/24 ...oovviiiiiiiiiiiiiiiiceeceiiece e | eeeeeniieeees [onnd 06/17/2024 ..... TD SECURITIES .. 1,502,035 |.
85207U-AH-8 ......... SPRINT CORP  7.125% 06/15/24 ....oooiineiiiiiieieee e | eeeeiiienne [end 06/05/2024 ..... CITIGROUP GLOBAL MKTS ..

89788J-AA-7 TRUIST BANK  1.500% 03/10/25 05/30/2024 ..... BANK of AMERICA SEC ..

920253-AF-8 ......... | VALMONT INDUSTRIES ~ 5.000% 10/01/44 ... 04/18/2024 BANK of AMERICA SEC
13607L-8D-8 . ..| CANADIAN IMPERIAL BANK  6.270% 06/28/27 . A. 06/24/2024 CIBC WORLD MARKET .

000000-00-0 . ..| KOMRMR AGENCY DEBENTURES ~ 5.125% 05/08/29 . D.. 05/03/2024 Various ...

000000-00-0 . ..|BURGAN BANK ~ 2.750% 12/15/31 ........eeennn. D.. 05/22/2024 JEFFERIES & CO ..

007866-AE-6 -........| AEROPUERTOS DOMINICANOS  7.000% 06/30/34 D.. 06/27/2024 CITIGROUP GLOBAL MKTS ,000 |-

452628-AA-1 . ..| IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 D.. 06/06/2024 BARCLAYS .......eennns ..200,000 |.

874060-B-7 .........| TAKEDA PHARMACEUTICAL  5.650% 07/05/54 D.. 06/27/2024 BANK of AMERICA SEC . .10,000,000 |.

89680Y-AB-1 . .| TRITON CONTAINER  1.150% 06/07/24 ......... D.. 05/29/2024 INTL FCSTONE FINANCIAL .

90011Q-AD-2 .........[ TURK TELEKOMUNIKASYON AS  7.375% 05/20/29 ....eeeeuueiieimnnnnaseernnnnaseernnnnnaseaennnnnasaennes D.. 05/13/2024 ..... J P MORGAN SEC I .. .. ..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 95,369, 596 95,150, 136 559,883
2509999997. Total - Bonds - Part 3 111,388,909 111,169,449 603,306
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 111,388,909 111,169,449 603,306
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0

36828A-10-1 ......... GE VERNOVA LLC COMMON ....eeeeeeeeeeeeee e e e eenee e e e e eene s e e e eemne e e e emnnnn e e e eemnnnneeeennnnnnes | cvnnninensnnnnn Jonnnd 04/02/2024 ..... L T LT 5 PP URUPPRP FERPTTRTRPPPRRRRN 14,992,500 |-evveeneeeeiniieeees 2,022,202 [.oeeeeeeeeeeeeeeie s e (O
369604-30-1 ......... L= T I = I R SRRSO RN 05/08/2024 ..... J.P. Morgan CSA .... e 14,793,000 [ovnnniiiiiiiiiiiees 2,506,027 |.

594918-10-4 ......... MICROSOFT CORP ... et eeeee e e e e eese e e e e e e e e e e e e e e e e e e nnne e e e e eennn e e e e eennnneeeeennnnnneees | covnenneennnnn Jonnnd 05/08/2024 ..... P MOTGaN CSA et e et e et e e e e e e e e e e e e e e e e e e e e ennnnneeeee [eeeeernnneeeeeennnaaas 4,899.000 |....

747525-10-3 ......... L PP P P PP PP PPPPPPPN IRTTTTPPPPPPPPPPON VPPN 05/08/2024 ..... J.P. Morgan C8A .oiiiiiesiiiiiiiitt ettt [ 27,939.000 J...oovvviiiiiiiiiens 5,027,478 |.ooeeeeiiiiiieiiiiiiiiiiiiiiiies foiiiiiiiiii 0] e,
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78467J-10-0 ......... SSEC TECHNOLOGIES .....iiiiiiiiiiiiiiiii i ssessssssesseees | evnnsssssnnnnns [oeead 05/08/2024 ..... J.P. Morgan CSA ...oiiiiiiiiiiiiiiiiiiii i e e e e e ereeeeees |eeeeeeeieeeeeeeeeeees 23,973.000 [.....oevvvvnnnnnnnnenes 1,502,246 ..o e, 0] torreiieiieeees
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 13,061,887 XXX 0 XXX
31337#-10-5 ......... |FHLB L0 oY | ............... | ...... 05/07/2024 ... |PRIVATE PLACEMENT ... tuteststttttstttssetstetstttsttt st eeseeasssassassssssssssasssssssssssssssssnsssnsssnnnnns |ooesssesssssnssnnnnenes 1,214.000 |oovevviiiiiiiiiiiiieenes LA I AP 0] torreiieiieeees
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 121,400 XXX 0 XXX
024526-77-4 ......... Amer ican Beacon Small Cap Value RB ...........ooooviiiiiiiiiiiiiii [ 06/30/2024 ... VARIOUS
025076-37-3 ......... American Century Equity Income R6 .... ...06/30/2024 ..... VARIOUS ...
04314H-56-8 . .|Artisan High Income Institutional . 06/30/2024 VARIOUS
057071-85-4 . .|Baird Aggregate Bond Inst ... VARIOUS
207019-70-4 . ..|Conestoga Small Cap Institutional VARIOUS
256201-10-4 ......... Dodge & Cox Balanced FUN ............ccovviiiiiiiiiiiiiiiiiiiiiiiiiicicccccccccccccceceeeneeeeeeeeeeeeeeees [ v [ 06/30/2024 ..... VARIOUS ... .
256206-50-9 ......... Dodge & CoX STOCK X .uuuunnnii s | srrrrereinianns [ 06/30/2024 ... PP RN 4,498.000 |....
256206-80-6 ......... Dodge & Cox Balanced X ............ooooiiiiiiiiii [ 06/30/2024 ... VARIOUS ... ....11,812.000 |....
208706-82-1 ......... American Funds EuroPacific Gr BB ............cccccccuummmmmmmmiiiiiiiiiiiiiiiiiiiiieiesessneneenennennnes | srvssnnnnnnnnns o 06/30/2024 ..... VARIOUS ...
31636T-10-4 ......... Fidelity Inflation Protected Bond Index .............cccooeeiiinn [ 06/30/2024 ..... VARIOUS ...
411512-52-8 ......... Harbor Capital Appreciation Retirement ..........cooeeiiiiiiiiiiiiiiiiiiieei e eeeeevneeeineeee | cvrvriieeiiiees foeees 06/30/2024 ..... VARIOUS ...
683974-60-4 ......... Oppenheimer Developing Markets | .....couuvieviiiiiiiiiiiiiiiiieicci e eeneeniees | ceerrieeiiees o 06/30/2024 ..... VARIOUS ...
T4254U-44-0 .........|Principal Short-Term Income INSt .....oeeeuiiieiiieiiieiiie e e eee e eee e eeieennneennnes | ceevriieeniiees foveees 06/30/2024 ..... VARIOUS ...
779562-20-6 . ..|T. Rowe Price New Horizons | .. 06/30/2024 VARIOUS
77957Y-40-3 . .| T Rowe Price Mid Cap Value | ..... 06/30/2024 VARIOUS
872797-17-0 . ..|T Rowe Price Retirement Balanced Fund | 06/30/2024 VARIOUS
872797-19-6 ......... T Rowe Price Retirement 2060 Fund | .........cccuvimmimiiiiiiiiiiiiiiiiiiniieen | svvvvnnnnninnn, [ 06/30/2024 ... VARIOUS ...
872797-21-2 ......... T Rowe Price Retirement 2055 Fund | ..........coovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiicccvcccceceeeeeens [ e [ 06/30/2024 ..... VARIOUS ...
872797-22-0 ......... T Rowe Price Retirement 2050 Fund | ..........ceeviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeseennneienneees | sevevnnnnnnnnn, o 06/30/2024 ..... VARIOUS ...
872797-23-8 ......... T Rowe Price Retirement 2045 Fund | ..........cooviiiiiiiiiiiiiiiiiiiiiiiiiiiiiicinicccnncceeeeeeeeens [ e [ 06/30/2024 ..... VARIOUS ...
872797-24-6 ......... T Rowe Price Retirement 2040 Fund | ..........ceeviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieesseeeeneninneees | sevvvnnnnnnnnn, [ 06/30/2024 ... VARIOUS ...
872797-25-3 ......... T Rowe Price Retirement 2035 Fund | .........coovviiiiiiiiiiiiiiiiiiiiiiiiiiicncccnccccceeceeeens [ e [ 06/30/2024 ..... VARIOUS ...
872797-26-1 ......... T Rowe Price Retirement 2030 Fund | ..........eevviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiisiiiesieeeeneeenneees | sevvvnnnnnnnnn, [ 06/30/2024 ... VARIOUS ...
872797-27-9 T Rowe Price Retirement 2025 Fund | .........ccovvviiiiiiiiiiiiiiiiiiiiiiiiiiiiicicccvccceeeeeeeeees [ i [ 06/30/2024 ..... VARIOUS ...
872797-28-7 . ..|T Rowe Price Retirement 2020 Fund | .. 06/30/2024 VARIOUS
872797-29-5 . ..| T Rowe Price Retirement 2015 Fund | 06/30/2024 VARIOUS
89154X-52-6 . .| Touchstone Mid Cap Growth Inst .. 06/30/2024 VARIOUS
891557-64-9 . .| Touchstone Mid Cap Institutional VARIOUS
921908-87-7 . ..|Vanguard Real Estate Index Admiral VARIOUS
921937-60-3 ......... Vanguard Total Bond Market Index Admiral ........ccooviiiriiiiiiiiiiiiiiiiiiiieeecieceeenieens | ceveeiieeneees o 06/30/2024 ..... VARIOUS ...
921943-80-9 ......... Vanguard Developed Markets Index Admiral ............cccccciiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiieees [ vvvvnninnnnnn, o 06/30/2024 ... VARIOUS ...
922908-64-5 ......... Vanguard Mid Cap Index Fund = Admiral ......ooeveiiiiiiiiiiiiiiiiiiincicieeeeeeieeeineenineeees | ceerrieeieees foieed 06/30/2024 ..... VARIOUS ...
922908-68-6 ......... Vanguard Small Cap Index Fund - Admiral .........ccccooiiiiiiiiiiiiiiiiiiiiiiiiii [ v ol 06/30/2024 ... VARIOUS ...
922908-71-0 ......... Vanguard 500 Index Fund - Admiral .........cccociiiiiiiiimiiiiiiiiiiiiiiieen [ e [ 06/30/2024 ..... VARIOUS ...
92837F-44-1 ......... Virtus Ceredex Mid-Cap Value Equity RE .........ccccceiiiiiiiiiuiiuiniiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiis | vvvsssnnnnnnns [oonad 06/30/2024 ..... VARIOUS

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,263,741 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 16,447,028 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 16,447,028 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 16,447,028 XXX 0 XXX
6009999999 - Totals 127,835,937 XXX 603,306 XXX
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..36209B-DX-3 |GNMA 30 YR GN 466418  6.500% 12/15/28 ...... |....... . 06/01/2024 . | Paydoun ... .2,016 |.... ... (136) | .0 . 0 .1,880 |.. . 12/15/2028 . [1.A ........
..36209C-6Y-7 |GNMA 30 YR GN 468087  7.000% 07/15/28 ...... |....... . 06/01/2024 . | Paydoun ... .0 . 0 . 07/15/2028 . [1.A ........
..36209D0-JJ-4 |GNMA 30 YR GN 468365 6.500% 05/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 05/15/2029 . [1.A ........
..36210K-VU-6 | GNMA 30 YR GN 494827  8.000% 03/15/30 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/15/2030 . [1.A ........
..36211B-LY-8 |GNMA 30 YR GN 508043  6.500% 06/15/29 ....... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2029 . [1.A ........
..38373V-N8-9 | GNMA - CMO 2002-81 Z ~ 6.112% 09/16/42 ...... |....... . 06/01/2024 . | Paydoun ... .0 . 0 . 09/16/2042 . [1.A ........
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.671% 02/16/44 ...... |....... . 06/01/2024 . | Paydoun ... .0 . 0 . 02/16/2044 . [1.A ........
..38378B-TK-5 |GNR 2012-53 10 0.905% 03/16/47 .............. [...cen . 06/01/2024 . | Paydoun ... .0 . .0 . . 03/16/2047 . [1.A ........
..690353-5H-6 |DFC AGENCY DEBENTURES  5.490% 04/20/35 ...... [....... . 05/02/2024 . | STIFEL NICHOLAS 0 0 . 04/20/2035 . [1.A ........
Redemption
..690353-5H-6 |DFC AGENCY DEBENTURES ~ 5.490% 04/20/35 ...... [....... . 04/22/2024 . | .evvviiiiiiii [V (VR [V R 18,900 [...eevvvvennns (VO [V [V 520 |. 04/20/2035 . [1.A ........
BNY MELLON CAPITAL
..690353-C9-6 |DFC  5.490% 01/15/30 ...cevvvvvvvivviiiiiiiiinenns [ eeeenn . 05/02/2024 . |MARKETS ....ovvvvvmnnnnnnnns fooreeieiiieeeeneeens oo 2,430,189 |........ 2,430,189 |........ 2,430,189 |........ 2,430,189 [...eevvnnnneee [V (VR [V (VR [V R 2,430,189 |...eevvvnnnnnne (VO [V [V 71,839 |. 01/15/2030 . |1.A ........
Redemption 100.0000
..690353-C9-6 |DFC  5.490% 01/15/30 ... . 05/06/2024 . | .. .. 105,661 .... 105,661 .... 105,661 |.......... 105,661 ... 105,661 . 01/15/2030 . [1.A ........
..690353-M8-7 |DFC  5.500% 02/15/28 ... 05/06/2024 . | WELLS FARGO 1,822,222 1,822,222 1,822,222 |. 1,822,222 X . 1,822,222 . 02/15/2028 . 1.A .
..690353-X5-1 |DFC AGENCY DEBENTURES ~ 5.500% 08/15/29 ..... |....... . 05/06/2024 . | WELLS FARGO ... ...... 1,375,000 |........ 1,374,998 |........ 1,374,998 |........1,374,998 |....cooeeeeeins0 el 0 o0 i 0 o0 s 1,374,998 |.. . 08/15/2029 . [1.A ........
..90376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [..ccens . 05/02/2024 . | STIFEL NICHOLAS ......cco |oevvveeniiiiennnnnns |oeees 3,810,150 |........ 3,810,150 |........ 3,810,150 |........ 3,810,150 |.oeeeeeeeeeenna 0 el 0 et 0 i 0 e 0 s 3,810,150 . 04/20/2035 . [1.A ........
Redempt ion 100.0000
..90376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [..ccees . 04/22/2024 . | .. ... 56,700 ...56,700 ...56,700 |............56,700 |.... ..56,700 |.. . 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES 5.
..90376P-GE-5 | 03/15/30 woevvveiiiiiiiiiii [ . 05/02/2024 . |BANK of AMERICA SEC .... |.cooeerriiiniiinnns |oeees 1,777,778 |........ 1,777,778 |........ 1,777,778 |........ 1,777,778 |ovveviinnnnnne 0 e (VO 0 | (VO 0 fnns 1,777,778 |vvveviiinnnnns (VN 0 | [V 37,423 |. 03/15/2030 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.510% Redemption 100.0000
.. 90376P-GE-5 03/15/30 .oovveiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeees [ . 04/01/2024 .| eeeeiiiiiiiiiiiiiiiiiiiien s | 2,646 |.eeeeennnn. 2,646 ... 2,646 |............. 2,646 | 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 2,646 |.oooeeieennnn [ 0 Joeeeeeiieenn [ 1,032 |. 03/15/2030 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 12,685,927 12,685,925 12,685,740 12,686, 122 0 (195) 0 (195) 0 12,685,925 0 3 3 304,800 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT  3.100% Redempt ion 100.0000
..041083-VB-9 | 07/01/43 .coovvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeens [ . 05/02/2024 . | .evvviiiiiiiiiiiiiiiiiiniinins e | 30,989 |........... 30,989 [......eeee. 30,989 |........... 30,989 |....ceeeiiinns [V (VR [V (VR [V R 30,989 [ooeeiiiiinnns (VO [V [V 411 . 07/01/2043 . [1.B FE .
CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY
..13079P-XC-2 |HSG  5.650% 03/01/57 ... 05/01/2024 . [ STERN ..3,600,000 ..3,600,000 |. .3,600,000 |.. .3,600,000 . 03/01/2057 .
..3128MT-PK-8 |FGCI FG H01326  5.500% 08/01/35 06/01/2024 . |Paydown . 1,550 .1,6542 | .1,643 | .1,550 . 08/01/2035 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ......eevvvvunnnn [eerenn . 06/01/2024 . | Paydoun ... ....656 ....668 |.... . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 ....ccvvnnnnnnnn [ oeennn . 06/01/2024 . | Paydoun ... ....6,309 ....6,452 |.... . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 .....evvvvvunnnnn [errenn . 06/01/2024 . | Paydoun ... ....1,3%5 ... 1,376 |.... . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 .....evvvvvvvvens [eeeennn . 06/01/2024 . | Paydoun ... ...3,797 ....4,036 |.... . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccovnnnnnnn [eerennn . 06/01/2024 . | Paydoun ... ... 3,684 ....3,916 |.... . 07/01/2025 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ......covveeeeees [ oeennnn . 06/01/2024 . | Paydoun ... ...18,292 .. 17,91 ... . 07/01/2033 .
..31339D-A6-5 |FHR FHR 2417 ZX  8.500% 01/15/32 ............. [.oeees . 06/01/2024 . | Paydoun ... ...10,103 ... 11,049 |.... . 01/15/2082 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccooeun [oeeennn . 06/01/2024 . | Paydoun ... 122,146 133,516 |.... . 01/25/2042 .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . 06/01/2024 . |Paydown ..437,237 ..467,570 |. . 03/25/2041 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. 06/01/2024 . |Paydown 12,089 11,938 | . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 06/01/2024 . |Paydown ..173,824 ..147,620 |. . 01/25/2044 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 . |. 06/01/2024 . | Paydown .71 . 10/01/2035 .
..31374A-HS-2 | FNMA FN 308141  8.000% 04/01/25 . |- 04/01/2024 . | Paydown .352 . 04/01/2025 .
..3137A3-A4-1 |FHR FHR 3754 KC  3.500% 11/15/25 .....ovvvvven [oeeennn . 06/01/2024 . | Paydoun ... .... 148,060 . 11/15/2025 .
..3137AV-NC-7 |FHR FHR 4116 0Z  2.500% 10/15/41 ............. [..oies . 06/01/2024 . | Paydoun ... . 10/15/2041 .
..3137BM-7D-2 | FHUS FHMS K051 X1 ~ 0.624% 09/25/25 .........eu [.eeennn . 06/01/2024 . | Paydoun ... . 09/25/2025 .
.. 3137BN-GU-2 | FHUS K054 X1 1.281% 01/25/26 ........ceeuuuene [oeennn . 06/01/2024 . |Paydown .....ooeeeeeeeiinnns Jooveeeiiiiiiiins | [ 0 . 01/25/2026 .
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..3137BP-CR-8 | FHMS KWO1 X1 ~ 1.109% 01/25/26 ............coee. [ oennnn . 06/01/2024 . | Paydoun ... ...32,930 |.... .. (82,930) | 0 el (32,930) ... 0 0 e ..8,826 |. 01/25/2026 . [1.A ........
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.202% 07/25/26 .......... [....... . 06/01/2024 . | Paydoun ... ....6,460 |.... ... (6,460) |. .0 [........ (6,460) |... 0 0 1,474 |. 07/25/2026 . [1.A ........
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.404% 01/25/27 .......... [....... . 06/01/2024 . | Paydoun ... 11,044 .. (11,944) |. .0 . (11,944) |... 0 0 1,839 |. 01/25/2027 . [1.A FE .
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 .........ooe. [oeennn . 06/01/2024 . | Paydoun ... ...60,032 |.... 0 e (T19) 0 0 . 10/15/2047 . [1.A ........
..3137FT-Z8-9 |FHUS K110 X1 1.811% 04/25/30 ......ccceeeeeee [ oennnn . 06/01/2024 . | Paydoun ... ... 4,373 | 0 e (4,379) | 0 0 . 04/25/2030 . [1.A FE .
..3137FW-J3-5 |FHUR 2020-P003 X  2.796% 09/25/46 . U PR . 06/01/2024 . | Paydoun ... ...21,344 ... .0 . (21,344) |... .0 . .0 . . 09/25/2046 . [1.A ........
FHLMC Multifami | K745ured P 2021-P011 X1
. 3137H2-NR-1 | 1.776% 09/25/45 .o [ . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2045 .
..3138EM-LE-Q |FNMA FN AL4824  4.000% 09/01/43 .......ccevvee [ereennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2043 .
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 .....evvvvvuuunnn [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ... 06/01/2024 . |Paydown .(4,152) | 0 0| 0| . 10/01/2045 .
..31392A-Cli-6 | FNMA - CMO 2001-62 ZC  8.500% 11/25/31 ... 06/01/2024 . |Paydown (262) |. 0 . (262) 0| 0| . 11/25/2031 .
..31392A-KC-1 |FNMA - CMO 2001-50 Z ~ 8.500% 11/25/31 . 06/01/2024 . |Paydown (290) | 0 . (290) 0| 0| . 11/25/2031 .
..31392B-RX-6 | FNMA - CMO 2002-6 ZC ~ 8.500% 02/25/32 . . |. 06/01/2024 . | Paydown (209) |. 0 . (209) 0| 0| . 02/25/2032 .
..31392F-3V-7 |FNMA 2002-77 Z  5.500% 12/25/32 ... «eee... |- 06/01/2024 . | Paydown . 362 | 0 0| 0| . 12/25/2032 .
..31392J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 .....ccovveees [oeeennn . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 03/25/2033 .
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .......coe. [oeennnn . 06/01/2024 . | Paydown 0 0 0 . 09/15/2082 .
FREDDIE MAC - CMO FHR 2531 Z  5.500%
L31393G-3L-6 | 12/15/32 oo [ . 06/01/2024 . | Paydown 0 0 0 . 12/15/2082 .
..31393U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/26/33 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2033 .
..31394R-VIi-6 |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 ........... |.ceeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2034 .
..31398F-XA-4 |FNR 2009-95 BY ~ 4.000% 11/25/24 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2024 .
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .. . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 12/15/2024 .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .. . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/15/2025 .
..31398M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .. 04/01/2024 . |Paydown 0 0| 0| . 02/25/2025 .
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .. 06/01/2024 . |Paydown 0 0| 0| . 03/15/2025 .
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 06/01/2024 . |Paydown 0 0| 0| . 02/15/2025 .
..31402L-K9-2 |FNMA FN 732120  4.500% 08/01/33 .....cevvvvees [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 .
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [......t . 06/01/2024 . | Paydoun ... . .0 . 0 . 0 . 09/01/2034 .
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 ....oovvvereenens [eeennn . 06/01/2024 . | Paydoun ... ... 4,382 ... 4,503 |.... .0 . 0 . 4,352 |.. 0 . 01/01/2038 .
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 ........cevvun [oeeennn . 06/01/2024 . | Paydoun ... ...34,115 ...33,912 |.... .0 . 0 ..34,115 |.. 0 . 01/01/2026 .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ....ovvvvvvvunnnn [errenn . 06/01/2024 . | Paydoun ... ...51,382 ...51,314 |.... .0 . 0 ..51,382 |.. 0 . 07/01/2033 .
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ......evvvuunn [eeeennn . 06/01/2024 . | Paydoun ... ....5,390 ....5,387 |.... .0 . 0 ...5,3% |.. 0 . 01/01/2025 .
..31418B-C4-6 |FN FN MA1890  4.000% 05/01/34 ....cccovennnnnn [ oeennn . 06/01/2024 . | Paydoun ... ...82,525 e, 88,372 | .0 . 0 ..82,525 |.. 0 . 05/01/2034 .
..3141%K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... [ I . 06/01/2024 . | Paydoun ... ...15,340 ...15,603 |............ 15,378 |.... .0 . 0 .. 15,340 |.. 0 . 11/01/2025 .
..626207-YM-0 |MEAG TXB PLT ~ 6.655% 04/01/57 PO [P . 04/01/2024 . | Various ... ...84,000 ...84,000 |............84,000 |.... .0 . .0 . ..84,000 |.. .0 . . 04/01/2067 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 5.630% 09/01/30 ...oevvvvrriiiiiiiiiiiiiiiiiiiiiiins [ . 05/01/2024 . | BARCLAYS .. .... 800,000 .... 800,000 |.......... 800,000 |.... ... 800,000 |.. . 09/01/2030 . (1.E FE ....
TXBL MUNI FUNDING TR
..62630W-FV-4 15.630% 05/15/56 ....coovvvveeiiiiinieii [ . 05/01/2024 . | BARCLAYS ...ovvvvvvviiiiins Joeeeeeeeeieeeeeeenes | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvvnnnnnns 0 e (VO 0 | (VO 0 fnns 1,000,000 . 05/15/2056 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION
..62630W-JY-4 15.630% 09/01/31 ..oovvviriiiiiiiiiiiiiiiiiiiiiiieens [ . 05/01/2024 . | BARCLAYS .. ..400,000 .... 400,000 .... 400,000 |.......... 400,000 |.... ... 400,000 |.. . 09/01/2031 . [1.E FE ....
TXBL MUNI FUNDING TR
..626300-NR-4 15.600% 06/30/28 .......evvvvvvrvrnnnnnnnnnnnninnnins [eeeeenn . 05/01/2024 . | BARCLAYS ..oovvvvvviiiiiins Joeeeeeeiieeieiieeens o 600,000 |.......... 600,000 |.......... 600,000 |.......... 600,000 |.....cvvvrrnns 0 | (VO [V FUSURRRRRRRN (VO 0 |eeeennn 600,000 |......ceeennns (VO 0 | [V 10,886 |. 06/30/2028 . |1.E FE ....
Redemption 100.0000
..63607V-AC-0 |NFAGEN GENERAL  3.176% 01/01/36 .............. [...... . 04/01/2024 .| .evveiiiiiiiiiiiiiiiiiiiiies s | 10,000 J............ 10,000 |............ 10,000 |............ 10,000 f...ovvenneees 0l [ 0l [ 0 Joeeeeeennn 10,000 f.ooeeeiiiinnns [ 0l [ 159 |. 01/01/2036 . |2.B FE ....
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TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-Uli-8 15.470% 07/01/41 ...ovvvvviiiiiiiniiniininnininninins [ eeeeen . 05/01/2024 . | BARCLAYS ..covvvvvviiiiiies Joeeeeeeiieieieieeees |, 450,287 |oveeeeeens 450,287 |ovevnnnnnen 450,287 |..evvneneee 450,287 [.vvevnnnnnnnns 0 e (VO 0 | (VO 0 e 450,287 |..oooeieiennnn (VN 0 | [V 10,293 |. 07/01/2041 . [1.E FE ....
Redemption 100.0000
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........cvvvn [oeeennn L 06/25/2024 . | .eeeneeiiiiieeeiiiieeeees i fee 20,001 f........... 20,001 |oeeeennnnns 20,001 |oreeennnnnns 20,001 |oevvervnnnnnnns 0 e (VO 0 | (VO 0 s 20,001 . 12/25/2043 . (1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redemption 100.0000
L 92813T-EE-6 [08/25/42 ..ivvvvveiiiiiiiiiiiiiiiiiiiiniccciiiinnns | e . 06/03/2024 . | uuuiiiiiiiiiiiieiiiiiiieeees | e 4,953 |.ceeeenns 4,953 [iiinnnns 4,953 [ooiinnnnns 4,953 [ooiiiinnnnns 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 4,963 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,706,909 8,706,909 8,932,986 8,808,454 0 (101,544) 0 (101,544) 0 8,706,909 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .........ccee [eennn . 06/01/2024 . | Paydoun ... .... 536 .536 462 |.... ....468 |.... .0 . .0 . .53 | . 056/25/2033 . [1.A FM ....
..00079C-AE-9 | ABFS 2001-2 A4  6.990% 12/25/31 ... . |- 06/01/2024 . | Paydown .... 505 .505 .405 |. ....505 |. 0 0| .505 . 12/25/2031 . [1.A FM ...
..00155B-AA-6 | AKM ISSUING TRUST ~ 5.450% 08/01/73 .......cc. [.eennn . 05/01/2024 . | STERN ... . . 1,300,000 ..1,300,000 ..1,300,000 |........1,300,000 |.... .0 . ...0 |........ 1,300,000 |.. . 08/01/2073 . (1.B FE ....
AG CAPITAL FUNDING PARTNERS AG ABC Structured Redemption 100.0000
..00840C-AA-5 [Note A 4.250% 12/15/31 ..oovvvvveniiiiiinnnnns | nnnnns . 06/28/2024 . | .eeenniiiiiiiieeieeiiieeees i e 599,221 |....evveens 509,221 |........... 500,221 |....ceeeis 491,167 |l 0 e (VO 0 | (VO 0 s 599,221 . 12/15/2031 . [2.C PL
AG CAPITAL FUNDING PARTNERS AG ABC Structured Redemption 100.0000
..00840C-AB-3 |Note B 5.250% 12/15/31 ...ccunnnnnnniis [ . 04/22/2024 . ... 76,705 ...76,705 ...76,705 |............67,042 |.... .0 . ..76,705 |.. . 12/15/2031 . |3.B PL
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 .............. [....... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 1,279 ... 1,219 1,303 e 1,317 .0 . ..1,219 | . 07/25/2045 . [1.A ........
..00842C-AS-4 | ABMT 2015-7 B1 ~ 3.643% 10/25/45 ........cevves [oeennn . 06/01/2024 . |Paydown ............oeeens .0 . . 10/25/2045 . [1.A ........
..013092-AE-1 | ALBERTSONS COS/SAFEWAY ~ 4.875% 02/15/30 .... . |- 04/19/2024 . [BANK of AMERICA SEC .... .0 . . 02/15/2030 . |3.C FE
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 ........ . |- 06/01/2024 . |Paydown .................... .0 . . 01/25/2037 . [1.A FM .
..021752-AA-8 | ALTOONA-BLAIR COUNTY DEV ~ 5.400% 04/01/35 . . 05/02/2024 . |PNC CAPITAL MARKETS .... .0 . . 04/01/2035 . [1.F FE .
Redemption 100.0000
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... . 06/15/2024 . | .evvvviiiiininiiiniiiniiiiiins e feeeeen.. 45,0000 |l 45,000 ..l 45,000 45,000 [0 0 0 . 06/15/2028 . [1.G FE .
Redemption
..02376A-AA-7 | AMER AIRLINE 17-2 AA PTT  3.350% 10/15/29 . |....... . 04/15/2024 . | .evvviiiiinniiniiniininiininns e e TAA8 | T4418 [ TB18 [ 72,58 [ O 1837 | 0 . 10/15/2029 . [1.F FE ....
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .......evvvvvns [oreennn . 06/01/2024 . | Paydoun ... .0 . . 09/25/2035 . [1.A FM ....
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . R [ . 04/30/2024 . | Paydoun ... .0 . . . 07/30/2050 . [2.C FE ....
..04364V-AG-8 | ASCENT RESOURCES/ARU FIN ~ 7.000% 11/01/26 . |....... . 04/09/2024 . |BANK of AMERICA SEC .... |....oooeernnnnnnnnns e 1,976,000 |........ 1,976,000 |........ 1,960,903 |.... 0 e 707 [0 L 1,970,197 |.. . 11/01/2026 . [4.A FE ....
..05348E-AY-5 | AVALONBAY COMMUNITIES ~ 2.900% 10/15/26 ..... |....... . 06/11/2024 . |RBC/DAIN .ooovvvviiiiiiies e s 2,841,180 |........ 3,000,000 |........ 2,990,670 |.... JR Y PO LY N ISR | B R . 10/15/2026 . [1.G FE ....
Barclays Commerc2022C17 gage S 2022-C17 XA
..054976-AG-0 | 1.325% 09/15/55 R ORI . 06/01/2024 . |Paydoun .........cceeeeennns ... .0 . .. . 09/15/2085 .
..05526D-BF-1 |BAT CAPITAL CORP  4.540% 08/15/47 .......cccce [oeennn . 05/01/2024 . | Call 76.3500 ..... .1,669,000 |.... .0 . .1,669,000 |.. . 08/15/2047 .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... [....... . 06/01/2024 . | Paydown .. 94,912 |.... .0 . 94,769 |.. . 03/10/2033 .
..05604L-AJ-1 |BWAY 2015-1740 D 3.787% 01/10/35 . 05/10/2024 . |PRIVATE PLACEMENT . ..2,000,000 L0 0 0 . 01/10/2035 .
..050469-AF-3 |BOAA 2006-7 A6  6.359% 10/25/36 06/01/2024 . |Paydown .1,812 .641 .539 |. 0 . 10/25/2036 .
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 .. 06/01/2024 . |Paydown .855 .852 |. .860 |. 0 . 09/25/2035 .
..05946X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. 06/01/2024 . |Paydown .554 .550 |. 551 |. 0 . 11/25/2035 .
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/36 .. 06/01/2024 . |Paydown 3,779 .3,700 |. .3,757 | 0 . 11/25/2035 .
..05946X-72-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ........cccee [eeennnn . 06/01/2024 . | Paydoun ... ....3,79 ....3,607 |............. 3,684 |.... .0 . .3,790 |.. . 08/25/2035 .
..05950P-AJ-2 |BAFC 2006-H 3A2  4.505% 09/20/46 ............. [....... . 06/01/2024 . | Paydoun ... ....610 517 L2572 .0 . ....503 |.. . 09/20/2046 .
..050515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 ............. [.eennn . 06/01/2024 . | Paydoun ... 12,848 10,756 |.... 11,344 |.... .0 . 12,369 |.. . 09/25/2034 .
..060505-FP-4 |BANK OF AMERICA CORP  5.125% 12/29/49 ....... [....... . 06/20/2024 . | Call 100.0000 ..... [-..cceeeeeieiiieeenn |-... 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... .0 . . 12/29/2049 .
..06054A-AV-1 |BACM 2015-UBS7 ASB  3.429% 09/15/48 ......... [....... . 06/01/2024 . |Paydoun .........oceeeenns ....351,983 |.... .0 . . 09/15/2048 .
..124857-AX-1 |CBS ~ 3.700% 06/01/28 .....cceeeeeeeeeieeeeeeeeees oo . 04/22/2024 . | BARCLAYS .. . 4,629,612 |.... .0 . . 06/01/2028 .
.. 1248\E-AG-4 | CBASS 2007-CB4 A2D  3.785% 04/25/37 ......... [....... . 06/01/2024 . | Paydoun ... .0 . . 04/25/2037 .
CD Commercial Mo2017CD3 rust 2017-CD3 XA
.. 12515G-AJ-6 | 1.102% 02/10/50 ......evvvvvvvrvnvnninnnnnnnninnnnns [ eeeeenn . 06/01/2024 . |Paydoun ......cooeevenniiins |ovenniiiinnninnnns o0 e 00 i 10,882 fnniiinnnnnnn 6,905 [ounieinnneees [V R (7,420) |.oooeeeeeees [V R (7,420) |.eoeeeeeeees [V 0 . 02/10/2050 . (1.B FE .
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 1252611-AA-7 |3.750% 04/25/25 . 06/25/2024 . | Paydoun ... ..5,751 5,751 |... . 04/25/2025 . [1.A FE ....
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 ... . 06/18/2024 . | Paydoun ... .32 ... . 09/18/2045 . [1.F FE ....
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.. 12628L-AJ-9 | CSAB 2006-4 ABA  6.184% 12/25/36 .......ooeeee [ornnnn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 1,952 ... 1,952 ....439 ... ....340 ... 1,612 | 1,612 |... ..1,952 |.. . 12/25/2036 . [1.A FM ....
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 ............. [..cens . 06/01/2024 . | Paydoun ... ... 18,193 ...18,193 17,770 |.... 17,405 |.... .. ... 788 | .. 18,193 |.. . 02/25/2048 . [1.A ........
..12653T-BY-6 | CSMC 2018-J1 B4~ 3.580% 02/25/48 ........cccee [oeennn . 06/01/2024 . |Paydoun .....coooveeiiiiiins foneiiiinii e 73,954 ... 73,954 |.ooeeeenns 65,842 |............ 66,467 |....covvvvnnnnn0 ferennnnns TA87 o0 [ 7,487 |0 73,954 . 02/25/2048 . [1.A ........
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 | 0B/27/67 ...evvvvevvrvniiiniiieiiiiiiiiniiniiiiinnnnns [ eeeeenn . 06/01/2024 . |Paydoun .....coooeeiieiiiins v s 239,107 |oeeveeeenns 239,107 ... 235,521 |ooeveeenns 236,784 |..eevvrnnnnnnnn0 foeeeiins 2,328 [ 0 [V R 239,107 . 06/27/2067 . [1.A FE .
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/36 .......cc. [.eeeenn . 06/01/2024 . |Paydown .......ooooeeeiiiins Jooninininiinins | 7,191 L. 7,191 ....6,820 |.............6,906 |.... ... 285 | .0 . 0 7,191 . 02/25/2035 . [1.A FM .
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... [....... . 06/01/2024 . | Paydoun ... ... 17,040 ...17,040 ...16,725 |............ 16,894 |.... 145 ). .0 . 0 .. 17,040 |.. . 04/25/2034 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ [....... . 06/01/2024 . |Paydown .......ooooveiiiiins Joeviiininiinens e 8,573 ....8,591 ... 6,491 |l 6,359 [ .0 . 0 ...8,573 |.. . 10/25/2035 . [1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 ......... [....... . 06/01/2024 . | Paydoun ... ...25,600 28,187 | 22,685 ... .0 . 0 ..25,661 |.. . 05/25/2035 . [1.A FM .
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 06/25/35 ........ [....... . 06/01/2024 . | Paydoun ... ... 1,853 PO 2 ) B o 1,537 |.... .0 . 0 1,853 |.. . 056/25/2035 . [1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 06/01/2024 . |Paydown .1,278 .1,156 |. 942 |. 0 0| .1,31 . 07/25/2035 . [1.A FM .
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 06/01/2024 . |Paydown . 2,690 .2,345 | .1,845 | 0 0| . 2,434 . 08/25/2035 . [1.A FM .
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 06/01/2024 . |Paydown . 3,533 .2,971 | .1,99 | 0 0| . 3,675 . 10/25/2035 . [1.A FM .
..12668A-Nii-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 . |. 06/01/2024 . | Paydown . 1,483 1,389 | .1,138 | 0 0| 1,401 . 11/25/2035 . [1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . |- 06/01/2024 . | Paydown .1,682 |. .937 | 0 0| 3,118 . 05/25/2036 . [1.A FM ....
..12668W-AU-1 | CHL 2007-4 ASW ~ 4.564% 04/25/47 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/25/2047 . (1.A FM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .......eevvnn [oreennn . 05/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . (1
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 .....cccoeunn [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . (1
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 ....ccoeeees [erennnn . 06/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . (1
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 .......eevvvves [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/25/2034 . (1
.. 12669F-UC-5 |CWHL 2004-9 A7 ~ 5.250% 06/25/34 ......cccoeees [oreennn . 06/01/2024 . | Paydoun ... .0 . 0 . 06/25/2034 . (1
..14338H-AA-4 | CARMEL VALLEY SR LIVING  5.450% 09/01/61 .. 05/01/2024 . [ STERN ... 0 0| . 09/01/2061 . (1
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 . 06/01/2024 . |Paydown 0 0| . 02/18/2035 . (1
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 06/01/2024 . |Paydown 0 0| . 06/25/2037 . (1
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . 06/01/2024 . |Paydown 0 0| . 10/25/2043 . (1
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . 06/01/2024 . |Paydown K 0 0| . 06/25/2044 . (1
..191219-AY-0 | COCA COLA ENTERPRISES  6.950% 11/15/26 ..... |....... . 04/03/2024 . |Various ... .5,320,828 |.... .0 . o0 ] 5,203,128 .. . 11/15/2026 .
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ........ccc [oerennn . 06/01/2024 . | Paydoun ... L T,443 .0 . 0 7,612 .. . 06/25/2033 .
..22541S-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 ... [oeeenn . 06/01/2024 . | Paydoun ... ...59,715 |.... .0 . 0 ..60,343 |.. . 12/25/2034 .
..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 ........ccen [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 04/25/2036 .
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........ceeun [oreennn . 06/25/2024 . | Paydoun ... .0 . .0 . . 04/25/2036 .
Redemption 100.0000
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 .........cceeees [ oennnn . 06/01/2024 . .0 . 0 . 05/15/2034 . (1.D PL .
..233046-AK-7 | DNKN 2019-1A A2I1  4.021% 05/20/49 JU I . 05/20/2024 . | Paydoun ... .0 . 0 . 05/20/2049 . (2.B FE .
..233063-Ali-6 | DBJPM 2020-C9 XA  1.818% 09/15/53 .....cccceus [eeennnn . 06/01/2024 . |Paydoun .........oeeeeeennns 0 |l (21,828) ... 0 .. . 09/15/2053 . [1.A FE .
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 05/01/2024 . |BANK of AMERICA SEC .... 0 e (1,490) ... 0 .380,578 |.. . 06/15/2026 . |2.B FE
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 ........ccee [eennnn . 06/01/2024 . | Paydoun ... .0 . 0 ... 1,433 |.. . 09/25/2035 . 3.B FM .
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 ..13,006 |.. . 02/25/2036 . [1.A FM .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .......... [....... . 06/01/2024 . | Paydoun ... . .0 . 0 ....679 |.. . 07/25/2036 . [1.A FM .
..26208L-AC-2 |HONK 2018-1A A2 4.739%% 04/20/48 04/20/2024 . | Paydoun ... 1,250 1211 ). 01,230 | 0 0| 1,250 . 04/20/2048 . [2.C FE .
..26884A-BF-9 |ERP OPERATING  2.850% 11/01/26 06/11/2024 . [ SMBC NIKKO ..5,000,000 ..4,967,050 |. . 4,989,624 |. 0 0| . 4,991,212 . 11/01/2026 . [1.G FE .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. 06/01/2024 . |Paydown ...... . ...33,510 ... 33,237 | ...33,282 | 0 0| ..33,510 . 06/25/2043 . [1.A ........
..337932-AC-1 |FIRST ENERGY CORP  7.375% 11/15/31 04/15/2024 . (Call . 1,172,280 ..1,000,000 ..1,031,800 |. 1,017,211 0 0| .1,016,761 . 11/15/2031 . |3.A FE
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 .... . 04/30/2024 . |Paydoun .............oeet ... 10,000 ...10,119 |.... .0 . .0 . . 04/30/2047 . |2.B FE
FORTRESS TRANSPORTATION & IN  6.500%
..34960P-AB-7 | 10/01/25 .oevvvvviiiiiiiiiiiiiiiiiiiiiieiiieeeeeeeens [ . 04/11/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin e 306,000 |.......... 306,000 |........... 314,938 |.......... 306,000 |....oeeeennnnn 0 | (VO 0 e (VO 0 ] 306,000 |oeeeeeieeeennnn0 v, 0 | (VO 10,498 |. 10/01/2025 . |3.C FE
..35085A-AA-9 |486 LESSER STREET TAX  5.400% 02/01/32 ..... [....... . 05/02/2024 . | STIFEL NICHOLAS .....cove |oeeeeeeeieinnnnnnnns |oeees 1,025,000 |........ 1,025,000 |........ 1,025,000 |........ 1,025,000 J.....ooennnnn [ P 0 fooiiiiinnnnns [ P [\ 0 ].......1,025,000 |.....oeeeeeennn0 Jovvvviinnnnnnns [ PP [ 27,852 |. 02/01/2032 . |2.A FE
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..35087M-AA-1 |412 MADISON LLC ~ 5.450% 06/01/62 ........ccoee [ennnn . 05/01/2024 . . 1,500,000 .1,500,000 |.... .1,500,000 |.. .34,230 |. 06/01/2062 . [1.B FE ....
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 . U [P . 06/01/2024 . | Paydoun ... [ 7,057 |... e 3,097 | .. . .0 . ... 7,057 |.. . . . 12/25/2037 . [3.A FM ....
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........e. [oeeennn . 06/01/2024 . |Paydoun .....ccooeeeiniiiins foviiiiiii e 4,893 |oeeiiiiinns 4,898 |oeeeennnnne 4,657 |.oooooeeenns 4,738 |l [ R 154 [oeeeiiiiinne [V 154 [oeeeiiiiinnee [V 4,893 |0 0 il 0 e, 112 [. 09/25/2035 . |1.A FM ...

GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2

.. 36263N-AB-1 2.500% 05/28/52 ....cceeeveiiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2024 . |Paydoun .........cceeeeennns 0 0 . 05/28/2052 . [1.A ........
..378272-AH-1 | GLENCORE FUNDING LLC ~ 4.625% 04/29/24 ....... |....... . 04/29/2024 . |Maturity . .0 . 0 . 04/29/2024 . (2.A FE ....
..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 R R . 04/30/2024 . | Paydoun ... .0 . 0 .. . 10/30/2052 . [2.C FE ....
..38869P-AN-4 | GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .... |....... . 04/15/2024 . |Maturity . .0 . 0 .435,000 |.. . 04/15/2024 . [2.C FE ....
..437089-AE-5 | INHEL 2006-1 A5~ 6.522% 05/25/36 .......ccoee [oennnn . 06/01/2024 . | Paydoun ... . .0 . 0 . ....183 |.. . 05/25/2036 . [1.A FM ....
..444001-AA-4 | HUDSON PACIFIC PROPERTIE ~ 3.950% 11/01/27 .. |....... . 06/28/2024 . | Various ......cceeeeviiiiinn Joevereeninnnnnnnnnns [20000..2,669,306 |l 3,152,000 |........ 3,103,209 |.... .0 . 0 e 3,131,706 |.. . 11/01/2027 . [3.A FE ....
..451102-Bli-6 | ICAHN ENTERPRISES/FIN ~ 4.750% 09/15/24 ...... [....... . 06/15/2024 . |Call ~ 100.0000 ..... |.eeeeeeeeernnnnnnnns |ooeee. 1,049,000 ... 1,049,000 |........ 1,069,279 |.... .0 . 0 e 1,049,000 |.. . 09/15/2024 . [3.C FE ....

IRWIN HOME EQUITY 2006-1 2A4  6.060%

..464126-DA-6 | 09/25/35 ... 06/01/2024 . | Paydoun 0 0 . 09/25/2035 . [1.A FM
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 06/01/2024 . | Paydoun 0 0 . 02/25/2036 . |1.A FM ...
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . 06/01/2024 . | Paydoun 0 0 . 08/25/2037 . |1.A FM ...
..46590M-AT-7 | JPMCC 2016-JP2 XA 1.936% 08/15/49 06/01/2024 . | Paydoun 0 0 . 08/15/2049 . |1.A FE .
..466247-20-9 | JPNMT 2005-S3 1A3  5.750% 01/25/36 .......... | veeeenn . 05/01/2024 . | Paydoun ... .0 | .0 . . 01/25/2036 . [1.A FM

JP Morgan Mortga20184 2018-4 B3  3.711%

..46649C-BG-7 | 10/25/48 ....eeriiiiiiieeeeeeees e . 06/01/2024 . | Paydoun ... .0 | ...0 [ . 10/25/2048 . |1.A ........
..46651Y-AC-4 | JPNMT 2019-9 A3 3.500% 05/25/50 .....eevvven | eeeens . 06/01/2024 . | Paydown ... .0 . ...0 [ . 05/25/2050 . [1.A ........
..46655F-AA-5 | JMA-RM LLC  5.450% 03/01/72 ..ooooenniiiiiiees | neenn . 05/01/2024 . | STERN .0 | ...0 [ . 03/01/2072 . |1.B FE ....
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 ......ccevees | eeennn . 06/01/2024 . | Paydown ... .0 . ...0 [ . 11/25/2036 . |2.C FM ....
..52621H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 .....occeeenis | annennn . 06/01/2024 . | Paydoun ... .0 | ...0 [ . 01/25/2037 . |3.B FM ....
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ........ccounr |eeeeenn . 06/01/2024 . | Paydown ... .0 . ...0 [ . 06/25/2036 . [1.A FM ...
..52623K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 ............. | .eeeees . 06/01/2024 . | Paydoun ... .0 | ...0 [ 1[0 12/25/2042 1A FM .
..57643L-LF-1 | MABS 2005-AB1 A6  5.971% 11/25/35 . 06/01/2024 . | Paydoun K 0 0 .2 | 11/25/2035 . |1.A FM .
..50523U-Al-9 | MID-AMERICA APARTMENTS L 4.000% 11/15/25 . 05/09/2024 . |BBVA . . 5,879,780 .5,997,105 |. 0 0 .5,997,7% 118,686 . 11/15/2025 . |1.G FE .
..59980A-AB-3 | MCMLT 2017-2 M1~ 3.250% 07/25/59 06/01/2024 . | Paydoun .. 372,401 ..373,365 |. 0 0 .372,401 5,117 |. 07/25/2089 . |1.A .
..59981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 [N PO . 06/01/2024 . | Paydoun ... o forrenn .. 853,307 ...een.... 352,634 ... .0 | .0 [ .363,307 |.. . 11/25/2058 . [1.A ........
..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 .......... |..eeeen . 06/01/2024 . [Paydown .....oovvieiieiniis [eeeeniiiiieneniin [ 470,738 |...........470,738 |...........484,858 |........... 472,958 0 0 foeeeenns 470,738 . 11715/2049 . [1.A ........
MORGAN STANLEY 2006-12XS ASA  6.592%

LBATA9E-AF-4 110/25/36 oonnvviieieeeiiiiieeeeieeeeiiens [ e . 06/01/2024 . [Paydown ...ocooviniienienn forneneniiiiiinnn e 1,940 |o.oeeeennn. 1,940 [ooeeeeen 1,078 [ 630 0 0 foreiiianns 1,940 . 10/25/2036 . |1.A FM .
..617491-AK-3 | MSM 2006-11 1A4  7.013% 08/25/36 .......cceuns | veennn . 06/01/2024 . | Paydoun ... ... 1,326 205 .0 | ...0 [ .1,326 |.. . 08/25/2036 . |1.A FM .
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ....oovvvviin | veenns . 06/01/2024 . | Paydown ... L4122 4,027 |.... .0 . ...0 [ L4122 ). . 07/25/2043 . |1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 .......ccceee | eennn . 06/01/2024 . | Paydown ... 4,589 |.... .0 | ...0 [ ...5,731 |.. . 03/25/2047 . |1.A FM ...
..680665-AL-0 | OLIN CORPORATION ~ 5.625% 08/01/29 ............ |.eeees . 04/18/2024 . [ SUMRIDGE PARTNERS .1,565,000 |.... .0 . ...0 f........ 1,565,000 [.. . 08/01/2029 . |3.A FE ....

PACEWell 8 Trust20231 2023-1 A 5.500%

.BIHOT-AA-3 | 02/10/62 ... [ eeeees . 06/10/2024 . |Paydoun ... . ...22,810 |.... . 02/10/2062 . [1.A FE ....
..701094-AJ-3 | PARKER HANNIFIN ~ 3.250% 03/01/27 ......cceeeee | vueennn . 06/11/2024 . [Various ... . 5,719,260 .6,002,364 |.... . 03/01/2027 . |2.A FE ...
PHARMACIA CORPORATION BASIC  6.600% 12/01/28
STATABU-ANR2 | [ . 04/03/2024 . [Various ... . 4,266,480 . 4,064,242 |.... . 12/01/2028 . |1.F FE ....
..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 .......ceee | aeeenn . 06/05/2024 . |Paydoun ... ... 12,500 ...12,500 |.... . 12/05/2049 . 2.B FE ....
Redemption 100.0000
..731020-AA-4 |POLAR TANKERS INC  5.951% 05/10/37 .....ccevve | vueennn . 05/10/2024 . ... 34,565 ..382,120 |.... . 05/10/2037 . |1.F FE ....

. 09/15/2031 . |4.B FE ....
. 12/25/2049 . |1.A ........
. 06/25/2036 . |3.C FM ....
. 10/25/2063 . [1.A FE ....

..737446-AR-5 | POST HOLDINGS INC ~ 4.500% 09/15/31 ...
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 ........cceees | eeeenns . 06/01/2024 . | Paydown ... ... 30,161 ...30,773 |....
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |....... . 06/01/2024 . | Paydoun ... e [ 2,188 |.. .. 2,304
..7T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......ccvvouvee | eeeeees . 06/25/2024 . [Paydown .....oooovveeiiiiinn foeeeiiiiiiiiiiiin foeeenn 40,610 , 604 J..iiiins 40,600

....... . 04/16/2024 . [Various ...

.. 888,35 1,027,000 |....

o o oo
o o oo
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..758750-AF-0 |REGAL BELOIT ~ 6.400% 04/15/33 ....ccccovenn [ errennn . 04/12/2024 . | Tax Free Exchange 19,509,875 |....... 19,500,000 |....... 19,514,240 19,508,627 |.... .0 . ....0 |.......19,500,875 |.. . 04/15/2083 . [2.C FE ....
..750950-GY-8 |RAMC 2006-1 AF6  5.746% 05/25/36 ............. [..ocen . 06/01/2024 . | Paydown .0 . 0 . 05/25/2036 . [1.A FM ....
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .......eeun [oeennnn . 06/01/2024 . | Paydoun ... 0 el (1,062) ... 0 . 11/25/2035 . (2.B FM ...
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 06/01/2024 . | Paydoun ... 0 e (109) ... 0 . 03/25/2036 . [1.E FM ....
..76112H-AD-9 |RAST 2006-A9CB A4  6.000% 09/25/36 .......... [....... . 05/01/2024 . | Paydown .0 . 0 .. . 09/25/2036 . [1.A FM ....
..78349A-AB-9 | RWJ BARNABAS HEALTH  3.949% 07/01/46 ........ [....... . 05/08/2024 . | Call .5,000,000 |.... .0 . ....0 |........5,000,000 |.. . 07/01/2046 . (1.D FE .
..81618T-AC-4 |SELECT INCOME REIT ~ 4.500% 02/01/25 ......... [..eeen . 05/09/2024 . |Various ... . 1,611,401 .1,994,602 |.... .0 . o0 e 1,996,275 .. . 02/01/2025 . |5.B FE
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 ............. [.....en . 06/01/2024 . |Paydown .......oooeeeeiiiins foeeininnniiiis e 4,678 L4542 | .0 . 0 . 09/25/2043 . (1.A ........
..81746D-AG-5 |SEMT 2017-5 A7 ~ 3.500% 08/25/47 .......eevvuen [ereenn . 06/01/2024 . | Paydown ... 36,328 ...36,074 |.... .0 . 0 . 08/25/2047 . [1.A ........
..82568N-AC-5 |SHUTTERFLY FINANCE LLC  8.500% 10/01/27 . 04/08/2024 . [ STIFEL NICHOLAS . . 1,476,000 ..980,510 |. 0 0| .1,004,897 172,213 | . 1070172027 . |5.B FE
..82568N-AE-1 | SHUTTERFLY FINANCE LLC  9.750% 10/01/27 .... . 04/08/2024 . | STIFEL NICHOLAS ......... 179,267 ..179,267 |.... .0 . .0 . 179,267 | .48 ... . 10/01/2027 . |4.B FE
JANNEY  MONTGOMERY SCOTT
..842587-80-0 | SOUTHERN CO PFD ....eevvvvveeeiiiiiiiiiiiiiiiiinceees [ eeeeenn . 04/19/2024 . |NINC U . 8,711,930 .... 400,000 |...... 10,000,000 |...... 10,000,000 |.... .0 . 0 s 10,000,000 |.. ... (1,288,070) |... (1,288,070) |........... 123,750 |........ ..eeeeee 2.CFE
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . |. 06/25/2024 . | Paydown .. 119,741 .. 119,741 .. 119,735 | .. 119,729 | 0 0| 119,741 .0 . 09/25/2037 . [1.A FE .
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 .. . |- 06/15/2024 . |Maturity ..500,000 . 500,000 ..499,990 |. .0 0 0| 500,000 0| . 06/15/2024 . |2.B FE
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 ............... [..eeenn . 06/01/2024 . |Paydown ......ooovvvviiniins Joovnniiniiinnnnnnns e 181 [ 4,181 .0 . 0 0 e . 11/25/2036 . |3.C FM
..88033G-DB-3 | TENET HEALTHCARE ~ 5.125% 11/01/27 ............ [....es . 04/05/2024 . | UBS WARBURG . .. 612,000 .0 . 0 . (16,830) |.... . 11/01/2027 . |3.C FE
..887317-AX-3 | TIME WARNER INC ~ 4.850% 07/15/45 ............. [....... . 06/12/2024 . | Various .0 . 0 . 07/15/2045 . |3.A FE
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2051 . [1.A ........
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.687% 04/15/52 .......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/15/2062 .
..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ....eeeee [oeennnn . 06/01/2024 . | Paydoun ... . .0 . 0 . 10/15/2051 .
.. 92552V-AK-6 | VIASAT INC ~ 5.625% 09/15/25 ...... 06/25/2024 . |Various . 730,000 |. 0 0| . 09/15/2025 .
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 ... 06/01/2024 . |Paydown .9,917 |. 0 0| . 05/25/2036 .
..93935W-AD-6 | WIMALT MORTGAGE 2006-9 A3  4.278% 10/25/36 . 06/01/2024 . |Paydown ....827 | 0 0| . 10/25/2036 .
..950010-AS-0 | WFCM 2018-C46 ASB  4.086% 08/15/51 06/01/2024 . |Paydown ..193,364 |. 0 0| . 08/15/2051 .
..95001T-BH-7 |WFMBS 2019-1 B1 ~ 4.024% 11/25/48 .. 06/01/2024 . |Paydown 77,583 | 0 0| . 11/25/2048 .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.194% 08/15/53 ......ccccet [erennn . 06/01/2024 . | Paydoun ... L 7,612 | .0 . 0 . 08/15/2053 .
..95058X-AH-1 |WEN 2019-1A A211  4.080% 06/15/49 ............ [.eennn . 06/15/2024 . | Paydoun ... . e 12,523 | .0 . 0 . 06/15/2049 .
..95058X-AP-3 | WEN 2022-1A A2I1  4.535% 03/15/52 . 06/15/2024 . |Paydoun ... 12,624 |. 12,499 |. 0 0| . 03/15/2052 .
.. 443628-AH-5 | HUDBAY MINERALS INC ~ 6.125% 04/01/29 . 04/05/2024 . | SWRIDGE PARTNERS ..246,000 |. ..246,000 |. 0 0| . 04/01/2029 .
..054920-AE-6 |BDS 2020-FL5 B 7.243% 02/16/37 ... . 04/16/2024 . | Paydoun ... . 626,818 |. ..638,545 |. 0 0| . 02/16/2037 .
..17186H-AG-7 | CIMPRESS NV 7.000% 06/15/26 . 04/19/2024 . |Various ... ,950,000 |........ 1,950,000 |.... .0 . .0 . . 06/15/2026 .
Ladder Capital C2021FL2 | Mort SER 2021FL2 CL
..50202K-AA-4 |A  6.643% 12/13/38 ... . . 06/16/2024 . | Paydoun ... .. 925,612 ..926,612 ..926,612 |.. 0 0| .925,612 . 12/13/2038 . [1.A FE ...
..60475D-AB-7 |MISC CAPITAL TWO LABUA L7500 . 05/03/2024 . | DEUTSCHE BANK . . 1,908,600 ..2,000,000 ,996,084 |. 0 0| .1,996,510 . 04/06/2027 . [2.B FE ...
..T4730D-AE-3 | QATAR PETROLEUM  3.125% 07/12/41 .. . 05/21/2024 . | JPM FUNDS RECAP . .. 669,375 . 900,000 ..896,980 |. 0 0| .897,015 . 07/12/2041 . [1.C FE ...
..77340G-AJ-0 |ROCKT 2017-2A AR 6.610% 10/15/29 . . 04/15/2024 . | Paydoun ... . 1,838,649 1,838,649 K .1,838,649 |. 0 0| . 1,838,649 . 10/15/2029 . [1.A FE ...
..82029R-AC-0 | SING TELECOMMUNICATIONS  7.375% 12/01/31 ... . 04/03/2024 . | Various 10,287,720 ..9,000,000 ..9,205,420 |. .9,099,559 |. 0 0| .9,09,611 . 12/01/2031 . [1.E FE ...
..87927V-AF-5 | TELECOM ITALIA CAPITAL ~ 6.375% 11/15/33 .... . 04/29/2024 . | Various . 1,778,500 ..2,000,000 ..1,974,770 |. 1,985,953 |. 0 0| . 1,986,402 . 11/15/2083 . [4.A FE ...
..89680Y-AB-1 | TRITON CONTAINER  1.150% 06/07/24 ............ . 06/07/2024 . |Maturity . ..550,000 ..560,000 ..549,643 |. 0 0 0| .550,000 .. . 06/07/2024 . 2.C FE ..
..90011Q-AD-2 | TURK TELEKOMUNIKASYON AS  7.375% 05/20/29 .. [D..... | 05/14/2024 . | JEFFERIES & CO .. 998,500 ..1,000,000 ..1,000,000 |. L0 0 0| .1,000,000 . (1,500) |.. .. 0 |. 05/20/2029 . 4.A FE ..
..G2616#-AF-8 |DCC TREAS 2014 PP 4.530% 05/21/24 ........... D..... . 05/21/2024 . | Various . 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.... 0. 0 s 3,000,000 |.. s 0 ..0 ). 06/21/2024 . [2.B ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 135,514,230 133,081,441 141,626, 147 138,192,994 0 0 140, 362, 522 0 (2,746,251) | (2,746,251) 1,514,574 XXX XXX
ISHARES 10+ YEAR CREDIT BOND ~ CLOSED END | JANE STREET EXECUTION
..464289-51-1 | FUND oo |eeeeen. | 06/28/2024 . | SERVICES .. 2,790,622 LU 2,890,800 |........2,897,950 |........ (7,150) |.. .0 . . (7,150) ... P 2,890,800 [...............0 |o..ins (100,178) |...... (100, 178) .57,165 |...
1619999999. Subtotal - Bonds - SVO Identified Funds 2,790,622 0 2,890,800 2,897,950 (7,150) 0 0 (7,150) 0 2,890,800 0 (100, 178) (100, 178) 57,165
2509999997. Total - Bonds - Part 4 159,697,688 154,474,275 166,135,673 162,585,520 (7,150) (100, 334) 0 (107,484) 0 164,646, 156 0 (2,846,426) | (2,846,426) 2,084,466
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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..256201-10-4 |Dodge & Cox Balanced Fund
..298706-82-1 | American Funds EuroPacific Gr R6 ...
..31635T-10-4 [Fidelity Inflation Protected Bond Index
..411512-52-8 [Harbor Capital Appreciation Retirement
..683974-60-4 | Oppenheimer Developing Markets |
.. 74254U-44-0 [Principal Short-Term Income Inst .
..779562-20-6 |T. Rowe Price New Horizons |
..872797-17-0 |T Rowe Price Retirement Balanced Fund |
..872797-19-6 | T Rowe Price Retirement 2060 Fund |
..872797-21-2 | T Rowe Price Retirement 2055 Fund |
..872797-22-0 | T Rowe Price Retirement 2050 Fund |
..872797-23-8 | T Rowe Price Retirement 2045 Fund |
..872797-24-6 | T Rowe Price Retirement 2040 Fund |
..872797-25-3 | T Rowe Price Retirement 2035 Fund |
..872797-26-1 | T Rowe Price Retirement 2030 Fund |
..872797-27-9 | T Rowe Price Retirement 2025 Fund |
..872797-28-7 | T Rowe Price Retirement 2020 Fund |
..872797-29-5 |T Rowe Price Retirement 2015 Fund |
..89154X-52-6 | Touchstone Mid Cap Growth Inst ...
..89155T-64-9 [ Touchstone Mid Cap Institutional .
..921908-87-7 |Vanguard Real Estate Index Admiral ............ |....... . 06/30/2024 . [ VARIOUS ...
..921937-60-3 [Vanguard Total Bond Market Index Admiral .....|....... . 06/30/2024 . | VARIOUS ...
..921943-80-9 | Vanguard Developed Markets Index Admiral .....|....... . 06/30/2024 . [ VARIOUS ...
..922908-64-5 |Vanguard Mid Cap Index Fund - Admiral ...
..922908-68-6 |Vanguard Small Cap Index Fund - Admiral

....... . 06/30/2024 . [ VARIOUS ...
06/30/2024 . | VARIOUS
06/30/2024 . | VARIOUS
06/30/2024 . | VARIOUS
....... . 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...
. 06/30/2024 . [ VARIOUS ...
. 06/30/2024 . [ VARIOUS ...
. 06/30/2024 . [ VARIOUS ...
06/30/2024 . | VARIOUS
06/30/2024 . | VARIOUS
06/30/2024 . | VARIOUS
- |- 06/30/2024 . [ VARIOUS
. |- 06/30/2024 . [ VARIOUS

. 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...
....... . 06/30/2024 . [ VARIOUS ...

.144.000
1.000
.4,690.000

06/30/2024 . | VARIOUS
. 06/30/2024 . [ VARIOUS ...

11,797.000 |..

. 1,236,517
..6,668
w2
.. 492,453
..... 3,911
... 157

L3
..426,310 |.
L4219 |
... 160 |....

1,194,178
7,921

....3,801

L2
..453,792 |

.. 185

...... (152,
(2,

569) |..

644)

1,041,600 |..

.5,218
.3
.426,310

4219 )L

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999999. Total - Bonds 159,697,688 154,474,275 166,135,673 162,585,520 (7,150) (100,334) 0 (107,484) 0 164,646, 156 0 (2,846,426) | (2,846,426) 2,084,466 XXX XXX
| | | JANNEY  MONTGOVERY SCOTT
..74460W-57-8 |PUBLIC STORAGE PFD ........ceevvvvvveesennennnnnnnns [eenens . 04/22/2024 . ININC .....oevvnnnnnnininnnnnn |oenes 200,000.000 |...... 4,109,967 |.............. 0.00 |........ 4,236,000 |........ 4,308,000 |....... (72,000) [....oevveneeees 0 fooeiinnnnees [ (72,000) |.eeveveennnnens [ 4,236,000 f...coeeennnnn 0 [..... (126,083) |...... (126,033) ... 59,375 [ovvvrns weveens 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 4,109,967 XXX 4,236,000 4,308,000 (72,000) 0 0 (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,109,967 XXX 4,236,000 4,308,000 (72,000) 0 0 (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 4,109,967 XXX 4,236,000 4,308,000 (72,000) (72,000) 0 4,236,000 0 (126,033) (126,033) 59,375 XXX XXX
..02079K-10-7 | ALPHABET CLASS C ..oooovvvveeiiiiiiiiiiis [ . 04/25/2024 . | J.P. Morgan CSA .......... |......e. 4,825.000 |.. .(333,516) |... 0 .346,472 |.. . 415,017 |....
..36828A-10-1 | GE VERNOVA LLC COMMON ... [ [ . 04/02/2024 . | Cash Adjustment ......... |.cccooeniis 1.000 |.. .0 K 0 e
..369604-30-1 | GENERAL ELECTRIC €O ......eevvvvvennennnnnnnnnnnnnns [eenens . 04/02/2024 . | Spin Off ..oooovvvviiiiinns |ooviieninnns 0.000 |....... 2,022,202 [...ccccceinn founnnns 2,022,202 ..ol [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 2,022,202 |............... 0 fooeiinnnnnees 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,783,757 XXX 2,368,741 679,987 (333,516) 2,368,741
..31337#-10-5 |FHLB CINCINNATI evveieiiiiiiiiiieiieeeeeeeeeeeee | ....... | 06/20/2024 . |PR|VATE PLACEMENT ....... | .......... 821.000 |.......... 82,100 [oevvvvvenniiiiiins foviiinnnnnnn 82,100 J.oevvreeees 82,100 |ovvrvrrrnnnnns 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 82,100 XXX 82,100 82,100 0
..024526-77-4 [ American Beacon Small Cap Value R ........ccoos| veeens . 06/30/2024 . | VARIOUS
..025076-37-3 | American Century Equity Income R6 N P . 06/30/2024 . | VARIOUS ...
..04314H-56-8 [Artisan High Income Institutional ........cc... |.oeeeens . 06/30/2024 . | VARIOUS ...
..057071-85-4 |Baird Aggregate Bond Inst U I . 06/30/2024 . | VARIOUS ... .
..207019-70-4 | Conestoga Small Cap Institutional .. B [P . 06/30/2024 . | VARIOUS ... 3,133
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..922908-71-0 |Vanguard 500 Index Fund - Admiral ..............[....... . 06/30/2024 . | VARIOUS P FR. 745.000 |......... 340,495 | | 273,165 |........... 328,044 |....... (54,879) |.coeveeeeenns [V RN | I R (54,879) |.... .0 .0
..92837F-44-1 |Virtus Ceredex Mid-Cap Value Equity R6 ....... [....... . 06/30/2024 . | VARIQUS v e 11,479.000 |......... 144,354 | e 140,812 |........... 136,142 |.......... 4,670 |ovvverevnnnnnns [ R | I FPTOTROON 4,670 |.... ...0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,457,266 XXX 3,146,932 3,302,856 (155,925) 0 0 (155,925) 0 0 310,332 310,332 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 6,323,123 XXX 5,597,773 4,064,943 (489,441) 0 0 (489,441) 0 5,597,773 0 725,348 725,348 1,965 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,323,123 XXX 5,597,773 4,064,943 (489,441) 0 0 (489,441) 0 5,597,773 0 725,348 725,348 1,965 XXX XXX
5999999999. Total - Preferred and Common Stocks 10,433,000 XXX 9,833,773 8,372,943 (561,441) 0 0 (561,441) 0 9,833,773 0 599,315 599,315 61,340 XXX XXX
6009999999 - Totals 170,130,778 XXX 175,969,446 170,958,463 (568,591) (100,334) 0 (668,925) 0 174,479,929 0 (2,247, 111) ] (2,247, 111) 2,145,806 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

903

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 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 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  |. 07/13/2021 |. 07/12/2024 |.... ..19,752 .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2021 |. 07/26/2024 |............ 222 PO RN 203.70 |eeuennnnne [SHCTLC AR FRPR RN 1977 | i 1977 [t [5727/ FOR RRR R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/12/2021 |. 08/14/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |............ (0721 S R 203.60 |........... [T £ N AR FPPR RN 2,823 | oo | 2,428 | -2 NN KRR R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/13/2021 |. 09/13/2024 |.... 056,852 | feeeeneeieeiieen o n 26,501 | 026,507 [0 9,907 [ [ s feee | 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/24/2021 |. 09/27/2024 |............ AT R 20214 |oueeennnnn 6,554 |.evveiiiiiii [ e I/ IR 3,457 |evennnnnns 1,334 [ i [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2021 |. 10/11/2024 |.......... L7V R 201.53 |eevenenn 12,448 [ i [ 7,368 [eeneeeeens |oeeeinnnnns 7,368 ..o 2,780 [oevivviinnnniiees Jevnneeeeeeiins [ e | e 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/27/2021 |. 10/25/2024 |............. LT FO R RN 202.73 |eeeeinnnnnn 3,984 |eeeiieiiii [ e 2,084 |.oeveeee e 2,084 [ VA ) U FUUR R NN TN 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/10/2021 |. 11/14/2024 |............ LI R R 203.45|........... L ;5T PR RN RN [ [T R 636 [...oeevennnn 270 PO RN R RN (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2021 |. 11/27/2024 |............ LLK 7 R R 202.87 |oeuuunnnnnn {07 U FRR R R, 74 SRR R ST/ . 27 [eoeiiiiiii i fo e | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |............. L7 FORRR RN 200.43 |.evennnnnn P L5 R FRRPR RN 1,638 | oo | 1,638 [.coeeiinnnnnns (S (3 S R R RN (RN 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/22/2021 |. 12/27/2024 |............ LI R R 202.28 |oeeueennnnn L7 U F R R, [SLIS7) U 905 [oeeniiiinn Fc .7/ P R R R (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 |. 01/14/2025 |............ [C102: N R R 200.63 |........... 5,302 |eviiiieiiiin [ e 4159 | e e 4,159 |ooenennnns T4 | oo e [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2022 |. 01/27/2025 |.............. [T PO RN 196.80 [..oovvvvnnnnns LT PR KRR RN [e(01: U R 908 [ AT 20 PR RN R RN (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2022 |. 02/14/2025 |.......... LINE 3 R 199.94 |.......... 15,086 |ooevvvenieeiiiien oo s 12,962 [.evveeeens [ 12,962 ........... LT,/ PO K AR RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2022 |. 02/27/2025 |.......... 1,062 [ e 199.62 [cuvvennnnns LS [T R AP RN PR VL [T R 8,174 |..u.. PR 111N PO KRR RN KRR 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/11/2022 |. 03/14/2025 |............ SV FOURR RN 202.66 |........... 7 PO R RN, 12,299 [ceveeeeens o 12,299 |.ovvnennnns L 7 PO KRR R RN Y 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |............ 2.7 FRR RN 204.38 |..eunnnnnnn 2,882 |eeeeieiiii o e 1,630 [eeneeeeees [ 1,630 [ooreiiininnnns LIS R R AR R (PR, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |............ 129 [ [ 201.34 | 1,007 [ooeiiiiinieis e foereeiiis S0 U N 940 [coenniiinnn R KT PP RN R RN (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/13/2025 |............. A5 | o 202.25|..........n FCT/VL- N ORI FPPRR RN 3115 e e T L N 1,059 [ e [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 |.......... 1,932 [ i 201.37 |eeeennnns L7772 1 SRR FRPRR RN 14,566 [..oeeeeeens | 14,566 |........... 4,926 |oevenniiiiinins foereeiineeeenn e e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 |............ [C161: N R R 199.16 [..evnnnnnns 5,859 |oevveiiiiiiii [ e 5,903 e [ 5,008 [ 1,803 oo oo e [ {0001 ...........
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 |.......... 1435 [ s 199.98 [.......... PN 17:<) R FR PR RN 12,113 [ i 12,13 [........... T (<0 N R FORRUURRR AP RN N 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/12/2022 |. 08/14/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |............ P/ PO RN 198.38 [..vvvnnnnns 2,11 [ e [ 20837 | [ 20837 e TAD [ e [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2022 |. 09/26/2025 |.... ... 16,401 .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6KS528 ). 10/13/2022 |. 10/14/2025 |............ 849 | oo 196,61 ...uennnnns 6,640 [..oiiiiviiinnnns i foreiiinnn 9,611 [ [ 9,611 ]........... 2,573 | foeveeiinns e | [ e 0001 ..oevnnnnes
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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  |. 10/26/2022 |. 10/27/2025 |.......... P Y 1 PO RN 195.86 [.......... LTIV ) R FOPRPRR RN 27,578 [eeeeeeeeen oo 27,578 | A ) PO KRR R TR Issessurr 11 (1[0 I,
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528 | 11/10/2022 |. 11/14/2025 |......vevus 281 [oevnniiiniiiiiinn foreennen 195,97 Lot 2,217 [ e fenneeenn 3132 [ o 3132 [ 0853 e e e e | s 0001 .evenns

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/13/2022 |. 12/12/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 11/21/2022 |. 11/26/2025 |.... -|0001 ...

.......... 0001 ..evvvennns

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 12/23/2022 |. 12/23/2025 |.... -|0001 ...

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2026 |...........oud59 |oeeeeivvnniiniiiinn foreenneen 196,00 [oveniinnn e 3,672 [ e fenne e 5,207 [ e 5,207 [ 1,336 | foevieeeceees oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/13/2023 |. 03/13/2026 |............ 400 [oevenveennvennninnn forvenneenn 195019 L0 3,182 [ e Joenneee e 775 [ e 775 [ 879 | e o e | s 0001 ...

GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2023 |. 03/27/2026 |........ceuu 261 |oevenvinnnvinnniinn foreenneenn 195,30 [vnnvenn 2,111 [ e Jevnen 3115 [ e 3115 [ 789 e e e e | e 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/13/2023 |. 04/14/2026 |.......... 1,198 |eeuuvirnnvinnniinn foreennenn 197,84 Lo 977 [ e e 12,746 [ e 12,746 [ 3,270 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 | 04/27/2023 |. 04/27/2026 |.......... 71,289 |eeurvirnnvinnnnenn foreennneenn 197287 Lot 10,455 [ e foenne e 18,738 [ e 13,738 [ 3083 e s e i | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/11/2023 |. 05/14/2026 |........cco 311 [oernnvinnniinniiinn foreennenn 199014 L0 2,854 [ e foenneennn 30138 [ 0 30138 [ 83T 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 | 05/24/2023 |. 05/27/2026 |........c.0u 560 [oevenvevnnvinniinn forvennneenn 198037 Lot n 4,518 [ e e 5,875 [ e BB75 [ 1,358 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2023 |. 06/12/2026 |..........2,250 |oevuuvernnvennnienn foreenneenn 20221 [t 18,337 [ e e 19,666 [ e et 19,666 [oeen e 5,558 e foeveicees oo 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 |.............359 |oeeuuverniinnniinn foreenneenn 200072 fvniinn e 2,894 [ e foeeneeeenn 3,397 [ e 3,397 [ 933 e e e e | 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 |eeeuvirnniinnniinn foreenneenn 200040 [ovnnienn 8,754 [oecnncinciies e fenneenn 8,190 [ e 8,190 [ 2,196 | 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 |..........2,387 |eeuuvernnvinnnvenn foreenneenn 202,32 et 19,272 [ e e 21,343 [ | 21,383 [ 5,984 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 |. 08/14/2026 |.......... 71,348 |.eeuvivrnniinnniinn foreenineenn 200030 Jovnneennn 10,773 [ Jeeeeeieiceen foenne e 13,426 [ o 13,426 [ 3,599 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/24/2023 |. 08/27/2026 |.......... 1,827 |eeuuvirniinnniinn foreenneenn 199018 |t 14,487 [ e Joenne e 19,170 [ e 19,170 [0 5,007 e feerieeeiceees e 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 |. 09/25/2026 |.............993 |eeeuvirnnvinnniinn foreenineenn 200038 [ovnnienne e 7,867 [oecnnecieiiies e fevneeenn 9,957 [ e 9,951 [ 20671 | e o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/12/2023 |. 10/14/2026 |..........2,747 |oeeurverniinnniinn foreenneenn 19874 | 21,622 [ e e 29,787 [ o 29,78 [ 7,363 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2023 |. 10/27/2026 |.......... 1,526 |oeeuuvirnnvinnvenn foreenneenn 197,31 et 11,890 [ e Joeneen 17,835 [ e 17,835 [ 4,210 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/13/2023 |. 11/13/2026 |........ceuu 853 |oevenvvnnniinniinn foreenneenn 19759 Lot 5,108 [ Jeeeeeeiieeee feenneean 7,488 [ e 7,488 [ 1,802 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2023 |. 12/14/2026 |.......... 7,832 |eeuuvirnnvinnniinn foreennneenn 19655 [ouuniine st 14,508 [ocnnncniicies Jeeeieciieeee feennen 22,052 [ o 22,052 [ 5,147 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  |. 12/26/2023 |. 12/23/2026 210001 oeinens
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/11/2024 |. 01/14/2027 |....euvvennn 936 [oevnniinniiniienn foreenneenn 19877 L [ 7,552 | e 10,359 [ e 10,359 [ 2,807 e e oo e | s 0001 .evenns

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/13/2024 |. 03/12/2027
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/26/2024 |. 04/27/2027

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 02/26/2024 |. 02/26/2027 |.... -|0001 ...

.......... 0001 ..evvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 04/11/2024 |. 04/14/2027 |.... -|0001 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 [ 05/14/2024 |. 05/14/2027 |............ LU O R 207.52 [coeeiiiiiiieein | [ VL R N 3,972 et o 3,972 e (70 I IO R RN IPUUTTTR [1[11)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 05/23/2024 |. 05/27/2027 |............ 301 | [ 207.08 [eveeeeeiiiieens [ 274 [ R 3,145 e [ 3,145 [, (WA)) ROPPRRSRRRR APTUUOPIY O U (I 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2024 |. 06/25/2027 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/13/2021 |. 07/12/2024 |.......... 176 [ | 208088 [ 14,358 [ [ [ 8,202 | | 30202 |l BBT [ e e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/27/2021 |. 07/26/2024 |.... .10001 ...
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 |.......... 2475 [ [0 208062 [ 24,007 [ e e 7920 [ e 7921 | 2,825 | | e i | e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/26/2021 |. 08/27/2024 |..........2,859 | ceuuvirnniinnniinn foreenneenn 203060 [ovnneinnnn 27,820 [oecnnninieiies Jeeenieeiieeenn foennennn 9,862 [ e 9,862 [ 3,385 | e e e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/14/2021 |. 09/13/2024 |..........6,784 |.ceevvirnnvinniiinn foreenneenn 20269 [ovn 85,725 [oecniciicciees e e 29,084 [ | 29,034 [t 10,854 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2024 |......ceevuu 970 [oevnnvinnniinnienn foreenneenn 202,94 L 90349 [ e Joenneean 674 [ | 4674 [ 1,804 | e e e | 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 | eeuuvirnnvennnienn forvennneenn 20153 [t 27,894 [ e v 15,644 [ | 15,844 [ 5,903 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2021 |. 10/25/2024 |..........4,819 |ceeuvirnniinnniinn foreenneenn 20273 | 46,114 [ e e 23,132 [ o 23,132 [t BU578 e 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 |.eeuuverenvennienn foreenneenn 203,45 |t 58,274 [t e Joenee e 20,977 [ e 27,977 [ 010,355 | foevieeiceees oo 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 |......cvevui 158 eevnniiiniiniiiinn foreennenn 202,87 Joveieeee e 1,590 [ e Joeveennn803 [ et B03 [ 80T 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 |..........7,639 |ceuuvirnnvinniinn foreenneen 200043 |en et 72,190 [ e Joenne el 51178 [ e D178 19,249 | e o 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 [ Jeeeeeeeceieeen Joennne e 18,606 [ vt 18,606 [t 7,026 |oeeeieeiieeeen feevieeeiiceiees 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 |..........7,571 |oeeurvirniinnniinn foreenneen 200063 [oenn et 70,937 [oecneeiicciees Jeeeeieeeivennn Joenne el 51,787 [ el D1, 787 [ 17,565 | 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 |. 01/27/2025 |..........2,556 |oeeuuvirnnvennnienn foreennneenn 196,80 [ovnni it 23,339 [oecnniiicies Jeeeeieviieeenn foenneenn 24,057 [ o 24,051 [ 7,898 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 | 02/11/2022 |. 02/14/2025 |..........4,236 |oeeunvernnvennnvenn foreenneenn 199094 139,216 [oecnnecieciees e foenne e 31,730 [ e 31,730 [t 10,887 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 | 02/24/2022 |. 02/27/2025 |.....evvevnn 491 |oevnniinniiniiiinn foreenne e 199062 |eniie i 4,518 [ e e 3,815 [ e 3,815 [ 13T e e o e | 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2025 |..........7,633 |oeeuuvernnvirnniinn foreennnenn 202,66 [ovnneenn 71,007 [oecnnnenieiines Joeeeeneeiiveenn Joeennnn 103,968 [ oenceniis foene 103,968 [t 70,381 | foevieeeceees oo 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 |.eeuuvirnnvinnnienn foreennneenn 20438 |oenneent 24,054 [ e Joennennn 14,004 [ e 14,004 [0 5,066 e foevieeeieceiees oo 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 |.ceuvvvrnniinniiinn foreennennn 202,68 [ovnn et 107,325 [ Jeeeeeieceeveenn foennennn 75,467 [ e 75,4671 [0 24,996 | e o 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 |eeuuvernnvennnnenn foreenineenn 201223 Lot 19,981 [ e foenne e 16,074 [ | 16,074 [ 5,299 | 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 210001 oeinens
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®,783 |oevenvvvnniinniinn foreenneenn 201093 [t 16,164 [ e foenneennn 12,569 [ ot 12,569 [ 4,225 | e 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 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/27/2022 |. 06/27/2025 |......cvevue 318 [oeveniinnniiiniiinn foreennenn 201237 Jovi e 2,829 [ e foennennn 2,396 [ e 2,396 [ 810 | oo e e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/14/2022 |. 07/14/2025 .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 07/26/2022 |. 07/25/2025 |..........4,765 |eeuuvivevinnnnnnn fovvennneenn 199,98 |onie 42,313 [ e foenenn 40,221 [ o 40,220 [ 012,486 | Lo e e [ e 0001 .ovuvens
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1 2 3 5 6 7 8 9 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2022 |. 08/14/2025 |........ LI i R 198.86 |.......... 97,903 [ovevieeiiiiinnes foevvenineeriinnn oo 102,029 | [ 102,029 [ 81188 [ e [ [ | e ] 000T
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |............ [ S R 198.38 [..vvvnnnnns 5,356 |oevvneneenriiiiins [ e 5,830 e | 5,830 [ 1T | [ [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 |.... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.....evneeen 118 [eeiiiiiniiiiiis Jovennneennn 195,08 [onnniiinn 980 o o v 1358 e e 1,388 [ 0386 | [ [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/26/2022 |. 10/27/2025 |....eeuee 1,675 [ciiiiiniininins Jovvennnnnn 195086 [onnee e 13,973 | o e 18,889 [ | 18,889 [0 5,058 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 11/10/2022 . 11/14/2025 |.....eeee 4,429 [oeeniniinnnnnniis Jovvnnnnnnn 195,97 [ 087,150 o o e 49,430 [ | 49,430 [ 13,465 | [ [ e | el 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 11/21/2022 |. 11/26/2025 |..........6,586 [..coevvvvvenninnns Jovvvnnnnnnn 19617 [on 085,168 | o el 72,074 i | T2,974 [ 019,956 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 12/13/2022 |. 12/12/2025 |......'ot 3,187 [oeiiiiiiiiiiiiis v 196,82 [0 26,894 | o 36,104 [ 036,104 [ 9,815 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 |, 12/27/2022 |. 12/23/2025 |..........3,310 [ceeeriiirmnnnninnns Jovvnnnnnnnn 193,97 [ 27,606 o oo e A4 e A T4 10,658 | [ [ i [ el 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2023 |. 01/14/2026 |..........4,980 [.ccoeevvrvnnninnns Jovvnnnnnnnn 196,00 [ounnnenn 42,26 e oo e 56,469 [ 56,469 [ 14,401 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |..........4,583 [ccoviiviirnnninnnns Jovvnnnnnnnn 196,36 [onnnnnn 38,880 | o e 51,283 [ | B1,248 [ 13,202 | o [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |..........2,959 [ccoviivirvnnninnns Jovvvnnnnnn 196,35 [ i 24,809 | o e 83,259 [ | 33,250 [ 8,840 | [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |..........3,297 [ceoerviiirnnnnnnnns Jovvennnnnnn 19593 [0 27,826 | e e 87,950 [ o 37,980 [ 90789 | oo [ e [ et 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |.......... 1,404 [oooooiiiinnnininins Jovvnnnnnnnn 19519 [ 11,8684 | o e 16,775 e | 16,775 [0 3,088 | [ [ i | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |..........1,408 [.ccoovviivnnnninnns Jovvnnnnnnnn 195,30 [ounne et 12,073 | o e 16,799 o | 16,799 [ 4,282 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/13/2023 |. 04/14/2026 |..........2,760 [ccoevvrrrvennnnnnns Jovvvnnnnnn 197,84 023,75 | o e 20,364 [ | 20,384 [ 7083 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 |..........1,263 [ccoeiiviivnnnnnnnns Jovvennnnnn s 19787 [t 10,875 | o e 13,468 [ | 13,468 [ 30462 | [ [ i [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/11/2023 . 05/14/2026 |..........2,104 [ccooiiviininninins Jovvvnnnnnn 19914 18,310 | o [ 21,200 [ | 21,209 [ 5,618 e [ [ i [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... 1,970 [coeeiiiiinnnnnnnns Jovvennnnnnn 198,37 [0 10,022 | e e 12,280 [ o 12,280 [0 2,288 e oo [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |..........1,746 [ccoerevirnnnnnnnns Jovvnnnnnnnn 202,21 [ 15,108 o o e 15,258 [ | 15,268 [ 40312 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |..........1,500 [coveiviivnnnninnns Jovvennnnnnn 200072 [ 12,853 | o o 14,200 [ e 14,201 [0 30899 | [ [ e [ e 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 . 07/14/2026 |..........3, 777 [ceeeieiiirnnnnnnns Jovvnnnnnnnn 200040 [ 32,824 | o 036,906 [ |00 36,906 [ 9,897 e [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 08/11/2023 |. 08/14/2026 |..........2,551 [ccoeiiiiinnnniiins Joevennnnnnn 200080 fonnneenn 21,666 |ovevnnnneciciiin [ 25,410 [ | 26,410 [t 6,812 | [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2026 |.... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2023 . 09/14/2026 |..........7,440 [ccoeiiviinnnnnnnnnn Jovvnnnnnnnn 20255 [0 83,595 | oo o 67,088 [ e |t 67,086 [t 18,824 | [ [ e [ s 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2023 |. 09/25/2026 |.... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2023 |. 10/14/2026 |.......... 3,245 i o 198.74|.......... 20,155 | e oo 35,181 | 35,18 8698 [ e fo e | e 0001 ..oevnnnnns
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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  |. 10/26/2023 |. 10/27/2026 |.......... P4 ) PO RN 197.31 [eueennnnns 20,538 |ouvnnieiiiiies v feees 28,649 |..cceunne [ 28,649 | (C7R:Z 10N R FORRRPRR RN R [pusuun 111} R,
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.......... P2 V) R 197.59 [ouvennnnns 18,103 | oo s 24,961 | oeeeeiiis [ 24,961 |...on...en [TVLV[CT) R FORRRRURR RN R [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/25/2026 |..........8,160 |... ... 22,522 . .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 |.......... 1,409 [ i 196.55 [covnennnns 11,856 |ooveeneeecciiins oo e 16,968 [..eeeeeens |oevinnnnns 16,968 |........... RS L1V N PO KRR R KRN S 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 |... .. 3,563 |. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2027 |.......... B2 O F 198.77 [ [ LN 72N RN TR ST AU R 13,867 |oevvvnnnnns FC T £ PO KR RN RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2024 . 01/27/2027 |.....eve 1,204 [oeniiiiiniinnins Jovvennnnn 199038 [ oo 10,320 [ e 13,024 [ e L2704 [ e [ [ | e 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/12/2027 |.......... 1,806 [ooeveeeeiiiiiinnnn foieeees 20159 |vveieiiiiini o 15,506 [.oovvvveeiiiiinn [ 17,876 | ceeeeenes [ 17,876 |oeeveeenns 2,369 |vveniiiiiinnns foerrrrieeeenn e e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/26/2027 |.......... LI L1 R LT * ) FO RPN 10,309 [ooevvvveiiiiiiins [ 10,670 | oovveeeenns [ 10,670 |.eevvennnnnnns B 1 1Y R R R RN (RN 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2024 |. 03/12/2027 |.......... L0241 PO RN LK R RPN 40,300 [oiiiiiniieeens Jvvnins 40,200 [.evunneeens o 40,200 [...uveeennnnn [Si°)) A EPRRRRRRN (RN RN [N 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528 | 03/26/2024 |. 03/24/2027 |............ L3 (VN R F PV VN R RN KTLCR K PO RN 3,154 | e 3,154 |eeeiiinnnns (1513 PR RPN RN RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 |. 04/14/2027 |.......... LI G R LT ) PO RN 10,146 [ [ 9,645 | .eevvenee e 9,645 |....uuunnnns [(SI01D) RN AR RN RN (RN 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 |.......... 2V A ) R ATV PO RN 23,940 |evveneiiiiini [ A7 R I ATTX N R (1570 PO RPN RN RN (R, 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2027 |.......... (e (o713 R RN 207.52 |evveeeeeiiiiins foeeeiinnnn 80,708 |.ovvvveniiiiinnn feeeeees T2ATE [ o 21475 [eennnnn [RE1R<KCC) R FERRUUN AU R IS 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 |.......... Pt PO RN 207.08 [oeeiiiiiiieeens v 19,074 |.ooveiiiieiiiiien o 17,549 [ v o 17,549 |.......... [ 15-7:5) R FORRURRN R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 |.......... L) () O F LS E: 72 PO RN LIV Y VN R FP 39,510 | ooeeeeiis [ 39,510 [ouuunnnnnnns [(CLC10)) R R RN RN (RN 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 . 06/25/2027 |.......... 2,385 |ouvneeeeiiininnns foeeennn 206,30 |oeennn i foeeen 20,990 [ e e [ e (20,910)] e [ [ [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/12/2024 |.......... 3,757 |evveeeeiiinnnnns fooeeeennnn 200040 |oeeennn 19,955 o e e 19,464 [ 19,464 | B TTB e [ [ [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/26/2024 |.......... 2,664 |ouenniiiiiininns [ 202,32 | 1284 [ [ e 9,937 [ e 9,937 [ BBT e e [ [ 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2024 |.......... 4,089 |oevveniiiiiiinnes [ 200030 |oneenn 21,704 [ [ e 23,388 [ 028,388 [ 9,04 e [ [ [ 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2024 |.......... 2,631 |oeeeeeiiiininnns foereen 199018 | 13,938 [ [ e 17,890 [ 17,390 [ 156 e [ [ [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/13/2024 |.......... 3,467 |ovveeieiiiniinns fooeeennn 202,85 | 18577 [ [ e 15,124 15124 | BLBTE e [ [ [ | 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/27/2024 |.......... 3,084 |.uvveeiiiiiiiinns [ 200038 o 16,377 [ i e 18,536 [ e 18,836 [ 7402 [ [ [ [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/11/2024 |.......... 6,964 {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/25/2024 |.......... 1277 e foneeen 19731 e 8,878 [ | oo 10,856 | o [ 10,856 | 4138 [ e [ [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/14/2023 |. 11/14/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/27/2024 |.......... P2 1V R E 197.67 |.......... T84 [ i o 18,339 [cevveeeees [ 18,339 [........... [CR:i<1< ) R FORRRUURRRY AR R TN 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/14/2023 |. 12/13/2024 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/26/2023 |. 12/27/2024 |.......... 1,260 [oooveeeiiiiiiiinnn o 198.41........... 6,675 i i [ 10,231 .o | 10,281 [........... 2,986 |..eveiiiiiininns fooveniiiiniiiins o | [ e 0001 ..oevnnnnns
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 | 01/12/2024 |. 01/14/2025 |.......... BT84 e foee 19877 [ o 25,272 [ 38,007 [ [ 38,001 e 12,728 [ e e e | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/25/2024 |. 01/27/2025 |.......... 1439 [ e 199038 [ e 7,863 [ e 11,008 [ | 11,008 [ 80435 [ [ [ e | e 0001 .eevnnenens

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/26/2024 |. 02/27/2025 |.......... 2,452
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |..........4,673 |... -|0001 ...

.......... 0001 ..evvvennns

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 03/13/2024 |. 03/14/2025 |..........2,232 |... -|0001 ...

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/26/2024 |. 03/27/2025 |.......... 5,085 [cuvveeeeeiiiiiens [eeeeeeeen 207250 i o 27,908 e 020,222 [ 020,222 | (7,882)] e | [ e | e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/11/2024 |. 04/14/2025 |.......... 4,536 |oeeeuvernnvinnnvinn foreenneenn 20615 [ovnniiniiiiieinn [ 24,871 | e 21,408 [ | 21,408 [ (3,483)) e e e e | s 0001 ...

GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2024 |. 04/25/2025 |..........2,961 |eeuuvirnniinnniinn foreenineenn 205,70 Jovnnvnnnvinneenn fovennend 16,139 | oo 14,803 [ e 14,803 [ (1,335 oo e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/14/2024 |. 05/14/2025 |..........8,009 | ceuuverenvinnnvenn foreenneenn 20752 |oviniiiniiiieenn [ 44,043 | e 35,079 [ o 35,079 [ (8,984 e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/23/2024 |. 05/27/2025 |..........2,482 |eeuuvirnnvinnniinn foreenneenn 207208 |ovnniinniinneenn foeene et 130672 | e 11,542 [ | 110542 [ (2,13 e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2024 |. 06/13/2025 |..........5,077 |eeuuvirnniinnniinn foreenineenn 205082 |oveniiiiviiicenn [l 2,797 | el 27,010 [ o 27,01 [ (788 feevieeeicceiees e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/26/2024 |. 06/27/2025 |..........2,186 |.eeuuvernnvennnrenn foreenneenn 206,30 [ovenvvnnnvinnnnenn fooenne e 11,997 Lo feeneenecveen e s foeee (11,997 ) 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 |..........2,169 |.ceuuvirnnvinnniinn foreenneenn 199016 [oenn et 16,027 [ Jeeeeieeieeeenn foennenn 18,730 [ e 13,730 [ 6,052 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/26/2022 |. 07/26/2024 |.......ceeut 265 |oevnnvvvnnvinniinn foreenneenn 199,98 Lot 1,972 [ e Joevineenn s 1,500 [ et 1,500 [ 823 | feevieeeiceees oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/12/2022 |. 08/14/2024 |..........2,157 |eeurvernnvinnniinn foreenneenn 198086 [oennieeet 15,916 [oecnncecces e Joeneenn 14,605 [ e 14,605 [ 6,105 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/25/2022 |. 08/27/2024 |......ceevui 479 |ovvnnvinniinniinn foreennenn 198038 [ iiei e 3,506 [oeveeceiiiiiies Jeeenivceiiennn foevnean e 37T [ e VAT [ 1437 e s o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/14/2022 |. 09/13/2024 |..........2,783 |eeuuvernnvinnienn foreenneenn 197,29 |0 20,003 [ Jeeeeeneeeieeen oo 22,985 [ o 22,985 [ 9,350 | foeeeeeiceees oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/27/2022 |. 09/27/2024 |........c. 1,117 Jovvnniiiiiiniiinn foreenne e 195008 [ovn it 7,892 [ e foennen 11,320 [ o 11,320 [ 4425 | e o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2022 |. 10/11/2024 |...eeueeei 1,765 |oevnnviiniiinienn foreenneen 19551 L 12,420 [ e Joennen 17,346 [ e 17,346 [ 6,547 e foeveeecees e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2022 |. 10/25/2024 |.......eeeuu B33 |oevenvvennvinnniinn forvenneenn 195086 [ovnniii it 476 [ e e 6,084 [ e 6,084 [ 2,273 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2022 |. 11/14/2024 |.......... 1,286 |oeeenveennvinniinn foreenneen 195,97 Lot 9122 [ e foeenenn 12,383 [ o 12,383 [ 4,565 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/21/2022 |. 11/27/2024 |......ceevuu 832 |oevnnvivniinnienn foreenneenn 19617 [ 4,489 [ e e 6,030 [ e 6,080 [ 2,212 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2022 |. 12/13/2024 |.......... 1,037 |eeuevirniinnniinn foreenneenn 195082 |t 7,369 [ e foennennn 10,242 [ | 10,242 [ 30897 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  |. 12/27/2022 |. 12/27/2024 210001 oeinens
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2025 |..........2,378 |.eeuuvirnniinnienn foreennneenn 196,00 [ovnniennn 16,962 [oecenneceiicies Jeveeieeiiieenn foennenn 23,538 [ e 23,538 [t 7,608 e e o e | s 0001 .evenns

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/14/2023 |. 02/14/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/13/2023 |. 03/14/2025

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 01/26/2023 |. 01/27/2025 |.... -|0001 ...

.......... 0001 ..evvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 (. 02/24/2023 |. 02/27/2025 |.... -|0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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|HZNBBBKS528  |. 03/24/2023 |. 03/27/2025 |.......... V7L PO RN 195.30 [ouvennnnns LEORCI0C R R RN 22,210 | eeeeeie [ 22,210 o % 1°LCT) R FORRRURRR RN RN [pusru 111} B,
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 197.84 |.......... AT 447 [ i oo 22,083 | .ceeeiiinnn [ 22,083 |....nnnnens 6,934 |oueeeiiiiiiiins fereriieenn e e [ e 0001 .eevnnenens

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/11/2023 |. 05/14/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 04/26/2023 |. 04/25/2025 |.... -|0001 ...

.......... 0001 ..evvvennns

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 05/24/2023 |. 05/27/2025 |.... -|0001 ...

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2023 |. 06/13/2025 |..........2,982 |eeuuiernnvirnnienn foreennnenn 20221 [t 21,768 [ e e 20,934 [ | 20,934 [ 7,127 | oo o 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 |......evevus 797 ovvnnvinniinnniinn foreennneenn 200072 fovi i 5,760 [ocnieiiiiciies Jeeevieeiieeenn foenneeann 6,281 [ e 6,281 [ 2,104 | e o e | s 0001 ...

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 |eeuevivnniininiinn foreenneenn 200040 [ovnnnennn 12,888 [ Jeeeeieciiveenn feveenn 14519 [ e 1519 [ 4525 | 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 |. 07/25/2025 |..........1,938 |ceuuvirnniinnniinn foreenneenn 202,32 |vn e 14,073 [ i Joennen 13,970 [ et 13,970 [t 40476 | oo oo 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 |.......... 1,308 |.eeuuvernnvinnienn foreenneenn 200030 fovnniinnnnn 90432 [ e Joevnenn 11,014 [ | 11,014 [ 30483 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/24/2023 |. 08/27/2025 |......evevus 768 [eevenvvvnniinnvinn foreenneenn 199018 |t 5,493 [ e feenne e 6,936 [ e 6,936 [ 2,135 | e e 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 |..........5,169 |.eeuuvireniinnnienn forvennneenn 202,55 [oeun et 37,483 [ e e 38,096 [ e e 38,006 [t 12,406 |oeneieeciieeee feeveeeeiiceiees 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 |oeeeuvivnnvennnienn foreenneenn 200038 [ovnniennn e 5,748 [ e foenne e 6,862 [ e 6,862 [ 2,177 | e e e | e 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2023 |. 10/14/2025 |..........2,808 | ceuuverenvernnvenn foreennneenn 19874 L i i 19,976 [ e e 26,645 [ | 26,645 [ 7,665 | e e i | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2023 |. 10/27/2025 |....eenvevns 112 |eevnniiiiiiniiiinn foreenne e 197231 [ 788 [ e foeneen 1183 [ e 1183 e 0323 e s e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528 | 11/13/2023 |. 11/14/2025 |......cei 1,316 [oeveninniiniiinn foreennen 19759 Lo 90334 [ i e 13,488 [ | 13,488 [ 30816 | e [ e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/22/2023 |. 11/26/2025 |......cvevue 562 |oevenvivnniinnienn forvenneenn 197067 |ovniie e 4,007 [oecnnciiciees Jeeeeeeiieeen foenneeeann 5,796 [ et 5,796 [t 1,634 | foeveeiceees o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2023 |. 12/12/2025 |.......... 1,638 |oeeuuvirnniinnniinn foreennneenn 19655 [ouniinc s 11,624 [t e Joeene e 17,890 [ o 17,890 [ 4,948 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 | 12/26/2023 |. 12/23/2025 |.......... 1,648 |.ceeevirnniinnniinn forvennnenn 198041 st 11,870 [ i e 16,432 [ e 16,432 [ B, 74T | s e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/11/2024 |. 01/14/2026 |.......... 3,512 |eeuuvirnniinniiinn foreennenn 19877 L [ i 25,407 | e 34,589 [ | 34,589 [ 9,182 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/25/2024 |. 01/27/2026 |........ceuu 301 [oevenvinnniinniiinn foreenneen 199038 Lo [ 2,184 | e 2,883 [ o0 2,883 [ B899 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 | 02/13/2024 |. 02/13/2026 |.......... 1,900 |.eeuuvirnnvennninnn foreenneenn 201259 Lvnniiiiiiiiiiin [ i 130826 | e 16,282 [ o 16,282 [ 2,456 | e o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/26/2024 |. 02/27/2026 |..........1,780 |oeeuuvivnnvinnnvenn foreenineenn 20389 [ovnniinniivieenn fovenn et 13,104 | e 13,405 [ | 130405 [ 89T 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  |. 03/13/2024 |. 03/13/2026 210001 oeinens
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/26/2024 |. 03/27/2026 |............ LIV PR R 207.50 [ooeeeiiiiiiieen [ 747 PR PR L2 L (USRI IO 811 [ [QLCZ) U U RPN R PN 0001 ...........

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2024 |. 04/27/2026
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/23/2024 |. 05/27/2026

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 (. 04/12/2024 |. 04/14/2026 |.... -|0001 ...

.......... 0001 ..evvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 05/14/2024 |. 05/14/2026 |.... -|0001 ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial

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

Hedged, Price, of Un- 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 | Quarter-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 ...... W22LROWP2IHZNBB6K528  |. 06/13/2024 |. 06/12/2026 |.......... 4,067 [covevniennniininne Joreneennnnn 205,82 [oeceiiiiiiiee Joeeeenn 30,132 [ o0 29,402 | 029,402 e (TB0)] e [ feeieieen [ | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/26/2026 |.......... 5,846 |ouvvnneiiiiiniinnns [ 206,30 |oveenniiiiiii [t 83,416 [ | e [ [ 3418 [ [ [ 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/15/2023 |. 08/15/2024 |.............. L1 RPN U 21197 | 286 |oeveeeneeeineen o e 107 [ e [ (07 107 [oeeeeeveeeennn Joerneenneennees e v [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 09/15/2023 |. 09/13/2024 |......ceevuee 0 Joennniiniiiniiienn foreenin i 288088 |t 70 e o fevnveiied 37 e e 37 el 87 e e e e | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 10/13/2023 |. 10/15/2024 |.............. (-] R 28425 A4 i e L1 (O3] [T R 516 [ceniieinnnnn L0 (3N R R R RN (RN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 11/15/2023 |. 11/15/2024 |............ A8 | v 236.55 [..euuunnn 2,769 |oueeveeinneens feeveveieeeiieees o 2,829 [oiieiiiit [ 2,429 | 2,829 [oeeviiiiieiees feereeeeee e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 12/15/2023 |. 12/13/2024 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/12/2024 |. 01/15/2025 |............. L7 FRR RN P70 1 R 2,922 i [ 1,31 [ s 1,341 [ [S15<1:1D) R AU KPP AR SUUU 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/15/2024 |. 02/14/2025 |.......... LI () R 281,48 | o (VST PO RN 5,254 | oo | 5,254 |cuuunnnn. (251501 R FERRRURRN R RN N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/15/2024 |. 03/14/2025 |.......... 1,216 [ e 240.98 |.eevveniiiiiiinns [ LT AN FO RN 6,267 [eeeeeeeeens |oeeiinnnnns 6,267 |.......... (20 15) R FERRRURRR R RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/12/2024 |. 04/15/2025 |.......... 1434 | e 239.82 [ceeveveiieveninee foereenn e 9,901 o [ 8558 | e 80558 [ (1,383 e e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiiieeeans . 05/15/2024 |. 05/15/2025 |.......... 1,868 [.eeveiereiiiiinns foeeeeins 28334 [ o 12,999 e [ 9,040 | e 9,040 e (3,989 e [ feeeiieen foe | s 0001 .evenns
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 |.. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ 72 PR RN 4,505.42|.......... PR T(V N P RPN RN 50,068 [...ccoeeees forriinnns 50,068 |.......... LR V7 R FOPRRRUUU R FNRRUUURY N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/27/2023 |. 07/26/2024 |.... P RO 4,537 41 i et 8,578 [ e [ 10,748 | [ 10,748 e BL107 [ e fe e | 0001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ X ) F AR 4,489.72.......... 45,685 |...eneiiiiiines | fees 98,470 [.evunneeens [ 98,470 |.......... 55,490 |.evvveniiiiinnn foorriiiic e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L2 I R 4,405.71 |.......... 29,554 | e | 73,116 [ [ 73,116 |.......... 33,742 |veeeieiiinins fooeiiei e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LN PO R 4,505.10 [.......... KX IVE) 1 PO RPN RN 81,607 |.eeeeeninnn [erninns 81,607 |.......... 2,158 |oveeeiiviinis fooeeeii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. 22 PO RN 4,274.51 |....oeeees BLCTCIET: 1 R (PR R, 57,577 [eeveeeeeee [ 57,577 [eennnnnnn T (T R FRRRR R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ 1S3 PO R 4,327.78 |cuueennnn. FC T V(T RN IR RN 126,050 [.eueneeenes oo 126,050 |.......... 52,400 |.eevvnneiiiinnns fooreiiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. A TN (R R 411737 [ LT8¢ (VN R FPPPRR RN 76,077 |eeeeeeiinn [ 76,077 [.eceeennn 27,264 |.ceveneeiiinnn fooriiii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 7 F AR 4,495.70 |.......... [TV P EPPR RN 179,709 [.eeeneeeees oo 179,709 |.......... 88,862 [...ivvvvvvnneiins Jvrnniieeiiii [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
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 ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ L I R 4,719.55 |.......... (SIS TR 7N R IR RPN 103,840 [.evuneeenes oo 103,840 |.......... 63,234 |eveeeieiiini foereii [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |.............. -7 PO R 4,781.58 |.......... 19,978 [ i foeeeeiinns 45,678 [.eveeneeees o 45,678 |.......... 20,251 |eeeeieiiinen foerriiiin [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ LS PO R 4,783.83 |cuvveiiiiiininn foeeeininnn 7282 T PO RN 89,420 | ..oovvnnnnn [ 89,420 |.......... 56,860 [...oovvevvneninns feenniiiereiiis [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/26/2024 |. 01/27/2025 |.............. L7 PPN FPPTTTTN 4,890.97 | fooneeinnn 21,081 [ e 48,655 | . ceuuninn |t 48,655 |.......... 27,624 |..ovveiiiiinns Lo e | | e 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8'903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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 ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L7 I 5,000.62 |cueveeiiiiininns foereiinnnn LI 2 FO RN 58,126 [.evnneeeees [ 58,126 [ 26,714 | e e [ e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |.............. 15T PO R 5,078.18 [ceeiiiiiiiiiiins | 20,425 |oeeeeieeiiini o 31,608 [..eveeeees o R INCI0CH R | A - AR EPRRUUUN AR RUTUTRR ssssurrnl I1(1[1) ISR,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |.............. [C1: ) R AR 5,150.48 |oovveniiiiiiiis i A R I, 22,627 | eeeeevnnnnn [ 22,627 v (8,148 e i [ | e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. LI PO RN 5,248 49 |...ccviiiiiiiiinn foeeeeees U7 AR 13,005 [.eneeeeeens i 13,006 [oveeeeennn 2,160 |oveeenniiiiiines [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LI I R 512841 | e XX ) FO RN 2RI I I 62,569 |o.eneen 21,134 | e e [ | e (0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. A TN R A 5,099.96 |...cevvnniiiiiinn foeeeeeens 17,581 [ [ 31,105 [eeveeeees [ 31,105 [ounne e 13,524 | e e [ | (0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............. 2 F AR 5,246.68 |.....iiiiiininn i SKTR-T1 ) FO RN 76,080 |ooeeeennnnn [eunnnnnns 76,080 [..oeeerrnn 22,236 |ovvenneeiinnnnnns foovevnniineneeenns foeeenieiiiiiinnns foevvviinnneciinnn [ eeeeee [ 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |.............. Lo PO RN 5,304.72 .cceviiiiiiiiiinn feeeeees IR T R RPN I I 29,469 |..ovvuen (9,842)[ceeiiiiiiiins i [ e | e ] 000T
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... [N PR 5,431.60 |..
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. LS5 PO R 5,482.87 |cuvveneiviinnnnns foreeennnnn 14,302 [ e 12,349 [ 12,349 [ (1,983)] e [ [ [ | e {0001
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,372.59 |00 204,204 [ | [ 481,360 | 881,360 |.ennnn 202,983 [ [ e [ |
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ AL P R 4,505.421......... LRV VX U IR AR 283,820 [.eevnnenns o 283,820 |......... 153,928 |...ccovvnniiiiinn [ v [ | e (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............. 282 | [ 4,537 41.......... LSV R ERRN AR 225,043 | .eoeenin [ 225,043 |00ttt 122,086 [...oeiiiiiinees v [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ LS/ P AR 4,489.721......... 24T P R R, 535,809 | ..eevvrnnnn [ 535,809 |.........269,218 |..ooeeviniiiiins [ feeveneenieeeen [ | e (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/25/2023 |. 08/27/2024 |............. L5727 FR AR 4,405.71 |......... 216,282 |evveeeiiii [ e 555,676 [..evuneeens o 555,676 |.........267,007 |..oooevvniiiiiins oo v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ [SLUL TN P AR 4,505.10 [......... 200,915 |oevveneeeiiiii [ e 501,333 | .oeeenien [ 501,333 |ouvueee 252,472 [ [ e [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ 5172 P AR 4,274.511......... AT X U IR RPN 706,277 | ceeeeeennnn 706,277 |.......0309,406 |.oevvnniveinnnnns foovrevinnineiins e v | eeeeeen {0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............. £SIe T R AR 4,327.78 |......... X K 72N U AR RN 701,422 [ceveeeenes o 701,422 |00t n315,359 [oocciiiiiiiiiins e v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ AL P RN 4,117.37 |oueen LREECK SN O RO AR 411,436 [.evenneeens [ 411,436 |......... 165,392 |...oovvnnniiiiins e v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. L2/ F AR 4,49%5.70|......... 162,325 [oeeneeiiviieees v [ 436,601 [..eeeneeens s 436,601 |.........208,598 |......coevvrrnnnns foorriiinininiienn e e | e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,550.43 |..........80,415 L2131 k211,314 102,429 [ [ [ [ |
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... JP Morgan . 12/14/2023 |. 12/13/2024 |............. LTS F R AR 4,719.55|......... 163,854 [oeevvevvviinees Jovveniineiveinnns o 373,832 | .eeeeein [ 373,832 |vvue e 197,561 [oeiiieiciins [ v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |............. X F RN 4,781.58 |.......... LI [C1eN R E R R 201,412 [ [ 201,412 |oeeee e 81,266 [ [ e [ | e [0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ L1 20 PO AR 4,783.83 [cevveeiiiiiinnns Joeeennnnn LECKICH: 72N R R 317,064 [ .eveeeenes o 317,054 |.vee e 183,373 [ e v [ | e [0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |............. K7 F AR 4,890.97 [cevvniiiiiiinnns foeeeinnns 128,292 |ovveeiiiiiiiin oo 231,405 | ceeeenien [ 231,405 |ovee 103, 113 [ e v [ | e (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 312 | o 5,000.62 [c.euniiiiiinninns Joeeennnn LIUNCI/0 F AR 199,860 [..ouveeeens [orrnnnns 199,860 |....vvvnn89,260 [oennniiiiiiiinins v [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... P Morgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |............ LI AR AR 5,078.18 [ceeeeeiiiinieies Jvninnns LT R AR 272,750 [ cevenneeees o 272,750 |.vvveeennn86,025 [oeceiiiiiiiins [ fovveninniiiiees [ | e [0001 L
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... JP Morgan L..ooiiiiis ceeeeiiiiii . 03/14/2024 |. 03/14/2025 |............ 230 | o 5,150.48 | foeeiennnnn 96,788 [.....oevvvniiiiiis |ovninnnns 128,423 | .covvnne | 128,423 ]..........31,635 |.ooveeenniiiinnn oo e fo | e {0001 L
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial

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

Hedged, Price, of Un- 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 | Quarter-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)

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2024 |. 03/27/2025 |............ JL:721 U R 5,248 49 |...ccviiiiiiiiinn foeeeeees VT A 7 T 90,349 | .oovviiis [ 90,349 |.......... LET5-T4 ) R IR RPN AU SO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ 21 R RN 512841 | e 227,39 | feees 296,154 | .oeeeninn [ 296,154 |...ounnn. 68,759 [cniiiiiiiininns e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |............. 7% F AR 5,099.96 |...ccvvnnniiiiinn fonnnnns 108,360 |.oevvenneiiiinnnn o 154,717 [ o 154,717 |.......... 46,358 |.evvvniiiiinin [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ L7 F AR 5,246.68 [....viiiiiinnn |oeeennnnn 168,220 [.vvvvvvnieeenes Jevnnnnnns 214,312 | oo [ 214,312 |ooeeennns 46,002 |.eeveneiiiiinee fooreieiin [ e | s 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/24/2024 |. 05/27/2025 |............ 223 P AR 5,304.72 .cceviiiiiiiiiinn feeeeees LS 5 2 R AR 9,777 | oo | 19,777 | 25,619 |evvneniiiiinin foorriei e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............. LSSV R R 5,431.60 [cevveniiiiiiinnns Joerennnnn 235,237 |eeeveneeeiiinnnn foreeeees 263,008 [....oeeees forrnnnn 263,008 |.......... LA R FUU R R N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ (-3 SR RN 5,482.87 [cvuiiiiiiiinnns Joeeinnnn JUCNCTR T FR 96,766 [..oeeeeens [orrrnennns 96,766 |.......... [ECTR 170 R FERRUN AU R IS 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |......... 10,295 [ceveniiiiiiiiinnnns Joeeeinnnn 4,505.421...... 3,919,533 |.oevveiieiiiiin oo | 9,868,431 [..eeeeeens [ 9,868,431 |...... 5,326,006 [......ccvvvnnnrnns feevnnnnnneninnnnns fooreviiniinis e | e ] 0001 Ll
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |............ 1/ IR I 4,550.47|........ 11,867 |oeveeeeeceiins [ e 289,702 [.evvnneeees o 289,702 |......... R [CIUNCZIVN R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/15/2024 |.... P P 5,271.34].........112,430 ...484,309 | ... ....484,309 |.........398,143 |. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........8,546 [cccoviiiirrnnnninns |oerinnnnn 4,437.86 |...... 3,472,261 |eeeeeieiiiiinees | fes 8,805,683 [....coeeees [onnnns 8,805,683 |...... 4,366,862 [......cevvvnnninns feennnieeiiiiis [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,482.24 |.. ...943,286 | ... ....943,286 |........ 480,111 |. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........1,638 [ccceeiiiirrnniinns Jovrinnnnn 5,192.30 |.......... 97,889 [ceeveiiiininnns Jevriniinieciinnn o 486,303 [.evvuneens o 486,303 |......... 372,395 |oeveviiieeiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... P RO 4,450.32 |...... 3,450,786 P A 9,008,974 [..eeeneeenn [ 9,008,974 |...... 4,403,832 |..evvnniiiiininn fooreeii [ e | s 0001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |..........1,579 [ceoeiiviiinnnininns Joevinnnnn 4,494.821......... 579,695 |uvunniiiiiiiinns [ fes 1,671,084 [..eeeeeins | 1,571,084 |........ LTV LCICT) R U KPP AR TN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |..........2,085 [cceeiiiiirnnnnninns Joerennnd 5,206.87 |........ L [URICICHH RN AR RPN 658,498 [...ooeeees [oernnn 658,498 |......... 492,882 |..eevveeiiiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........8,944 [.ocooiiiiiiiiiiins Joerinnnn 4,327.78 |...... 3,676,949 [..evniiiiiinnns | o 10,553,041 [.oeeeeeeein [ 10,563,041 |...... LIWATR: N F KR R U 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........1,301 [eoiiiiininniiins Joeeinnn 4,371.06 |......... 499,327 |.oevvvviiieeienn [ oo 1,480,460 [....ccevvns |onnne 1,480,460 |......... (7R [ R FORRRRR R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........2,180 [ceuiivirnnnnninns Joerennnnn 5,063.50 [......... 163,028 [oevneevevniinens fovvenniinieiiinnn o 1,055,682 [...ccceenns |oeenne 1,055,682 ........ AV AR RN KPR AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |........ LIS/ R A 4,502.88 |...... 4,470,400 [..enneeeennninnns fovveniinneiiienns o 11,883,900 [..eeveeeeen [ 11,883,909 |...... 5,692,211 |eeveeiiiiiinns [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... 1,364 [ oo 4,547.911......... L TAR T FURR RN R 1,342,564 [ ..oveeeeenn [ 1,342,564 |......... 657,535 |.eevvvniiiiinnnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,624 [ooeiiiiiiiiiiens oo 5,268.37 |cuuuunnnn. 86,732 |cuneeeeiininnes Joevinniinieiiinnn oo 558,713 [.eveeeeees oo 558,713 |......... L1V VN O FORRRRR R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/13/2024 |......... LR 7 R A 4,719.19 [...... 4,605,302 [oeeneeienininnns foeveniineeneennns [ .. 10,000,066 |........... .... 10,000,066 |...... 5,502,725 |.evveniiiiiinnns foeeeeii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... LI L R AR 4,766.38 |......... 408,514 |.evvenieiiiii o s 913,291 | oo [ 913,291 |......... £ 1V R N R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/13/2024 |.......... V0N PO RPN 5,521.45|......... LA KT RN AR RN 621,550 [.evveneenns o 621,550 |......... 488,984 [...eiiiiiiiinnes e [ [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/16/2024 |. 01/15/2025 |......... 10,219 [ Jvniens 4,783.83 |cuuveeiiiiinins oo 4,074,376 [.oovvvenneeeens fenenn 8,155,137 [.eveeneeens [ 8,155,137 |...... 4,080,761 |oeveevennieniinnn feoneeeeiiinnenes v [ | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/24/2024 |. 01/15/2025 |.......... P T R R 4,785.03 |cuvveneiiiiiinnn oo 1,079,474 [.coovvvnieeiiis | 2,069,733 | ..oevvnnnnn [eunnnn 2,069,733 |......... 990,259 |..evvvenniiiiinnn oo e [ 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 01/12/2024 |. 01/15/2025 |............ Bl [ 4,831.67 |.ouveeiiiiininnns |oeninnnns 163,535 |.uvvnniiiiiinins fooeennnn 325,775 | coeeevinn | 325,775 |..uuens 172,240 [ i foiis o | e 0001 .ooevnnnnns




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (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 | 01/24/2024 |. 01/15/2025 |.......... PR T R R 5,597.08 [c.vveniiiiiniinns Joeeennnnn 144,720 [oooiiiiiiinniies s 497,955 | ... 497,955 |00 353,284 [ i foe e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/14/2025 |.......... %L PO RPN 5,020.73 |..oeviiiiiiiiinnn [ 3,270,612 [ [ 4,847,584 | ..ooovnnnnn [ennnns 4,847,584 |...... 1,576,972 |..coovvnnnnniinnn feoeeieiiiinnnes v [ | e {0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/14/2025 |.... PR P 5,080.08 |.. ...221,367 | ... ... 221,367 |...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/14/2025 |..........1,617 [ceceiiiiirnnniinns Joeeennnnd 5,884.78 |..evuniiiiiiiinns e 90,262 |..evvnneeiiiiinnn [ 170,630 |........... 170,630 |..eevvven80,368 [oonnniiiiiinies e [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |. 03/14/2025 |.... PR P 5, 117.09 |eevveiiiiiiiins oo 3,960,771 |... P A 5,218,267 [.evuuneeens [ 5,218,267
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/14/2025 |.....evveeen STT [eviiiiiiinninns Joerennnd 5,168.26 [c.vvvniiiininnnns |oeeennnn 236,081 [..enneiiiiinninns foeeennnnn 318,268 [....oeeens [ 318,268 |..........82,188 |.oeveeiiiiiiiins [ e e | e [0001 L
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |. 03/14/2025 |.... PR P 5,987.00 |.. 119,127 |... ... 165,627 |........... 200 165,627 |.uvnnnnn 46,500 [oeiiiiiiiciiinn [ e [ |
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/12/2024 |. 04/15/2025 |..........8,751 [ceeeiiiiiinnnininns Joerinnnnn 512841 | [ 4,084,848 |......covvvnnvinns |ounnnn 5,783,473 | .cevvrennnn [ennnnn 5,783,473 |...... 1,698,625 |....oovvnniiniinnn feonriniiiinnnnns i [ | e {0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/15/2025 |............ FCLCIC N AR RN TR VLT FORR RN 168,900 [.vvvvvveeniines Jevnannnns 230,286 [..evuneeens o 230,286 |..evuneee 71,387 [ooeiiiiiiiiiiinn e v [ | e (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/15/2025 |.......... 1,388 [ooeieiiiiieiiinnn feenins 5,994.39 [cooiiiiiiiiiiniens e LRCTVA K R 206,506 [...oueeeees forrnennn 206,506 |.......... 90,292 |.eeuuniiiiiinnn fooreiniinnnieeen e e | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 05/15/2024 |. 05/15/2025 |......... UMK R R 5,308.15 |cuvveniiiiiiiins o 4,390,898 |....eniiiiiinnnns oo 5,508,496 |.....ovunnn [eunnnn 5,508,496 |...... 1,117,598 |..coovvnniiiniinnn oo i [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2024 |. 05/15/2025 |............ [0 R RN 5,361.23 |.ceeeveiiiiiiinnn ferneees 235,733 |eevveneieiinnnn foreeeees 301,709 [.evveneeens o 301,709 [.oeeeenni85,976 |ovveeniiiiiinis [ e e | e [0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2024 |. 05/15/2025 |.......... 1,515 [ o (772 [VR<T.3 FOR RN 89,836 [....ovvvvvnnienes Jevninnnns 144,620 [.eenneeeees e 144,620 [o.oeee e 54,784 | oo e [ e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/14/2024 |. 06/13/2025 |.......... LS4 O RN 5,431.60 |cevveniiiiiiiinns o 3,632,691 |..evvniiiiiiin oo 4,068,426 [....oeeee [onnnnn 4,068,426 |.........435,734 |...oovvnnninniinnn oo i [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ 511571 P AR 5,485.92 |..ccvvieiiiiiinnn feees 225,793 |eevveneieiiinnn [ 258,002 | .coeeeienn [ 258,092 |..uvnenn 32,299 [ feeeeeeiiiees e [ | e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 06/14/2024 |. 06/13/2025 |.......... 1,367 |oeeuvernvvinnnnenn foreennnns 6,354.97 |ouuiiiniiiieeenn [ 79,799 |oveviinieiieens e 115,839 [ eeeeiees [ 115,839 036,040 [ e foveveeeii e | e [0001 L
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/15/2024 |.... P RO 4,505.42 |.. ....44,618 ...
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |.............. [ PO R 4,655.60 [oevvneeeenn 7,790 |oiivininiiciinnn e e 14,877 [ | 14,877 |oeeeeeen 11,886 [ e [ e | e ] 0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,437.86 |..
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L2227 PO RN 4,585.79 |.eeeeunn 17,076 [eeneceiiienes fovvvvnneevcnnnnn [ 47,854 | o [ AT DA BB e e [ e | ] 0001
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... P RO 4,450.32 |00t 31,535 [ i [ 87,588 | [ 87,588 | T3040 [ e fe e | e
S&P500 0TC
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |............ LA [ 4,598.66 |.......... 15,277 |oeevvvnnniiiiinnn oo i 53,906 |..evvvvnnnn fernnnns 53,906 |....eeen 44,215 | e e [ | e (0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |............ L7 PO R 4,327.78 |ceveeeen 33,722 | [ e 116,505 [.eveneeenes [ 116,505 |...eeeven 96,101 [oeneiiiiiiiins e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |............ L[C[C N R R 4472.04 ..o 15,244 [ e [ 67,857 [.eveeeeeens [ 67,857 [.oveeennnn 54,694 |ouuniiiiiiiiins e e e [ e [0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/15/2023 |. 11/15/2024 |............ L5231 PR R 4,502.88 |.....e. 40,643 | [ e 139,587 [.eeeeeeeen oo 139,587 [ 118,429 | o e [ e (0001
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/15/2023 |. 11/15/2024 |............ L0 I R 4,652.98 |0 12,848 [ i [ 60,288 [...eeeeees o 60,288 [.......00.50,086 |.evveniiiinnnnnns foovenininineieins e v [ e [ 0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/13/2024 |............ LI P R 4,719.19 [c1nnttn 80,867 o e i 84,248 |..oovnii [ 84,248 | TAB%B | [ e [ | e (0001
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 12/15/2023 |. 12/13/2024 |.............. (- O PTI FTTO 4,876.50 |ttt e 9,389 | e e 33 [ [ 33,111 | 28,070 [ oo v fooiiinnn | 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 Current
Description Year(s) | Year Initial

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

Hedged, Price, of Un- 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 | Quarter-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 | 01/12/2024 |. 01/15/2025 |............ JLC722 R 4,783.83 |cevveiiiiiinin foeeeiinnnn 35,012 |evveeeiiiiiii foeeeiiinns 94,418 | e e 9418 59,406 |..vvveniiriinnnns foorriiiin e e | e {0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/15/2025 |.............. [ PO RN 4,943.29 [oeiiiiiiiiniins | AT | e 39,545 [.oeeeiiiit | 39,545 |.......... 28,098 [oiiiiiiiinnens e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/14/2025 |.... P P 5,029.73 |..
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/14/2025 |.............. - VN R R 5,197.22 |.covveiiiiiiiiinn foeeeeeen 10,987 | [ 19,989 | Lo 19,959 BT [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |. 03/14/2025 |.... PR P 5,117.09 |..
S&P500 OTC Europeat
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.............. [C157) PO R 5,287.64 |ouuveneiiiiinnnns Joeeeennnnn 10,087 [ e 15,128 [ o 15,128 05,036 [ [ [ [ 0001 .eevnnenens
S&P500 OTC Europeat
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/15/2025 |.... P P 512841 | oo 29,89 | [ BT8R | BT BT 20,950 [ e fe e | 0001
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/15/2025 |.............. (-2 PO RN 5,204.19 v feeeees JUR7A T R 20,875 [ceveeeeens o 20,875 |.......... (U557 R FRR R RN RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2024 |. 05/15/2025 |............ L7 U R 5,308.15 [cuvvnniiiiiiiin foreeiiinns 36,082 [ceiiiiiiininns Jreiins 3,412 | oo [ 43,412 ). A% (VN PO KU I RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2024 |. 05/15/2025 |.............. A P R 5,485.07 [ouvveniiiiininn foeeeinnnnn 10,748 |oooveeiieiieiies [ 13,672 [t | 13,672 ........... 2,924 oo oo e [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ LV 1 I R 5,431.60 [cevveniiiiininns foereiinnnn 20,198 [ooiiiiiiiens | 29,375 | eeeeeiiinn [ 29,375 |.covnnnnnns LT V(-] R FORRRRUURR AR R TN 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiiiiiiiiiiieniiinnnns . 06/14/2024 |. 06/13/2025 |.............. [<IC T PTIN FPTTTTTN 5,612.64 |...ueiiiiiiiinns fooniinnnn 18,442 | | 9,789 | .evvvneees o 9,789 .......... (8,653)]cuueiiiiennnnnns fovvevnnniniiinnns foovniiiiiiiies o | e 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 32,733,548 29,435,539 0f 123,994,979 [ XXX 123,994,979 54,308,057 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 32,733,548 29,435,539 0f 123,994,979 [ XXX 123,994,979 54,308,057 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 32,733,548 29,435,539 0] 123,994,979 XXX 123,994,979 54,308,057 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 32,733,548 29,435,539 0 123,994,979 | XXX 123,994,979 54,308,057 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 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 02/27/2024 |. 02/27/2025 |.............. L[V IR IR 5,472.00 [oeveneieeeninaes foeeennnnn (14,405)]-veeeeeeeennes foeeennnnn (PZIVAK)) I R (24,713)........ (10,308)[- e eeeeeeeeeeee Jeemmeeeeeeenes foereeemeeeeeeeen Joeeeeeeee | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... [ PO IR 5,565.00 |-eeeeneeeeeennnes foeeeennnnn (1,762)]ceeeeeeeeeeeeen [ (1,546)] .eovennnens [ (1,546).....ccennnn 216 [ e o [ | 0001 .oeeneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. ceveeiiiiiiiiniininieiinnns . 05/24/2024 |. 05/27/2025 |.............. LT TR IR 5,437.00 [oeeuneieeennnaes foeeennnnn [QERGILY) TR PR (16,056)( ..evveeees [oeeeenee (16,056)|........... 388 | foeeeemeeeeeeen [ e | 0001 .oeeneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. covveiiiiiiiiniiiniiinnnns . 06/14/2024 |. 06/13/2025 |............ LU R IR 5,785.00 |eeeeeeeeernnn foeeees (107,792)[- e eeeeeeeeeee Jeeennnn (138,407)( .evvenene fonnnes (138,407)f......... (80,615 eeeeeeeeeeee Jemmeeeeemenes oo Joeeeeeeee | s 0001 .oeeeneeeee
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. coveiiiiiiiiniiiiniiiinnns . 06/14/2024 |. 06/13/2025 |.......... LI T O ISR 5,540.00 |eeenneeeennnns foeeees (478,936)[...ceeeeeenaeeee |eennnnn [CETAVARD T R (557, 711)........ (T8, 774N | oo o | s 0001 .oeennneees
S&P500 OTC European
Call-Sell ...occvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |.............. 37 |oeeeereeennnaneee fooeeennns 5,413.00 |.eeniiiiiiiiins foeeeeennn [CNA20) ETPTrTIN (12,345)] . eovvvnnn fonnes (12,345))........... (5,567)]- - eeeermnnnnnee Jommnmnnnerennnnn frorreerrininenrees Joineeeeeiiines | e 0001 ..oennneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 10 11 14 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [C1: ) R AR 5,355.00 (30,835)[..cvvene (T, A1) e e | | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. () PO R 5,213.00 (14,740)...eee e (8,010)] e o i [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... PR P 5,179.00 |.. (13,810)] ... (13,810))...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 05/15/2024 |. 05/15/2025 |............ 513 P AR 5,653.00 (179,475)[ ceeeeeeeee | (RECICIE)) R € )] RPN ISUUIUU RPPPRRURRT RRUUPTRUI rurrorsnny {111 ) INRRN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2024 |. 02/27/2025 |.............. eIt O R 5,205.00 [cevveniriinnnnnns forreennnn(32,082)] i o (48,889)( ..o fernannn (48,889)........ (16,826)]...ccvvenvvevennnn foorevviiininiiis i [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |.............. L) S RN 5,934.00 |..covvvnnniniinnnn fooreeeenn (1,898))ceiiiiii [ (2,669 +eveeeeenns forninnnnns (2,669)[...cccevvnns (T7TA)eeeenniiiiiinnns [ e e | eeeeeenn {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [CIVN R MR 4,989.00 [oevvenivirnnnnnns fooveennnn (19,543 e (87,661 e o (37,861 (18, 118)]c i e v [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ LK [P 5,757.00 [eevvenrriinnnnnns fooeennnnn (33, 215) s e (33,430 e e (833,430 (298] [ e [ | e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/14/2024 |. 06/13/2025 |............ 209 |eeeiieiiiiii [ 5,581.00 [cevvunnivviinnnnns fovvennnn (68,081)]ceeeeiiiiiiines oo (79,376 «eeees fereanns (79,376)[...eeee (11,295)] e o e [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 05/24/2024 |. 05/27/2025 |........ccu... 1 PRI R 5,795.00 [ovevenvennnvennns Joeeenn (4 764) e [ (8,006)] e [ (8,008)]..vuveenn (3,282)[ceveciinienis Jerneenneeineens e oo | e (0001 Lo
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,365.00 |.. JN 76| R 07 (1)) RN IR RPN RS SUUUN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ s o 5,126.00 |oeeveniviinnnnnns fooeeennnn (47,207 )i e (76,397 e [ (76,397)f..eeee(29,009)]. . ccvveeeeeviennn feoeeiiieii e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. (N R A 5,239.00 |..ovevennniniiinn foeeeeee e (13,709)) i o (21,526)] e [ (21,526)).eeeeen (7,817 oo s [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |.............. FCSJ) PO RN 5,344.00 |...covvnnnvininnnn foeeeeee (10,571))ceiiiiiiiiinns [ (14,854)) o [ (14,854)].cevveee e (3,983 v [ e | e ] 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/24/2024 |. 05/27/2025 |.............. <) PO R 5,676.00 [-oevvvvennnneninn Jovneeeeec (4,928)] e [ (WR17)) U R (7,512 (2,584)] e [ [ e | eeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [S1V N PO R 5,597.00 [cevveniriiinnnnns fooreeennn (10,213 o (14, 413)] e | (14,413 (4,200)] e oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/14/2025 |..........6,227 [cccovivvirnnnnninns Joerinnnnn 5,533.00 |..ccovvnnnininnns (1,629,301)] .evvnnnnnn o (1,629,391)[....... (714,823)]..ccevveniiiiinnnn foorereiiiiiies i [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... [N PR 5,853.00 |.. e (11,546 (2,841 e e e | e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. (-2 PO R 5,378.00 |oevveniririnnnnns Jorveennnn (21,967 e (29,025) e [ (29,025)]...vvueee e (7,088)[ceeeeeenieeees fevnnneeeeviiis [ e | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... /) PO RN 5,839.00 [oevveniivinnnnnns fovrernnnnn (122)] i o (RR10)) PR R (T10)] e 1 e e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |............ 1721 U R 5,243.00 |..oeevvnniiniinnn foeeeeeeen (54,643)) i o (84,525)) e [ (84,525)]. .00 (29,881)[c. i Jvnineeeceiis [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ LGN R R 5,001.00 (121,889)........(59,081)].ceveeievinnnnnns foovvvvninieeeinnn feeeeniiviiiiies v [ eeeeeee [ 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. A P R 5,745.00 |oevvenvvirnnnnnns fovveennnn (12,747 )i e (19,078) e [ (19,073)f.eeeeeen (8,326)]cevvenneveennnn oo s [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 |.............. L5151 PO R ST/ VN FOPRR RPN ( - < I I [QE7)) I R (15,492)].ccvvee e (2,859 Jveieeeccviis [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... 5,676.00 |.. (4,635)].0ueenee (3,867 eeeneeenevennnne foreeenieiiieeis Joeeeveiieeeieens [ | s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 23 PO R 5,508.00 [c.eueniiviinnnnnns foevennnnnn (5,088)fcenniiiiiiieiis e (8,369 +evveeeenns ferninnnnns (8,369)[...ceeeeen (3,331 [ [ e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 05/24/2024 |. 05/27/2025 |.............. O O PPPPTN AT 5,570.00 |...euniiiiinnnnnns foovennnen (2,435) i | (3,467).eeveeeeees fornnnnnnn (3,467)[....ceeee (1,032)]ceeeeniiviinenn foovvvivnininiiins Joveenniiiiiiinnns fovvevninnnciennn [ eeeeen {0001 L
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 | 06/27/2024 |. 06/27/2025 |............ L0728 N R 5,634.00 (36,803))....ceeeennnn (10 R RN R R [l 1(1[1)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. A TN (R A 5,391.00 [cevueniiiiininnnns foerennnnn (24,863)).cevvveeeeeiiienns foeeeeee e (32,972) e e (32,972)].cevveeen (8,109)[ e v foeriiiii e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/14/2025 |.... PR P 5,130.00 |oevvueiiiiiinnnn [ (565,966)|... (870,318)|
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.......... 1,687 [cccoviiiirrnnninns |oovinnnnn 5,219.00 |ouvvueiiiiiininns foreees (636,884) (855,328)]....... (218,443)].cceeeeeeeeee o e e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/14/2024 |. 03/14/2025 |.............. - PO R 5,563.00 [cevueniiiinnnnns Joerennnnn (16,052)[...ccvvvnennenns Jevnannnns (23,317)] cevevvnne [ (28,317))ceeeee (A(515) R FORRRURRR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/15/2025 |.......... 1,388 [ Jeenens 5,226.00 |ouvvuniiiiiinnnns foreees (556, 704)....cccvvvnnnnenns |oennnnn (811,183)] e |ovennn (811,183)f....... (254,479).cevvveeviinnnn [ e i | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/14/2024 |. 06/13/2025 |............ LU I R 5,540.00 [ceevenniiiiininnn foeerinnnnn (8,941)]ceeeiiiiiiienes oo (18,187)] eeeeeevvann |evnnnnnn (18,187).......... [(CIR2: 153 R FORRRRURRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/15/2025 |............ 330 |eeeeeieiiiiii o 5,456.00 [cevveniiiiinnnnnns foerennnnn (89,569))..cvvvnieiiinnnns foeeees (140,200)( .evvnnnen [ (140,200)f......... [(UNCK] D) R AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. o228 PR R 5,457.00 [cevueiiiiinninns Joeeennnn (11,400)[..ccvvvvnneeens Jvnnnnnns (17,529)] cevvvvnne [ (17,529)f.......... [(T KI0)) R AR RPN AR SUUURRRN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/15/2025 |.......... 7,399 |oeeeiiiiiiiinens o 5,636.00 [c.euuniiriinnnnnns foeee (1,403,070)[....cccvvnnnernnnn founnn (2,296,699)] ...cvvnnnnn fennnn (2,296,699)....... (893,629)]...cvvuneviinnnns foorerinniiiiiens feiii e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 |. 02/14/2025 |.............. A P R 5,126.00 [ceeuniiiiinninns foeeennnn (R EELC)) R AP, (23,149)] cevvvvnns [ (23,149)......... [QATECESK)) R RPN Y TN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. FCLV N PO R 5,647.00 [oeeveeiiiiininnns foeeeiinnnn (1)) O RN (4,136)] cevvnneens oo (4,136)[....cccevnnnnn £516 728 R R R R (PR, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |.............. [C1: ) R R LTRCVS (VN O RPN ( - 1<) R I (14,001)f .eveneeeees o (14,091 4194 | o e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... PR P 5,131.00 |.. ...(58,190)] ..eeeen e (58,190)]. et (36,983)] e [ feeeeeieieees [ | 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ L1571 PO R 5,227.00 [euvvenerrrrnnnnnns foovennnnn (54,807 )fceneniiiiiiiiens o (81,900) vevnneeees o (81,900)]...evvven (27,292)fc e Joevniineeeciiiins [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ UG U R 5,380.00 [cevvunniiiirnnnnns forreennnn(33,080)) e o (44,986)] .eevvvnnnnn fonnnnnns (44,986)]........ (11,906)]...ccvvenvrrernnnn fooreriiiiniiniies i [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ M foes 5,608.00 (40,359)]...cvueee i (6,086)[.eeeeeenniins fvvnieeeeeiiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. (VN O RN 5,011.00 (42,297) {0001 ...........
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. A P R 5,252.00 |..eevveeniiiiinnn foreeeees (28,940))..vveneiviinnnns Joerennnnn (38,546)] .eevvvnnnnn fernnnnns (38,546)[.....ceeeu (9,806)]ccevvvnneveinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... 5,716.00 |.. (1,571)... .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ LG I 5,554.00 |..ccevenniiiiinnn forneenes (39,594)]...ccvvnniiiiinnn ferreeees (45,768)(..evneeens oo (45,768)|.......... [T K)) R I PR AR ST 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [571 FOR R 5,038.00 [cevvuniiiiinnnnnns Joerennnnn [QISTCED O IR (31,043)] ceevvvan [ (31,043)f......... [QETRCICK)) R RRRUUR N N [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/24/2024 |. 01/15/2025 |.......... P T R R, 4,880.00 [.coeevviininniins v (907,064)[....cccvvvnnnnes |oeen (1,854,434) ..ccvvnnnns fennnn (1,854,434)....... (ECLYA /0] R FORRRRUUPRR R R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. L) R R 5,368.00 [c.eveniiiiininn forreinnnnn [3015) R RN (5,634) cevveneens o (5,634).....un... (3,429)].ccvvvnnnieiinnnn oo i [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ LA [ 5,595.00 |..ccvvvnniiiiinnn foeeieeeens (6,339))cveeieiiinnins foevennnnn (16,494)] .oovvvnnns fennnnnns (16,494)f......... [ [UC1:)) R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/16/2024 |. 01/15/2025 |......... 10,219 [ Jveins 5,262.00 [ceveeniiiiiinnnnns foees (1,399,963))..cvvneevvennnnn foeee (4,173, 121) ceveneeeeen | (4,173,121)|..... (VI EE <70 R R R R N 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LX) PO R 5,365.00 [cevueniiiiinnnnnns foevennnnn [QICTETEY O IR (20,350)] +evvvvnnnnn fornnnns (20,350).......... (3512163 R FERRRURRN R RN [N 0001 .oeennnnens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveuiiiiiiiiiiieniiinnnns . 02/27/2024 |. 02/27/2025 |.............. L1 TR FTTTTTTN 5,332.00 |..ccevvnniiiiinnn foenenns (11,892)]. v v (19,084) .eeeneeeeee fooinnns (19,084)].......... (T192)] i v [ o | e 0001 .ooevnnnnns




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¥1°903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L[N R R 5,303.00 [cevunniiiiinnnnns foerennnnn [QETE:7)) R R (21,870) .evvneeens |oeeeennn (21,870).... [E-02515)) AR IR RN R Ieerurrn {111 BN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.......... L IR<1 L R I 5,414.00 |oevveenniiiiininns [ (623,596)]..cvvvneeiinnnnns forreens (677,192)( ..veeeeeen |onen (677,192))........ (RIS AP NPT IR RN (PPrsssnuunnl 11(1(1) PR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ B foes 4,880.00 [.ooevvevnnnninnns Jevnnnnnns [N V-)| I RPN (93,332)] «evvneennn forrennnn (93,332)]....n [S1 1070 AR AP R RN Iposeerrrrrn 111} B
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. P78 PO R 5,521.00 [oevveniiiiinins foeeeinnnnn (D) O RN (3,564)] cevveeeeee foreeeeennn (3,564)). (2,113)]ceeeeeeiiiiiees foevenineeeeevies [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |.............. P41 PO R 5,729.00 [cevveniiiiininnns foereinnnnn [ VA0) R R (1,579)] cevveeeeaee foeeeeeenna (1,579)u 1,698 [ v foeriii e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.......... X 1 PO RPN 5,975.00 |oevveniiiiiininns foreees (948,085)[......evvvvvnnnns oo (1,390,760)........... |.....(1,390,760)....... (442,695)....uvnneeviinnnns fooveriininiiiiins [ v [ eeeeeen {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.............. [ 1N R AR 5,703.00 [cevveniiviinnnnns foerennnnn (15,564))..evveeiiiinnnnns |oerennnnn (19,022)] .vuveevnae [oennnnnnn (19,022)......... .. (3,459)].ccvvvveiviinnnn [ e [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. L% PO R LTIV B[V N FOR RN [[A1XI0)) R (14,075) «eeevneeenn fenneenn. . (14,075))... (7,085)]ceeeiiiiiinees foeveninneeeeeiees [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/14/2025 |............ LK) F AR 5,357.00 [cevueniiiiinnnnnns foerennnnn (84,622))..cvveniiiiiiinnns foeeeen (142,738)[ .eveeeeeee [onen (142,738)....... (52T () R AP R RN IR 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LN PO RN 5,339.00 |..ccevvnniiiiiinn foeeeeeens [RCNEC)) R R, (11,860)] .cvvvevvnns foeennnn. (11,860).......... (3,845))ceeeiiininens Joevvnineeeeeinnns [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 1S3 PO R 5,238.00 [cevuuniiiiinnnnns Joerennnnn (36,092)].cvvvneeiinennes foeennnnn (60,907)...c0ueenn feunnennn (60,907))......... (24,815)).cvvneeiceinnnns fooreevniiniiieens e e [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ LA [ 5,279.00 [cevueniiiiinnnnns Joreennnnn (E7A£(<)) R (51,332)] vueevnnee |evnnnnnnn(51,332)f..... [RETEST/C)) R AP RO RN Ipeseerrrrr 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.......... AV ) PO RPN 5,629.00 [cevueniiviiinnnn foees (1,255,699))..ceuniviinnnnns oo (1,767,635)........... |.....(1,767,635)|....... (511,935)].cevvneiiiiinnns fooreeeininiiiiens [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. 1N PO R 4,903.00 [cevveniiiinnnnnns foerennnnn [QPR) I RN (41,595)] cevvvnnee foeeeeennn (41,595, (29,326)].vvvvneevennnnnns fooveevniinnieeinns oo e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. -7 PO R 4,915.00 [cevveniiiiininnns Joeeennnnn (24,783)).cvveeeciinnnnns |oeeennnnn (56,322)] cevvvnnne foenenennn (56,322)).nnnn (31,539)].ceveiiviinnnns fooerevniiiniiceens e i [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 05/15/2024 |. 05/15/2025 |.......... [T S PO RN 5,839.00 [cevuuniiiiiiinnnn oo (1,222,353)]...ccvvvnneinnenn fonnen (1,950,306)........... |.....(1,950,306)....... (L2487 PP NPT IR R [PRsssnuuntl 11(1(1) IR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 05/24/2024 |. 05/27/2025 |.............. 22 PO R 5,477.00 [eeveeniiiiininn foreeennnnn ((C1R-7/5)) AR (9,344)] «eeeeeennnn |evnnnnn. (9,344)]... (570 R FPPRRUUN R RN It 1[40} B
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... P O 5,472.00 |.. e (5,500 weveeeeennn e (5,500 (3,188 e [ e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/15/2025 |............ LX) 1 PO AR 5,095.00 [cevuuiiiiinninns Joeennnnn (87,587)[ceevevneniens |evennnn (231,452)] coeevvnnnnn [eunnnn (281,452)].ccen. (143,864)[... v v [ Jencciiin | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L1 PO R 5,290.00 [cevunniiiinnnnnns foerennnnn [QITR<1:7)) R R (22,216)] «evvvnnnees feoeeeennn(22,216)) e (5,834 e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ LG]SR R 5,437.00 [cevveniiiiiininnns Joerennnnn (45,088)[.....ccvvnnnvennns founnnnns (60,165)(....vueeenn [ovnnenn. (60,165)]......... [RESUCTS) R AP R RN Iposserrrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |.............. LS PO R 5,180.00 [-oovvvvriiniiiins forennnns (LT (C1<)) R A (27,451)] vueennnee [oevnnnnn (27,45).. (9,286)]...nneeeevnnnnns foevvnnnneeeeinnes [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/14/2025 |............ [V R AR 5,450.00 |oeevenniiiiiininns [ (125,193)].cevvvnieiiinnnns [ (176,497)[ ..oeeeeee |l (176,497)).... (51,304)].ceveeiiniininns fooreeviineeiens e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [T/ PO R 5,099.00 [cevveeiiiiininn foereinnnnn [(CIR10Z) O I (29,998)) .vueevnee |oennnnnnn (29,998).......... (20,494)].ceeeeiiiiininnns fooreeviieeeens e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ 21 [ e 5,239.00 |..covvveeniiiiiinn forennnns [€:75570) R N (109,907)( ...eeneee fonnen (109,907))........ (27,280)].cevneeeennnnns foorrevniinniiceenn e e [ e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [CICT) R AR SIS TE MYV FOR RN (16,391 Jvninnnns (23,027)] cvueennnee [oennnnnnn(23,027)..... [(TCK15)) AR RN RPN R IRrrurpn 111 RN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... JP Morgan L..ooiiiiis ceeeeiiiiii . 02/27/2024 |. 02/27/2025 |.............. 85 | i 5,205.00 |..euuiiiiiinnnns Joeeennns (10,19 v (22,289)] .eueeenes |ovnnnnn (22,289)........... (12,098)]..cevvvvvnnnnnne Jovvnnnniiiinnns foovvviiniinnnens Joveennnnniinninnns | eeeeeennn J0001 Laenenniies




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

G1903

1 2 3 5 6 7 8 9 10 11 13 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [CICT) R R 5,417.00 [eevveniniinnnnnns fooeeenean Q1770 e (29,122) e e (29,122)] e (7,348 [ [ [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |............ 127 [ e 5,393.00 [.oevvvnnnniiiinnn feeeeeeenn (42, 184)) i (50, 146)] e [ (50,148 (7,98 e [ [ | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/15/2024 |.......... AR Z ) PO RPN 4,945.00 (1,007,831)]..ccevvnnneeeinns foeeeniiiiinnnnnes |ooeen (4,084,400) ... | (4,084,400)]. ... (2,954,554)]. .ccvennnniiinnn feeneeiiciiinees e [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ B4 fes 4,414.00 [......... (64, 475)].eeveeeinnnnes fovvennnnneeeinnnn [ (201,382)) i [ (201,352)]. e (94,859)[. e e [ [ | e ]000T L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. 5T PO RN 4,653.00 |...eunnnnnnn (486)[...eeevvvvnneeee fovvennnnnenvinnnn fooreeen(15,615)] e [ (15,615)] et (9,000)f. e v [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ LIS I R 4,458.00 (61,216)]...cevveeneeeeennn feneeivvvnninnns Joevennn (198,502)f ceveneeecs [onneens (198,502))0nneen (95,439)]. v e i [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |.............. LI PO R 4,901.00 [.......... (7,080)fceeevvneeeees Jvveneeevvnnnns fooeeennnn(25,883)] v oo (25,883)]ceeees (11,808 eeiiiiiiiinn feeeeeeiiinees Jeveniinenvenens [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ [S1C20 FR R 4,726.00 (219,083))...eeeeevvnnnnnes foevvennnneneennnn fooneene (712,540)] coeeenninns fovenns (712,540)].ccceen (422,444) .. | [ e | e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ 72 PR RN 4,618.00 |......... (17,578) e fovvnnnnneeevinnnn [ (85,593)] e [0 (38,593)] (23,30 e foreeiii [ | e ]000T L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |.............. L1 PO R 5,248.00 [.......... (K55 PR RN R ( - 1 <)) DR AP ( I+ 1)) MR 3 {1 75 AP KUUPURUUPRR U PPTRRRSTRUTRR sssssunnnl 11 (1[0} SRR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 6,909 |.eeveniiiiiiiinns [ 4,871.00 (1,097, 351)).eeeeeeiiieens fovvevnnneeeennnnn [ (4,170,764) e [nn i (4,170, 764))..... (2,720, 703)f. e Jeveineeeeeeien [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. FCLV N PO RN 4,764.00 [.......... (5570 RN IO RN 18 74 | IUUURSRURUU RN (1Y /<)) RN (< J 1£<)) RTINS RO RPPPPURRTR AR errrrr [11]1) I
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |............ L0728 N R 4,901.00 [......... (30, 783)eeeeeevvnnnneees Jovvvnnnnneevinnnn foorenen (70,208)] ceveeennne fenneens (70,208)]. e (21, 710)cnciiviiieiies v foereiiiis e | e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |............ UG I R 4,949.00 |......... (29,027)].eeeeeevnnineees Jovvvnnnnneevinnnn fooreeenn(68,962)] coceenin [ (68,962)]. e (21,908)f.eceeiieiees v [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. - R RN 4,414.00 [......... (15,476))..eeeeevveeees Jovvvnnnneenvinnnn fooeene (63,585)] i [ (83,585)]. e (28,767 v [ e | e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |.............. P22 PO R 5,260.00 |.....eun..n. (B72)]eeeeeeevnnneens Jovvennnnneviinnnn fooneeeea (2,726)] e [ (2,726)] e (TO)fes i [ e | e | 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... V0N PO IR 4,814.00 (978,889)[....ccvvnnneeeinn Jevnnnerevinnnnnns |oeenn (2,283,258)[ cevennns [0 (2,283,268)].....(1,330,534)]. .ccceveeeievienn [ e [ | e (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ V(0N R R 4,663.00 (57,816)].cevveeneeeeennn fenievivnnnenns Joveennn (165, 746)[ cevnnneeees [oeeeens (165, 746))..un e (91,356)] v e i [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L7 I R 4,629.00 [......... (45,685))...ceeevvnnnnnnes fovvvnnnnnenvennnn foonenns (127,258)] e [ (127,258)] e (B8,894). e v [ [ | e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ 72 PO R 4,591.00 [......... (43,180 eeeeevvnnneees Jovvennnneervennnn [ (113,308)] e [ (113,308)]. v (80,322)f. e v foeneiii e | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |.......... LR R A 4,609.00 (315, 707)ceeevvvneeeeeen Jevnnneeevennnnns Joeenn (1,181,198) e o (1,181,198 (B13,706)]. v [ fovveviininvceeens [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... LG R A 4,527.00 (564,966)].....ceevvvnnnnnes [oeveennnnnennnnnnn feenn. (1,543,145)] cooiiniinns |onnn (1,543, 145)]. el (806, 215)[..ee s Jovvnieeeccvniens [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,364 [ o 4,79.00 (286,257)]vvvneeeeeennnnnes foeveennnnnnnnnnnn foennn (1,026,631)] coeceennnns [oann (1,026,631)].cceen (583,396)[..eceeeeiiieins Jevvniniieciiii [ e | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... LI N O A 5,026.00 (233,904)]..ccvvvneeeeennnn fooeneiviininnnnns Jeeennn (852, 751) enneeecins |oeennnn (852, 751)[.. s (424,585)). v [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/15/2024 |............ 11/ A I 4,798.00 [......... (63,577 )eeeeeeevnnnnees fovvvnnnneeevennnn [ (211,204)) o [ (211,204)). el (139,040)f. . v foeniiiiis e | e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. (7 R R 4,458.00 [......... (10,391)eeeeeeevvieees Jovvennnnnenvinnnn [ (46,475)] e [ (46,475)] e (21,973 e foei [ | e ]000T
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 10/13/2023 |. 10/15/2024 |..........2,180 |oeevvenniiriinnnnns forreenes 4,414.00 |....... (769,553)
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 ). 10/27/2023 |. 10/25/2024 |.............. 1 | e 4,519.00|.......... (5,614)]..oovvvvnnnnees v [ (30,822)] v [ (30,822)) e (15, 128)] s i v fooniinn | e [0001 L
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 |............. K FR RN 4,619.00 [....... [ [UN0LS1<)) R IR RN (304,813)| ... (304,813)|....... [QETRCL:TH AR IR RN RN Iprurnn 141} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L2 I R 4,659.00 [......... (11,449)].eiiens | o [IRCT1)) I (40,946)].........(27,299)]..ccvvvnnininnnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/13/2024 |.... P RO 4,539.00 |....... (687,244)| N (1,935,739) .eevvvnnnns fennns (1,935,739) .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............. 282 | [ 4,685.00 [......... [(WATYZ3 ) AU RPN RN (189,662)( ..vvvnneen [onnnne (189,662)....... (113,263)]..evveniiiinnnnns foovrvnniieeeenns oo e | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... [N PR 4,953.00 |..... (1,365,976)| N (6,057,416)(........... |..... (6,057,416)| .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............. X F RN 4,838.00 [......... [WATEVRD R T RN (186,401)] .oeeevvvenn |evennn (186,401)....... (106,360)].....ueevevennnns foovrrvnnnnnniennn fovieniiiiiiiienns v [ et 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 |........ [T (01D) R AR RPN (71,250) cevnneeeees o (71,250))... 000 (49,223)] i oo s [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ L7 U R 4,523.00 |......... (773 ) FUUN (P R QLIRS ')) U I (145,899))........(72,553)].ccevvvnneiiiinnn feeereeiciiieees v [ | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L U R 4,596.00 [......... (46,883)[....ccevvvnnneenes Jvrnnnnneiiininns [ (128,205)( cevvenneens [ (128,205)).eee e (73, 734)] i [ v [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenene Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceve veververereerereeeeeenenes | 11/27/2023 | 11/27/2024 |.............. <13 R I 4,664.00 |........ (28,780)..cvvveecvenes oo o (84,208) v o (84,204).......... (43,350)] v ererereenereeeees oo [ | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ 2.3 PO RN 4,499.00 |......... [RecTRcs72) FOUUTN (PP R (123,772 cevvneeees o (123,772)]........ [(RIN0Z<)) R AR RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... 4,710.00 |.........(32,427) ...(99,343)] ... ....(99,343)|.........(52,677)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. [ PO RN 4,403.00 [......... [QIUR:Z)) T R AR (1LY I (48,454)|......... (228X X)) KPR [P RPN R TUUTRN 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 4,560.00 |.........(49,702)[.....cooeererinens fornrninniiiiiiiins | [QESTRS)) U R (145,535)]...evven (76,432)[ v v [ e | e 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 72 PO R 4,272.00 [......... [RISTIK)) FOUUT (PP RPN (159,984)] ..oevvvnnnn [evnnnnn (159,984)|......... [(CIST777) O RN RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ 2 | o 4,769.00 [......... [ 15)) AU IR RN (151,845)( cevveneens [ (151,845)|......... (A I740) R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |.......... [T R RN 4,761.00 |..... (1,145,269))...coveeinnines [ o (5,165,182)( ..eevveecs | (5,165,182)|..... (2,953,852)]...ccvvvnniininnn foennereeinninnnes fevenininviiinns foo | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. A PO RN 4,717.00 |......... [ENOZEE) R R AR (60,419) .evnneeees oo (60,419)f......... (< TNC1 (1)) SRR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L1V PO RN 4,765.00 |......... (19,592).cevvenieeiinis [ e (70,109) vevnneeees o (70,109)|......... (R R0 SRR AP 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 |............ L7 I R 4,613.00 [......... (50,255)]..cvvenneeiiinnnn oo e (134,103)( cevvnneans o (134,103)|......... [WZT 1)) PO RN N RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... 1,624 [ooeiiiiiiiiiiiens | 4,593.00 |....... (528,992)]....cummnveeiinnnn fooneniiiiiiiiinens oo (1,529,728)] .ccvvvnnnnn fennnn (1,529,728)....... (WLCITR M) R IR RPN RO U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. A TN (R R 4,241.00 |........ [RATR-1 (<)) ER AR RPN (67,407 .eenneeens oo (67,407)......... [LSCICR D) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L U R 4,505.00 [......... [E1 2270 SRR RPN RN [QEXTRITY) U R (143,194)|......... (2253 PO RN R RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... 5,180.00 |.......... (4,284) ...(16,292)]........... ... (16,292)........ (RPN L-70) SRR AP R RN [N 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2023 |. 09/13/2024 |.......... (TSN PO RPN 4,895.00 [....... (CTLRCTE) AR R R (4,082,142)] .eevvvnnnnn fennnn (4,032,142)...... (P11 7)) P RPN A RN TS 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 09/14/2023 |. 09/13/2024 |.............. [/ PO R 4,730.00 [.......... [(CIR22:15)) R R RN, (28,193)] .eevvvnnnn fernnnns (28,193)f......... [ [CT7:5TC)) R RN RN RN (R 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieieieinnns . 12/14/2023 |. 12/13/2024 |............ L R R 4,849.00 [......... [T U RPN RN (81,381)[.eenneeecs oo (81,381)]......... [(51530/575)) RPN RPN R AR RN 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2023 |. 09/27/2024 |............ 305 | eeeeeiiiiiiiiis [ 4,392.00|....... (100,583)f. . eevvvveniinies Jvnnnnniiiiiiin fooenes (335,473)| ... (335,473)|....... (156,338)]...cevvveennnins Jvvvnnnnnieinnnns foovvviinninninnns Joveennnneiiinnnns | eeeeee J0001 Laennniiels
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-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 | 09/27/2023 |. 09/27/2024 |............ L1571 PR R 4,659.00 [......... [ TRcc1e) U AP RN (127,604)( .evvnneeas [ (127,604)f......... [(C158:151¢)) R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan ... . 12/14/2023 (. 12/13/2024 |..oovveeees 184 [ e 4,861.00 [.......eu(42,676)]cuuenciciinnnnns fooveiiniiiiiiiins fonns (109,955)] .oevvvnnnn funnnns (109,985))...ueee e (83,819)].ceeeveieieiiian [ e [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L U R 4,652.00 [ceennen (41,879)] i e e (120,629)( .evvnnneen [ (120,629)|......... (W05 P RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |.............. SIS PR RN 4,674.00 [.....e. (10,507)]cccevveeniniiinn o foeveinnnn [ReITL)) I (36,249)......... [T O RPN RN KRR [ 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LSS R NN 4,608.00 [........ (18,806)]...uueeeevvnnnnes [oevrrnnnniiiinnns fooreneens [E-ERT)) I (84,336)f......... [ITRC ) R RN N TN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |.............. LS PO AR Rt 0N R 1170 AU RPN RN (23,491)] cevvvvnne [ (23,491)]......... [QENVZE)) SR AR R R [, 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 L < VN FOR < 7J8c1¢1C)) RN IO IR (95,493)] .eeeevnnn foveaannnn (95,493)......... [RSISTRC ) O RN RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LG]SR R 4,200.00 [..eenneen (47,501)] ccevnniieiiiinn oo e (178,255)[ cevveneens [ (178,255)).cvuen (WL 1)) R AP R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |........e0ei 125 |veennniiiinnnnnns s 4,606.00 |......... (40,603) P OO (111,020)f cevvnneees [ (111,029) (B9, A7) o e [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/13/2024 |..........1,579 [eoiiiiiiinnnninns Joerennnnd 4,740.00 [....... (346, 411 foeveniieeeeeinnns o (1,194,706)( .....coeee |- (1,194,706)....... (693,484)...cvvnneeeiinnnns fooreevnniiiniiins feeiiii e [ e 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 |......... 2,847 [ooceiiiiiiiinninns Joevinnnn 4,596.00 [....... (A1) PO R N (2,125,080)] ..evvvnnnnn founnn (2,125,030)|..... (1,215,568)[....cevvvvnneeees fevnnniiiiiiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 08/14/2023 |. 08/14/2024 |............ 1S3 PO R 4,636.00 |......... AR ECCS)) U RPN RN (111,677)] e | (111,677))........ ((CHIOZZY) S AP R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... FER:KICT) R R 5,191.00 |..... (1,162,454)]..oeeiiiinenes [ o (3,852,854)| ..cvvvnnnnn fennnn (3,852,854)..... (2,710,004)[...cevvvenneenes fevnneeeiiiins [ e | e 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/12/2024 |. 04/15/2025 |.......... 1434 [ s 239.82[.cciiiiiiiiiiinn [ [TV O RN 8,558 | eevrnee e 8,558 |.......... (1,343)] e e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....ccevvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 ). 11/14/2023 |. 11/14/2024 |............ 109 [ i e 4,642.00 |......... (13, 123)] v fovvvniiniiiiiinen o (64,855)] .eevvvnnns fonnnnnns (64,855)]......... (36,812)[..cevvveennniinee Jevvnnnniiiiins foonniiiiiniins o | e 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (14,170,786)]  (12,826,562) 0f (71,210,261 XXX (71,210,261)  (38,613,917), 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (14,170,786)]  (12,826,562) 0f (71,210,261) XXX (71,210,261)  (38,613,917) 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 (14,170,786)]  (12,826,562) 0f (71,210,261) XXX (71,210,261)  (38,613,917) 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 (14,170,786)  (12,826,562) 0 (71,210,261) XXX (71,210,261)]  (38,613,917), 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
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
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

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 Current
Description Year(s) | Year Initial

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

Hedged, Price, of Un- 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 | Quarter-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)
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 18,562, 762 16,608,977 0 52,784,718 XXX 52,784,718 15,694, 140 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 18,562, 762 16,608,977 0 52,784,718 XXX 52,784,718 15,694, 140 0 0 0 0 XXX XXX
(a) I Code Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveieennnes Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY NI CES . euuiiriiiitiieiiit ittt ettt et e et e et e e e e e e e e e e e e e et e e e e e aae e e e e e e e e e e e e e e e e s e e e e e aan e e e e e e e e 4 e e 4ae e e a4 e o4 e e aae e o4 e o4 e e oae e e e e oo e o4 e &4 e e e e e e e o4 e o4 s e e e s e o4 s e e 44 e o4 a e e a4 e oo s e oo e oo a e e e e e e e e e e e e e e e e et e e e e et ea et e a e e e e e e e




1203

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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 . |... 18,120,000 |.... 60,802,351 |... (38,161,909)|...evveniiiinnnnns 4,520,442 |... 60,802,351 | evvvuniinnns (38,161,909)...evvvvvvrnnnnnns 4,520,442 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . ..3,920,000 4,003,056 ...eneiieeiiie e 83,056 |.. 4,003,056 | ..oiieieiie s 83,056 |.. .
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . 20,100,000 46,672,190 (26,638,335)]....ccceeeeeiiiiieee 0f.. . 46,672,190 | ... (26,638,335)]-..ccceeeeieeieiiiiiiieinn 0].. .
JP Morgan ZBUT11VBOBEZRVTIIT807 12,514,774 |... (6,410,017)]... 6,104,757 |... 12,514,774 | ..o (6,410,017)|... 6,104,757 |...
0299999999. Total NAIC 1 Designation 42,140,000 123,992,371 (71,210,261) 10,708,255 123,992,371 (71,210,261) 10,708,255 0
0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

42,140,000

123,992,371

(71,210,261)

10,708,255

(71,210,261)

10,708,256

0999999999 - Gross Totals 123,992,371 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 123,992,371 (71,210,261)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

0299999999 - Total

20,100,000

....... 3,920,000 |..
..20,100,000 |..

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BATCIAYS werueeeeeieee e e e e e e e e e e e e e n e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ 18,120,000 18,120,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ | CaSH 1irrrueiiiiiiiie e [eeerrr e 3,920,000 |....
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. [ Cash .| 000000-00-0

42,140,000

42,140,000
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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
Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
iakili 820 Balance Instruments Liability [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Description

o 8/5

Interest Interest Rates

Lia

Identifier




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
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
CUSIP 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 Po 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 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (11,410,897) Book/Adjusted Carrying Valug $ --wooovveeeenennns (11,410,897)
2. Average balance for the year ~ Fair Value $ 22,691,655  Book/Adjusted Carrying Value $ ..., 22,691,655
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ . 0 NAIC2 $ . 0 NAIC3 $ e 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .o

E11




STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(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 (Line 9 for Separate Accounts))
2 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-4D-6 ......... DFC AGENCY DEBENTURES .....eeeeee e [ A e 2,508,900 [... .+ 2,508,900 [....... 01/20/2035 .......
690363-08-6 .ecoeee | DFC i |, frescssnd LA v L 4,990,566 |... ... 4,990,669 |....... 01/15/2030 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,499,466 7,499,569 XXX
0109999999. Total - U.S. Government Bonds 7,499,466 7,499,569 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
626300-EL-7 ......... | TXBL MUNI FUNDING TRUST VARIOU NURSING H ...evveniiiiiiiiiiiciiiiieeeeeeeii e eeevnieeeeeenn [, | .......... TEFE i e, 3,000,000 |... ...3,000,000 |....... 09/01/2030 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 3,000,000 3,000,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 3,000,000 3,000,000 XXX
026650-FA-4 ......... AMERICAN HONDA FINANCE ....eeneeeeeeeeneeeeeeneeneeneeneennesneeneenennennesneeneennesneeneennennenne | ooininss Joeeeneenns 1.GFE ......... 1,501,095 02/12/2025
05552J-AA-7 ......... 5O TR I R BN ol = I 298,569 08/27/2024
05565E-CD-5 . .| BMW US Capital LLC .... 1.F FE . 1,502,847 .. 08/11/2025
198280-AF-6 . .| COLUMBIA PIPELINE GROUP .....uuviiiiiriinniiiiiiiinienecsni e ssnnnis s s enssns e s snnnnasesennnns | s, 2.A FE 987,879 06/01/2025 .......
224044-CH-8 . - [ COX COMMUNICATIONS ING e | 2.B FE 373,613 |... 08/15/2024 ......
437076-CY-6 . ..| HOVE DEPOT .......ccvvnenn 1.FFE . .500,549 |... .. 12/24/2025 ..
45262B-AA-1 . .| IMPERIAL BRANDS FIN PLC . 2.B FE 199,661 |... 07/26/2024 .......
58769J-AH-0 ......... MERCEDES-BENZ FIN NA ...iivvrneiiiiiiiiis it eceni e rennn s ssnnnnsessnnns | ooeeiiiss [eeeeeennns L S O 2,001,149 |... ...2,000,000 |....... 08/01/2025 .......
649538-BC-1 ......... NEW YORK LIFE GLOBAL ....eeeeeeeeeeeeeeeeie e e eeeeee e e e eeeeee e e e eennne e e e e emmnneneeeennnnneeee | ooviiiiiis [eeeemnenn 1o 1,500,000 |....... 06/13/2025 ..
6944PL-2T-5 . .| PACIFIC LIFE GF II .... 1,500,000 |....... 06/16/2025 ..
T8016E-2V-2 .........| ROYAL BANK OF CANADA ..o [ ... 1,999,747 |....... 07/29/2024 .......
842587-DC-8 . [ SOUTHERN €0 o | .. 1,502,923 |....... 08/01/2024 .......
89788J-AA-T ......... TRUIST BAK .......... wevrnnmeneeennnnenne | iiiis e LG FE e 194288 194276 03/10/2025 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 14,072,058 14,059,030 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 14,072,058 14,059,030 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 21,571,524 21,558,599 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 3,000,000 3,000,000 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 24,571,524 24,558,599 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 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
086610-K2-0 ......... [ BETHIS CP [ | T Y 1,425,878 |.voceirrcieciinas 1,425,878 |....... 10/02/2024 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 1,425,878 1,425,878 XXX
000000-00-0 ........ Key Bank Money Market Account ........coooovioiiiiieiiini | Lo e fe 5,650,000 |... 425,650,000 [..eoiiiiiis s
000000-00-0 ........| Huntington Bank Money Market ACCOUNt .......oovevevimiiiiiii [ L .. 5,650,000 |... 5,650,000
000000-00-0 ......... Fifth Third Money Market Account ........ccooviiiiuiiiiiiinniniiniiniinnnneeennnneneennenene Lo e e e, 5,650,000 |... ... 5,650,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 16,950,000 16,950,000
BETHIS CP ot [ . 495,022 |... 495,022
.| DAIRY FARVERS OF AMERICA CP .. 2.A . ..1,999,085 ... 1,999,085 |..
DREYFUS GOVERN CASH MGMT INS MONEY MARKE ...........ccoooviiiiiiiiiiiii | B T 2,024,673 |... ... 2,024,673
MID-AMERICA APARTMENTS CP ... eeeeeee e e e e e ee e e e e e e e e e mnneeeemmmnnnes | oo [eeeemnnnnnns 2A e 2,494,672 |... ... 2,494 672
MONTANA-DAKOTA UTILITIES CP ..evvveiiiiiiiiiie e eevvnieeeesnnnnns | ooniiiiiis [eeeeennnnnns P 3,947,570 |... ... 3,947,570
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 10,961,022 10,961,022 XXX
9999999999 - Totals 53,908, 424 53,895,499 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $ ...
Fair Value § ...

....(15,608,544)
.... 259,544,876

E12

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

(15,611,688)
260,564,847



STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1002000 ..o O e 0 [ 1,647,124
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1202000 [ O i 0 | 443,148
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o 1002000 ..o O e 0 [ 4,303,700
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|--0.000 |.. ..1,571,903
KEYCORP (KEY BANK) . CLEVELAND, OH .. 202000 | O o 0 e 1,581,420
PNC BANK ..o CINCINNATI, OH ..o e ...0.000 [ 0 i 0 (13,082,536)
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 547,126 489,932 461,853
0199999. Totals - Open Depositories XXX | XXX 0 0 (2,988,115) 15,707,311 8,186,359
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 (2,988,115) 15,707,311 8,186,359
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(2,988,115)

15,707,311

8,186,359

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

AVANGRID INC CP
BETHIS CP
DAIRY FARMERS OF AMERICA CP
EVERGY METRO INC CP ...
MARSH & MCLENNAN CP ...
MID-AMERICA APARTMENTS CP ..
MONTANA-DAKOTA UTILITIES CP
PENSKE TRUCK LEASING CO CP .

07/01/2024 ...
.. 08/21/2024
07/01/2024 ...
07/01/2024 ...
.... 07/01/2024
.... 07/01/2024
.... 07/01/2024

.. 07/01/2024

06/28/2024
06/18/2024 .
06/28/2024
06/28/2024
06/26/2024 .
06/17/2024 .
06/27/2024 .
06/28/2024 .

...... 2,998,648 |..

...495,022 |..
...... 4,497,941 |..
...... 2,998,640 |..

...... 2,648,796 |..

WILLIAMS COMPANIES INC CP 06/28/2024 07/01/2024 ...

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 27,177,186
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 27,177,186
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 27,177,186
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 27,177,186
94975H-296 ... | LA [s......... [ 04/01/2024 ....... | X A 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 06/28/2024
oo 06/30/2024

41,297,694 |..
...... 3,224,190 |..

8309999999. Subtotal - All Other Money Market Mutual Funds

44,521,884

8609999999 - Total Cash Equivalents

71,724,070

182,775




	JURAT
	ASSETS PAGE
	LIABILITIES, SURPLUS AND OTHER FUNDS
	SUMMARY OF OPERATIONS
	CASH FLOW
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
	NOTES TO FINANCIAL STATEMENT
	GENERAL INTERROGATORIES - PART 1 - COMMON
	GENERAL INTERROGATORIES - PART 1 - FINANCIAL
	GENERAL INTERROGATORIES - PART 1 - INVESTMENT
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE S - CEDED REINSURANCE
	SCHEDULE T
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATIONS
	SUPPLEMENTAL INTERROGATORIES
	OVERFLOW PAGE FOR WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2

