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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 o |roneneeees 2,900,249,432 |....ovvieirieienienienee [ 2,900,249,432 |............ 2,844,267,020
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 37,791,453 oo e 37,791,453 |....cccee. 54,778,686
2.2 COMMON SEOCKS ...ttt [rerenennenas 5,686,284,213 |......ooovnveee. 15,260,406 |............ 5,671,023,807 |........... 5,379,660,205
3. Mortgage loans on real estate:
BT FIISEHENS oottt [ 53,433,003 ..o e 53,433,003 |.....cccovvnnee 54,658,508
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
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 23,460,569 |....ooviieerirccnens oo 23,460,569 |................. 24,181,905
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eeveiiiiccieieieeeeeeiees frorieriiiieinnens 503,271 [ e 503,271 [ 816,815
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[T 75,052,481 ) and short-term
investments ($  .ooovriieienne 6,191,682 ) ..o | 59,905,933 ... [ 59,905,933 |...cccvevennn 153,730,305
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [-ceoeeerrenene 143,043,189 ..o e 143,043,189 |................ 142,731,869
7. DEIIVALVES ...ttt [ersenn st ettt [ [V RN 0
8. Other iNVEStEd @SSELS ......c.eiiieieieieieiciceeee e [oeeeenieens 2,811,345,306 |................ 241,237,092 |............ 2,570,108,214 |............ 2,438,680,240
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 4,470,224 | [ 4,470,224 |....coverine 2,114,331
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 11,720,486,593 |................256,497,498 |.......... 11,463,989,095 |.......... 11,126,386,444
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 [ 41,308,358 |.....cvvvriciiereiceeene [ 41,308,358 |.......ccoveve. 37,542,249
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,240,003 |..ooiireeeeees [ 2,240,003 |..coeiinnne 2,383,168
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 44,997,379 e o 44 197,379 |.coooveee. 44 323,487
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 ... |....c.c.cc..... 110,654,472 | o 110,654,472 | 102,121,296
18.2 Net deferred taX @SSEL .........oviuiiririiicieieieiecee et sneseies [erneerenns s oot [ [V RN 0
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 715,111 [ o 715,111 | 715,111
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 44,464,804 |................ 28,084,949 |................ 16,379,855 |..ccvveveee 7,509,669
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 7,717,492 | T, 717,492 [ [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 ................ccccocovveveiviies foevreiinnnnn, 48,434,701 oo o 48,434,701 |................. 64,239,149
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 4,722,263 | 445,276 |...oooevee 4,276,987 |.cooeees 4,313,762
25. Aggregate write-ins for other than invested assets ...........cccoceveeiririreeeens fooreeiieinnne 351,481,578 |.....ccceve. 351,481,578 | [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 12,376,867,638 |............... 644,226,793 |.......... 11,732,640,845 |.......... 11,389,652,079
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 1,263,444,520 |.....occoviriinniiciinens oo 1,263,444,520 |............ 1,137,428,410
28. Total (Lines 26 and 27) 13,640,312,158 644,226,793 12,996,085,365 12,527,080,489
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, PeNSiON @SSt ....oooooiiiiieiiiiiiiiir e [ 250,453,974 | 250,453,974 |.oovoovienne | 0
2502. Trademark license agreement ..........ocococcooiioioiiioioieceeeeceeeee e e 82,450,022 |..ocveveeee. 82,450,022 |...oooveeieeeeeeeee 0 [ 0
2503. Prepaid EXPENSES oottt [erenee e 18,577,582 |...ccveveee 18,577,582 |.cevoveeieeeee [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 351,481,578 351,481,578 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 2,843,040,797 less $
(INCIUAING $  +.voceeeee MOOCO RESEIVE) ........ecvoeveeieeeieeeieeee et oo 2,843,040,797 |..cooonee. 2,831,496,097
2. Aggregate reserve for accident and health contracts (including $ .145,829,762 |.. ...144,794 414
3. Liability for deposit-type contracts (including $ .167,043,107 |.. ...174,160,978
4. Contract claims:
A LIFE o s n e s snenssnes [reenneenneennn 81,928,004 [ 45,960,318
4.2 Accident and health 3,957,122
5. Policyholders’ dividends/refunds to members $ 160,000 and coupons $
ANA UNPAIA ..ottt ettt eae st te st ese st be st ebesebessssessstesessessssesessesessasessesessesessssessssessssessssesessesessesesseressssens [ressesessenenneneneene 100,000 |oiiiiiiiiiiiiis 170,000
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 $ ..o
Modco) .. 16,323,386 |. ...3,015,997
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ..21,788,277 |.. .28,001,242
6.3 Coupons and similar benefits (including $ ..o, 11 (oo ot ) IS AR O OO KOO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...eeoeeieiiine 87,178 accident and health premiums .............cocovuevens forrieccnnnnes 2,889,486 |................... 2,754,157
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $ ... o rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $ ........cccccceveerienncnnns
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
U and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinSUranCe aSSUMEA .........ccoeuiiuiiiriieieerieesieesieenie e e seeseeseesreesree s [eeeesee s sieees [oesee e s iee e s s
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiveriietieeeteeeeteeetesessessstesessesesseseesesesasessesessasessasessssesessesessesessasensssessssensssessssesesaans [reneesenseseneas 140,838,063 |................ 144,834,342
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cuoueueieuiiiiiieieieieeeieee st eseseees [reseseteieieeennes e eseieieeee [oeeesneeee e (22,250)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............coveueurueuiiiririeieieeeeee s [ 4,445919 | 4,884,382
15.1 Current federal and foreign income taxes, including $ ......ccccooviveiennne
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 1,030,649
18.  Amounts held for agents' account, including $ .........cccccccevivecceeee. @gents’ credit DAIANCES ........ccooeeviiiiiciiccieerees oo [
19. Remittances and items not allocated . 11,608,316
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........coviriiiiieieieieiiiissee e [ 386,865,223 |......cccocenee 350,654,337
22. Borrowed money $ ... 29,686,085 and interest thereon $ .. 39,061,085 |.. 122,508,257
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
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 ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns
2405 Drafts OULSTANMING ... .eoieeeiieeiei ettt ettt e e s e eae e es e e eae e st e s e e s e easeemeeeneees e e emeeemeenaee s eenseenseanseenseenseans [oreeiaseiae s e e e e s e e st e saesns [eaeeeeeiae s s
24.06 Liability for amounts held under uninsured plans ..
24.07 FUNAS held UNAET COINSUIANCE ......c.uiiuiiiuiiiieiiieeaiee st steeste e bttt et ea e et e saeesbeesbeesbe et e aabeeabeea bt am et aaeesaeesbeesbeenbeebeenbeenbeanneannn
2408 DEIVALIVES ...ttt ettt e et et e e st e as e ea e e es e e ea e e ea e e st e st e abeeaseenbeeneeeneeeseeenee st enseenneenneenneansennnenneenneenseenneanns [sreennesnnesniennssnssessesns 0 fooriiiie s
24.09 Payable for securities ..... ...1,049,529
24.10 Payable for SECUIMLIES IENAING ........c.ceiieiieeeeeeeecee ettt es et eseses s s s sesesesessansssssssesesesessssnsnsnns [eoeneneneneeeees 120,088,993 | 76,737,958
24.11 Capital NoteS $ ...cvevvvveevrecrcrrcceeeeee. AN INEErESENEIEON $ .o et [ eereeee ettt
25. Aggregate write-ins for liabilities 17,125,347 19,825,246
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 4,421,610,680 4,356,459,711
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 1,263,444 520 |............ 1,137,428,410
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 5,685,055,200 5,493,888, 122
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock ..
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e 0
32, SUIPIUS NOLES ......cevveieeeececeeteteeeeeeeteteteeeesasaetesesessseaesesesesenssseseseses s sssesesesasssssesesases s sesesesesasensnsesesesesensssntesasassnsnsnsesasasanssantasas 995,716,075 |..ccceeeenee 995,643,730
33.  Gross paid in and contributed surplus 802,102,515 |.. 757,102,515
34. Aggregate write-ins for Special SUMPIUS FUNAS ..........oiuiiiiii ettt et e s ee e st e sseesaeeaeeaeenseeneeens [ereeeanesanesse s s ae s [0 0
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 5,510,711,575 |............ 5,277,946, 122
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoevrrrrrercrerinnnne in Separate Accounts Statement) .............. 7,308,530, 165 7,030,692, 367
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 7,311,030, 165 7,033,192,367
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,996,085,365 12,527,080,489
DETAILS OF WRITE-INS
2501.  SCA, LP & LLC Contingent Liahility ..ottt sttt n e
2502. Uncashed drafts and checks pending escheatment to the state
2503. Interest on contract and Policy TUNAS ...ttt
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
T 1 PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 146,527,506 |................ 157,842,303 |................ 212,485,740
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiiineneeneeeeiee e e [ 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..398,803,490 |.. ..361,355,882 |.. ..590,763,223
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..4,879,660 |. ..5,084,000 |.. ..6,812,314
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUraNCe CEAEM ............cceureeeieieveuereuesieeeeeeeeieieseseses e ssssiseees [reeeeeeeesese e |oeseseeeseseeeeens 1,075,274
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 99,857 329,575 333,576
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 550,310,513 524,611,760 811,470,127
10, DEath DENEFIS ...ttt 93,768,772 96,993,735 |....convc.... 129,168,524
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,676,819 | 2,333,466 |.....cccoeenee 3,488,758
12, ANNUILY DENETILS ..viviviiiiiecicectce ettt ettt et et s et esess s s s esesesebesesesn s eses e e eeeean 35,877,375 |.coenee 104,019, 156
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 7,926,324 |................... 9,806,353
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 12,616,304 25,481,634
20.  Totals (LINES 1010 1) .ttt ettt |ee e 195,658,115 |...ccvoennee 278,311,096
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........cccceeverieniencenccencencences i 14,039,809 |
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 40,163,197 24,093,553 43,311,767
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 321,147,630 339,985,845 451,970,742
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 229,162,883 |........c.... 184,625,915 |.....coconeee 359,499,385
30. Dividends to policyholders and refunds to members 31,968,617 32,127,069 41,139,545
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 197,194,266 |............... 152,498,846 |............... 318,359,840
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (509,213) (1,920,626) (47,089,349)
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 197,703,479 |.coeenene 154,419,472 |................ 365,449,189
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 4,259,745 (excluding taxes of $  .....ccceoviruriinnnns 334,359
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 26,654,451 49,386,436 (16,061,097)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 224,357,930 203,805,908 349,388,092
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 7,033,192,367 6,901,065,202 6,901,065,202
37, NetinCOME (LINE 35) ..ottt et 224,357,930 |.coorennnne 203,805,908 |....ccceevnvne 349,388,092
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 789,956 253,076,661 (201,582,672)].. (162,717,481)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoevveievevereueiereeeeeeiereeeseeeeeeee s e 74,522 | 229,832 oo 913,033
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... (3,687,802)]|.. ... 18,599,275 |.. ..(11,575,990)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(11,212,173)|.. ..(18,329,621)|.. ..(19,839,766)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie 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 ..........ccociiiiiiiiieiieree e foe i [ [
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:
S =T X OO I ...45,000,000 |..
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieieeeeeee e e
52.  Dividends to StOCKNOIAETS .........ccoucuiiiiiiiiiiiiitciie ettt ettt (155,000,000)|.............. (245,000,000)|.............. (245,000,000)
53. Aggregate write-ins for gains and losses in surplus (7,503,681) (3,911,543) 28,199,920
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 277,837,798 (228,850,454) 132,127,165
55. Capital and surplus, as of statement date (Lines 36 + 54) 7,311,030, 165 6,672,214 ,748 7,033,192, 367
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ..ottt e e e e e eaeaeeenan et eaeeseaeeneannaoeseeeeaeeeeaeeeeaeanees 99,857 | 329,575 oo 333,576
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 99,857 329,575 333,576
2701. Benefits for Employees & Agents Not Included elsewhere ... ... 36,876,250 |.. ...21,300,946 |. ...43,245,016
2702. Trademark License AMOrtizZation ..........ccoooiioioiie et eneeeee e s oo 2,549,997 ..o, 2,549,997 [, 3,399,996
2703. Securities lending interest eXpeNSe ..o e 2,068,740 |...ccocooeee. 1,972,907 oo 2,629,672
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (1,331,790) ... (1,730,297) |- (5,962,917)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 40,163,197 24,093,553 43,311,767
5301. Change in unrecognized pension liability, net of tax ... e 314,640 [..coocooe. 2,787,407 |.cooeee. 37,263,100
5302. Change in unrecognized SERP liability, net of tax ..o (01 0.
5303. Change in unrecognized other post retirement employee benefits liability, net of tax . ... (7,818,321)[. ... (6,698,950)|..
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (7,503,681) (3,911,543) 28,199,920




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 147,580,601 |................ 158,479,032 |.....coceecee. 213,827,510
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 354,833,809 |......ccceecene. 357,133,494 |............... 488,005,911
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 99,857 329,575 1,408,850
4. TOtal (LINES 110 3) oottt 502,514,267 515,942,101 703,242,271
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 188,282,538 |.....co........ 257,200,164 |................ 317,915,948
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (35,898,146)|.............. (103,987,268)].............. (117,331,211)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 130,075,753 |.coveeneee. 152,412,766 |................ 169,178,485
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 24,884,193 |..coooinnne 28,727,868 |.......ccc.c... 43,947,450
9. Federal and foreign income taxes paid (recovered) netof $ ... 3,691,777 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 12,618,067 33,061,565 18,157,365
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 319,962,405 367,415,095 431,868,037
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 182,551,862 148,527,006 271,374,234
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 330,857,118 140,565,057 179,708,394
12.2 Stocks .............. 235,906,923 271,189,661 325,141,846
12.3 Mortgage loans ... 1,182,901 ... 860,112 |.. ..1,182,181
12,4 REAI ESAE ......eieceeeieeecieiete ettt sttt ettt ese et a et e e ettt sse e nnentet s ee e nnntetenenan | |orieueeeennenineeaena 469,365 |.....cocoveeirieiiciriene (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciietreei ettt [eeessinessneas 247,845,561 |.....covveeenee. 242,718,404 |............... 392,897,820
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens (28,254) .. (29,514) [ (33,960)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 31,989,950 9,796,284 2,003,511
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveuceieieeeeeeieeeteveeesee s [oevereseaennas 848,223,564 |............... 665,100,004 |................ 900,899,792
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 378,749,381 |....occovvneene 80,808,951 |...cccuvenene 124,748,967
1312 STOCKS ..ottt [eeees e 180,384,145 |............... 131,828,773 | 379,333,913
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESEALE ...ttt e 1,762,870 |...ocoveienne 1,722,610 | 2,455,968
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 393,593,607 |.....cccvneee 347,616,644 |................ 439,178,075
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 2,355,893 19,688,513 12,987,924
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 956,845,896 581,665,491 958,704,847
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 311,320 (593,813) 239,190
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (108,933,652) 84,028,326 (58,044 ,245)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees [V 72,345 | 144,689
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............ccceeueureiiiiieieieeeieceeeeeieeieeessesenenens |eeseeeeieeneens 45,000,000 |...eoveeeeererereeeeenenenenenes [V 150,000,000
16.3 BOITOWED fUNGS ......ooeieiii sttt [oressinessneans (79,947 1A72)|...ovvvnne. 40,451,863 |.....ccvvennee. 60,666,102
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (7,117,871 [ (6,477,245) ... (9,085,945)
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 155,000,000 |............... 245,000,000 |......cooneeee 245,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 29,622,461 (12,293,873) (38,853,501)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (167,442,582) (223,246,910) (82,078,655)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (93,824,372) ..o 9,308,422 |...cccuenv. 131,251,334
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 153,730,305 |..coovceenne 22,478,971 | 22,478,971
19.2 End of period (Line 18 plus Line 19.1) 59,905,933 31,787,393 153,730,305
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend from Integrity Life Insurance Company in the form of Common STOCK ........cccccovvis oo [ [ 50,000,000
20.0002. Capital Contribution to Western-Southern Life Assurance Company in the form of Common
Sh0CK bbb [ttt [er e [reeeeeeeeeaes (50,000,000)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

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

................ 131,833,954 |................ 138,273,742 |................ 187,917,916
................... 3,229,702 |..................6,952,679 |..................8,321,211
.......................... 2,438 [ 1,998 2,185
................................. 0 [ oo 0
................. 16,231,434 |................. 16,788,456 |................. 22,213,996
................................. 0 [ el 0
................................. 0 [ 0 o0
................ 151,297,528 |................162,016,870 |................218,455,308
................................. 0 [ 0 o0

151,297,528 162,016,870 218,455,308




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of The Western and Southern 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 224,357,930 349,388,092
(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 224,357,930 349,388,092
SURPLUS
(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX XXX 7,311,030,165 7,033,192,367
(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 7,311,030,165 7,033,192,367

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

2

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. Debt Restructuring. None.

C. Reverse Mortgages. None.

D. Loan-Backed Securities

M

@

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

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended September 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.



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
September 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-

Amortized Cost | Present Value of Other-Than- Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement Where

CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) 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
September 30, 2024:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months 105,144
2. 12 Months or Longer 13,126,180
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months 3,250,785
2. 12 Months or Longer 144,924,356

(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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $129.9 million and $22.2 million in
the general and separate accounts, respectively.

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.

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

J.  Real Estate. No Change.

K. Low Income Housing Tax Credit Property Investments. No significant holdings. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

N. Offsetting and Netting of Assets and Liabilities

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 Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument — — —
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument — — —

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

O. 5% Securities. No Change.

7.1



10.

11.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

P.

Q.

Short Sales. None.

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. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

Debt.

A.

In October 2024, the Company received a $200.0 million dividend from its subsidiary, Integrity Life Insurance Company, which is referenced in
note 22, Events Subsequent. Of the total dividend received, $7.7 million was ordinary and $192.3 million was extraordinary. The dividend was in
the form of $160.3 million in cash and $39.7 million in equity securities.

In July 2024, the Company sold $71.3 million of other invested assets in exchange for cash to its subsidiary, Western-Southern Life Assurance
Company.

In June 2024, the Company received a $45.0 million capital contribution from its parent, Western & Southern Financial Group, Inc. (WSFG). The
contribution was in the form of cash.

In June 2024, the Company received a $50.0 million ordinary dividend from its subsidiary, Gerber Life Insurance Company. The dividend was in
the form of cash.

In April 2024, the Company sold $62.9 million of equity securities in exchange for cash to its subsidiary, National Integrity Life Insurance
Company.

In March 2024, the Company paid a $155.0 million ordinary dividend to its parent, Western & Southern Financial Group, Inc. (WSFG). The
dividend was in the form of cash.

In March 2024, the Company received a $155.0 million ordinary dividend from its subsidiary, Western-Southern Life Assurance Company. The
dividend was in the form of cash.

In March 2024, the Company sold $50.0 million of fixed income securities in exchange for cash to its subsidiary, Gerber Life Insurance
Company.

No Change.

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

13.

a.

Defined Benefit Plan
Special or Contractual
Pension Postretirement Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
(4) Components of net periodic benefit
cost
a.  Service cost 17,108,777 20,372,677 34,210 79,208 — —
b. Interest cost 32,009,023 45,898,765 2,886,136 4,718,869 — —
c.  Expected return on plan assets (61,140,578)  (75,460,432) — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses — 4,173,447 (9,896,609)  (11,306,245) — —
f.  Prior service cost or credit 398,279 531,038 — — —

g.  Gain or loss recognized due to a
settlement or curtailment — — — — — _

h. Total net periodic benefit cost (11,624,499)  (4,484,505)  (6,976,263)  (6,508,168) — —

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

D.

In March 2024, the Company paid an ordinary dividend to WSFG. Refer to Note 10 for details.

14. Liabilities, Contingencies, and Assessments.

15.

16.

A.

Contingent Commitments

(2). The Company guarantees the payment of all policyholder obligations of each of the following wholly-owned subsidiaries, Western-
Southern Life Assurance Company, Columbus Life Insurance Company, and Integrity Life Insurance Company. In addition, the Company
guarantees all policyholder obligations of National Integrity Life Insurance Company, a wholly-owned subsidiary of Integrity Life
Insurance Company, and Lafayette Life Insurance Company, an affiliated entity which is wholly owned by the Company’s parent,
Western & Southern Financial Group. The Company also guarantees the financial solvency of Gerber Life Agency, LLC, a wholly-owned
subsidiary. Guarantees on behalf of wholly-owned subsidiaries or on behalf of related parties that are considered to be unlimited (as in the
case of the guarantee on behalf of Lafayette Life Insurance Company) are exempt from the initial liability recognition criteria in SSAP 5R
and therefore no liability has been recognized in the financial statements. Due to the unlimited nature of the guarantees, the Company is
unable to estimate the maximum potential amount of future payments under the guarantees. In the unlikely event the guarantees would be
triggered, the Company may be permitted to take control of the underlying assets to recover all or a portion of the amounts paid under the
guarantees.

Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No change.
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18.

19.

20.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

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

B.

C.

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

Wash Sales. No Change.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.

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

Fair Value Measurements

A.

(1) Fair Value Measurements at September 30, 2024

Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Bonds: Exchange traded funds 135,886,418 — — — 135,886,418

Common stock: Unaffiliated 420,065,631 — 14,786,027 — 434,851,658

Common stock: Mutual funds 186,142,099 — — — 186,142,099

Preferred stock — 14,089,643 23,701,809 — 37,791,452

Other invested assets: Residual tranche,

fixed income — 26,126,628 — 26,126,628
Separate account assets 833,347,873 167,589,202 35,077,727 227,429,717 | 1,263,444,519
Total assets at fair value 1,575,442,021 207,805,473 73,565,563 227,429,717 | 2,084,242,774
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Quarter Ended at 09/30/2024
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet [ included in Balance at
Description 07/01/2024 | Level 3 | Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 09/30/2024
a. Assets
Common stock:

Unaffiliated 16,764,605 — — 785,150 | (910,774) — — (1,852,954), — | 14,786,027
Preferred stock 23,701,809 — — — — — — — — | 23,701,809
Separate account

assets™* 29,241,095 — — 896,764 — | 6,429,014 — (1,489,146), — 35,077,727

Total Assets 69,707,509 — — | 1,681,914 | (910,774)| 6,429,014 — (3,342,100), — 73,565,563
Quarter Ended at 06/30/2024
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of in Net included in Balance at
Description 04/01/2024 | Level 3 | Level 3 Income Surplus | Purchases [ Issuances Sales Settlements | 06/30/2024
a. Assets
Common stock:

Unaffiliated 16,764,605 — — — — — — — — 16,764,605
Preferred stock 23,701,809 — — — — — — — — | 23,701,809
Separate account

assets™* 26,685,016 — — (8,389) — | 2,634,033 — (69,565) — 29,241,095

Total Assets 67,151,430 — — (8,389) — | 2,634,033 — (69,565) — 69,707,509
Quarter Ended at 03/31/2024
Total
gains and | Total gains
Transfers (losses) and
Beginning into Transfers | included (losses) Ending
Balance at Level out of inNet [ included in Balance at
Description 01/01/2024 3E* Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2024
a. Assets
Common stock:

Unaffiliated 17,110,071 — — — | (345,466) — — — — | 16,764,605
Preferred stock 14,618,407 — — — 1 (916,600)| 10,000,002 — — — 23,701,809
Separate account

assets™* —123,734,01 — (185,595) 3,136,600 — — — 26,685,016

Total Assets 31,728,478 | 23,734,01 — | (185,595)] (1,262,066) 13,136,602 — — — 67,151,430

*Gains and losses for assets held in separate accounts do not impact net income or surplus as the change in value of assets held in
separate accounts is offset by a change in value of liabilities related to separate account.

**Transfers into Level 3 are due to using a pricing source with unobservable inputs.

pricing services.

7.3

(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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

B.

C.

The fair value of common stock and preferred stock included in Level 3 has been determined by using broker quotes or recent
financing for similar securities.

The fair value of the fixed income residual tranche included in Level 2 has been determined by utilizing market observable inputs
from third-party pricing services.

Assets held in Level 2 of the separate account include debt securities. The fair values of these investments have been determined
through the use of third-party pricing services utilizing market observable inputs.

Assets held in Level 3 of the separate account includes a corporate bond and private real estate funds. The fair values of these

investments have been determined by significant unobservable inputs.

Not applicable.

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

Not Practicable

Aggregate Net Asset Value (Carrying
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) Value)

Bonds 2,850,984,336 | 2,900,249,434 141,576,790 | 2,702,407,135 7,000,411 — —
Common stock: Unaffiliated 434,851,658 434,851,658 420,065,631 — 14,786,027 — —
Common stock: Mutual funds 186,142,099 186,142,099 186,142,099 — — — —
Preferred stock 37,791,452 37,791,453 — 14,089,643 23,701,809 — —
Mortgage loans 50,773,056 53,433,003 — — 50,773,056 — —
Cash, cash equivalents, & short-

term investments 59,922,599 59,905,934 59,922,599 — — — —
Other invested assets: Surplus

notes 38,504,215 38,939,181 — 38,504,215 — — —
Other invested assets: Fixed

income, residual tranche 26,126,628 26,126,628 — 26,126,628 — — —
Securities lending reinvested

collateral assets — — — — — — —
Separate account assets 1,263,444,519 | 1,263,444,519 833,347,873 167,589,202 35,077,727 227,429,717 —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (2,391,739) (2,449.,436) — — (2,391,739) — —
Securities lending liability (126,638,993)]  (126,638,993) — (126,638,993), — — —

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, Residual Tranche, 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. The fair values of preferred stock and common stock
included in Level 3 have been determined by using broker quotes or recent financing for similar securities. For investments utilizing NAV, see

Note 20E for a description.

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.

Securities Lending Reinvested Collateral Assets

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

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, equity securities, mutual funds, surplus notes, private equity, and private debt fund
investments. The fair values of these assets have been determined using the same methodologies as similar assets held in the general account.
The fair value of the private real estate funds included in Level 3 have been determined by significant unobservable inputs. For investments
utilizing NAV, see Note 20E for a description.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities

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.

7.4




21.

22.

23.

24.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

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.

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.

D. Not applicable.

E. Investments that use a net asset value (NAV) as a practical expedient consist mainly of equity interest in limited partnerships and limited liability
companies in the separate account. These investments contain fixed income and common stock characteristics. The interests in these partnerships
can be sold or transferred with prior consent from the general partner. The NAV for these investments is equal to the fair value reported on
Schedule BA Part 1. The average remaining life of the investments is 14.9 years. The Company's unfunded commitment for these investments is

$45.9 million.

A collective trust in the separate account utilizing NAV is primarily investing in domestic fixed income securities. Shares in the trust can be

redeemed at their net asset value. The NAV for this investment is $11.62.
The Company does not intend to sell any investments utilizing NAV.
Other Items. No Change.
Events Subsequent.
See note 10 for a description of the Company's receipt of a dividend from its subsidiary subsequent to the financial statement date.
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]

(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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©)

Q)

®)

25.
26.

217.

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
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative

Prior Years
(Col 1-3+
7)

Balance from

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

1 2

3 4

5

6

7 8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Re

<,

Receivable (Payable)

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

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

‘Written Before Dec 31 of
the Prior Year

Differences

Adjustments

Unsettled Bal
Reporting Dat

ances as of the
te

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1-3+
7

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

1 2

3 4

5

6

7 8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable) Ref

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

ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitted

Asset (4-5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

Structured Settlements. No Change.

Intercompany Pooling Arrangements. No Change.

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
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28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.
Analysis of Life Actuarial Reserves by Withdrawal Characteristics. No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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8.1

8.2

8.3

8.4

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

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.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B, 26,875

INVESTMENT

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]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

5,085,221,944

LOLHLe e

All Other ....2,185,082,091 ...2,272,932,007
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ... 1,095,146 ,395 ...7,358,153,951
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

If no, attach a description with this statement.

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. ..... ...129,943,767
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...129,447,940
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 126,638,993
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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? .....................

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

Yes [ X] No[ ]

1 2
Name of Custodian(s) Custodian Address

BANK OF NEW YORK MELLON
MORGAN STANLEY

ONE WALL STREET NY NY 10286
1300 THAMES ST BALTIMORE MD 21231

PERSHING ADVISOR SOLUTIONS |1 Pershing Plaza, 4th Floor Jersey City NJ 07399 ... _

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? .............ccccccceeeenee.
If yes, give full information relating thereto:

Yes[ 1 No[ X]

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

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 assets?.............ccccooiiiiiii i

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?...............cccccooiiiiiiiiiiiicie.

Yes[ 1 No[X]

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

107126 ... FT WASHINGTON INVESTMENT ADVISORS ... Commission ...

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

By self-designating 5GI securities, the reporting entity is certifying the following elements 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 eneas

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

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiiii bbbt bbb bbb bbbttt b e bbb b nre e

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine

8.2

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 53,433,003
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 $ 53,433,003

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 $ 53,433,003

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 ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 61.900 %
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 2.700 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 87.400 %
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 SEPTEMBER 30, 2024 OF THE The Western and Southern 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 SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Direct B
4

Life Insurance
Premiums

Annuity
Considerations

Accident and
Health Insurance
Premiums,
Including Policy,
Membership
and Other Fees

usiness Only
5

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID s K
14.  lllinois ... L ...15,928,409 |.
15.  Indiana . . IN 9,201,807 |.
16. lowa ..... LA ....115,853 |.
17. Kansas . KS ....444 983 |.
18.  Kentucky ......oocveiiiiiiiii KY
19, LOUISIANA ..veveieeeeeeieciieie e LA oL fes 4,678,472 | 0 | 158,874 | O [ 4,837,346
20, MaINe .ovvereercieeeiecineeenenneieieenenenenenneee. ME o N e 5,274 e O [ 1,643 [ 0 e 6,917 |..
21.  Maryland 1,665,526 |. .. 1,740,008 |..
22. Massachusetts .............cccooiiiiiiis MA
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
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota , K
36. OO coveeeeeee ...29,090, 368 |.
37. Oklahoma . ....168,705 |.
38. Oregon......... ... 104,261 |.
39. Pennsylvania ... .5,974,910 |.
40. Rhode Island .... ..
41.  South Carolina . ...1,339,777 |..
42.  South Dakota ... ... 12,030 |..
43. Tennessee ... ...1,229,553 |..
44, Texas ....... ...4,295,397 |..
45.  Utah .....
46. Vermont
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 ..
58. Aggregate Other Aliens . OT . ... 41,270 |..
59, Subtotal ......c.ccciiiiiiii 113,837,352 130,071,209
90. Reporting entity contributions for employee benefits
PIANS. ... XXX v 3,229,702 |...coovvirirnnns [V R (U SN [V I 3,229,702 |...coovviiriinnne 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 16,498,258 |......cocvcveeiiine 15 [ (1 [V A 16,498,273 .o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,498,344 |.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0]
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 135,063,656
96.  Plus Reinsurance ASSUMEd............ccoeeevereerervenennnns foreeees XKoo e 572,547 |.
97  Totals (All Business).... . 135,636,203 |.
98. Less Reinsurance Ceded...........coceveevenervereenennsennss|oeees XKoot oo 1,749,665
99. Totals (All Business) less Reinsurance Ceded XXX 133,886,538
DETAILS OF WRITE-INS
58001, MEX MeXico ..ocoooiviiiirciciiicccccsciecccceeneeens o XXX ..2,339 |.
58002. ZZZ Other Alien ... e XXX .38,074 |.
58003.
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 40,413 0 857 0 41,270 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 47 4. Q- Qualified - Qualified or accredited reiNSUrer..............occoeeeeereieseieseees 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............ ...... 10

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 - W&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) 31-1779165
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 SEPTEMBER 30, 2024 OF THE The Western and Southern 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 DS | 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 . OH..... . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. . OH..... .|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 .
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..|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 ........... 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 ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC Il ....... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... [.. 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
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Name of Securities Relation- Board, Owner- SCA
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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 ] DS eees | 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 DS eees | e —————————— 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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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 ....|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 ... ...NIA....... | 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 ... Nt DS........ 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 SEPTEMBER 30, 2024 OF THE The Western and Southern 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 ....|83-3418626 .. Timacuan Apt. Holdings,LLC . FL..... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 .... |93-4901861 .. Timber lake JV, LLC I 1 WS Real Estate Holdings LLC ... ... | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1394672 .. Touchstone Advisors, INC. ..coevvvvevvveiiieeennns LOH.....]. IFS Financial Services, Inc. .......ccccuune. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. .. DE.....|. Western & Southern Financial Group, Inc. . |Ownership.. ..93.290 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1225804 .. INSEIEUTTON o [ M N A e Ownership.. ..40.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... National Integrity Life Insurance Co ....... Ownership.. ..88.920 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ...........ccceeeeiiis Western-Southern Life Assurance Co .......... Ownership.. ..67.890 ....|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.. .60.710 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .........cooee | DEueeis ] eec e NTA e e Ownership.. ..33.030 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF Western & Southern Financial Group, Inc. . |Ownership.. .. 1.880 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceunnnnen LDE ] NEA e | e Ownership ..17.880 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] NEA e | e Ownership.. ..71.090 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..2.230 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. DB e NI A e Ownership.. ..56.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Western & Southern Financial Group, Inc. . |Ownership.. ..1.320 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... National Integrity Life Insurance Co . | Ownership.. ..92.980 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |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 .........cccccuveen | 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 .........cccccvenn | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e Ownership .. 1.360 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . LRl NIA....... Western-Southern Life Assurance Co .. Ownership.. ..13.560 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 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 ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. National Integrity Life Insurance Co .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. | Western-Southern Life Assurance Co . | Ownership.. .40.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|36-4107014 .. Vinings Trace .. . |WS Real Estate Holdings LLC ... . | Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-0846576 .. &S Brokerage Services, Inc. Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 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 ........ccevvveeees |eeees 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC .. WSLR Holdings LLC ...oevvvvveeiiiiiiiiiiiieeeeeees Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-3195821 .. WestAd Leasing, LLC Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee nen
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....|. Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....|. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH.....]. Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|20-2820067 .. WS CEH LLC L OH.....]. WS Real Estate Holdings LLC ... .... | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . . OH.....]. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
0836 ...|Western-Southern Group ........cccoveenr fuueee 00000 ... |33-1058916 .. WSALD NPH LLC L PA.L]. WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc .o




9¢l

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

[ Asterisk |

Explanation




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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? ...t NO
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. .............. N/A

NO

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 N/A

Explanation:

Bar Code:

70 0
70 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
70 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
70
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
70
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
70 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
70 4 8 3 2 0 2 4 4 4 9 0

o
—

0 3
0 3
0 3
0 3
0 3
0 3
0 3

o o o o o
I S S E—

o
—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  MiSCEIIANBOUS EXPENSE ......ououeeveeeeeeeeeeeeeceeeeeeteeeeeeeee s ee e se st seseseseanesas s s asssesesessanassnesssesesnes |oeeeeeesessseensnenanen 269,703 |..oooeeeeene (9,601)].vveveee (3,851,279)
2705. Reserve adjustment on reinsurance assumed - Lafayette . 2(36,256) |- (67,150)..vcveveiiiiiaes (73,537)
2706. Change in SCA, LP & LLC Contingent Liability ...occcooiiiiiiiiii e (1,565,237)]....cccvueneee (1,653,546)|................. (2,038,101)
2797. Summary of remaining write-ins for Line 27 from overflow page (1,331,790) (1,730,297) (5,962,917)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 24,998,721 | 25,538,021

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ........ooiiiiii ettt ettt e s st e saeesae e b e enseenseenseennesnnennnes [rrenseesnnnsennieeitesiteeiaeetees [oeaeese et e e e e 0
2.2 Additional investment made after CQUISITION ................c.cueueuieiieieeciceeietctceeeee ettt es s s s s s sesessnensnenes |oeeeeseeeeeaeieaens 1,762,870 |...coovenee 2,455,968

3. Current year change in encumbrances

4. Total gain (I0SS) ON GISPOSAIS .......c.cveveviuiuieiiieteteteeeaeeee e tesesesesss st s et et esese s s st es et et esesssssssssesesesesessanssssesesesesessssassasesesenes [eresenesesnseneaeaene 124,825 ..o

5. Deduct amounts reCeived ON AISPOSAS ...........ccocveveveueueueiieiiieieteteteeeee sttt s et e s st e sesesess s st s sesesessssssasssssesesessasnannns |eeeeeseseaeaeieneneaes 469,365 ..o

6. Total foreign exchange change in book/adjusted Carrying VaIUE ............cccuiiiiiiiiiiiieiieie ettt snee s [eeneeiseeiseeie s eee e seenes |oieesie e 0

7. Deduct current year’s other than temporary impairment reCOGNIZEA ............cooiiiiiiiiiiiii et sreenee [eereeiee e e e s [oieeeeee e 0

8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 2,453,210 |ooovoiinne 2,995,268

9. Book/adjusted carrying value at the end of current period (LiNes 14+2+3+4-5+68-7-8) .........cc.ceveerueueeereeerceeeeeeeeeesesssaeeesesennans [oeeeeeeeseeeaens 23,963,841 | 24,998,721
10. Deduct total NONAAMItEEA @MOUNES .........oiiiiiie ettt e e st e e st e st e s e e s e eaneeseeeaseeneeeseesseesneenseeseenseenne [oreeiseetentensensenssenaeenaes [eeesseeiseeiseeee et e e e 0
11.  Statement value at end of current period (Line 9 minus Line 10) 23,963,841 24,998,721

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 ...........ccccevveririririsiereereeinesessieienes [eccieieeeeeenn 54,658,507 |....cccveuenne 55,840,688
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 ............ccccoeeiiiiinnn.

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 and commitment fees .........

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececcurueuncas 53,433,002 |.....cccceuuee 54,658,507
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
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) 53,433,002 54,658,507
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 PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 2,677,006,551 |............ 2,736,187,660

2. Cost of acquired:

2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 94,899,167 |...ovevnenn 188,091,037
2.2 Additional investment made after aCqUISITION ...........coouiiiiiiiiieie ettt neennes[eeseenennnnn 290,098,440 |

3. Capitalized deferred interest and other .............

4. Accrual of discount

5. Unrealized valuation iNCrease/(dECTEASE) ............ceueueureeveeeieeerereeeeeeeeeeseieiesesesessesesssssssesesessssesesssssssesesesssssnssssssssesesessssssssssssens |roseenenenenes (11,170, 07 1) o (67,158,272)

6. Total gain (loss) on disposals .............

7. Deduct amounts reCeived ON AISPOSAIS .............c.cccueueueveereceeeeeeseeeeecaesesesesesssssesesesessaesesesesessssassesesesssssssesesasssssassssssasssnananns [oesesesesascnes 247,845,561 |......cccoceee 392,897,820

8. Deduct amortization of premium and dEPreCIAtION .............c.cccveviviueuiuieiiieeeie ettt ettt ee et s s ssss s sesesesssnns |oeeeeeeseeeeeaeieeeaes 37,686 ..o 52,587

9. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiiei ettt sreesiees [oeesse e [0 U 0
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoveveviviueueueuieiieeeieie ettt es et sesss s s sseaens [ereereeseeeeeeeeeaene 196,182 | 38,250,733
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cocoeveveurueireieiererereeeeeeeeeeiens [eeeieeens 2,811,345,306 |........... 2,677,006,551
12.  Deduct total NONAAMItEA @MOUNES .........c.c.cuiuiuiiieiieteteeeeceee ettt ettt ea ettt eseseasas s s sesesesesessssasssesesesesesnannnas [eereeeseeeeeaens 241,237,092 |................ 238,326,312
13.  Statement value at end of current period (Line 11 minus Line 12) 2,570,108,214 2,438,680,239

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 Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 8,294,923,89% |............ 8,284,310,712

2. Cost of bonds and stocks acquired ....559,133,526 |............... 604,082,880

3. ACCTUAI OF QISCOUNT ...ttt sesesese e e ssssssesesesenensnnsssesesenensnsesssssnens [oeeeenennnneeees 1,089,000 [ 1,094,631

4. Unrealized valuation iNCrease/(AECIEASE) ............cceeuiuriiriuerereiriieiseseseisssssssesessssssssssesessssssssssesesessssssssesessssssnssssessssssssssesesssssns [eoeseneeeenn-009, 421,208 [ (56,910,437)

5. Total gain (I0SS) ON QISPOSAIS ......c.cueuiriiiieieieieieieeeteiete ettt s et se e e e s st esesesese e sssesesesenesennssssssesesennns [oeeeeneeeennnnees 90,020, 949 [l 57,696,953

6. Deduct consideration for bonds and stocks disposed of

7. Deduct amortization of premium ..........cccccceveeiiieiiieiienieseees

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

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 36,987,621
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (556,827)|...cocveveeennnee. (402,720)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 8,624,325,178 |............ 8,294,923,896
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 15,260,406 |.......cc.conc... 16,217,902
13. Statement value at end of current period (Line 11 minus Line 12) 8,609,064,772 8,278,705,994

SI101
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 [ 1,474,630,176 |............... 429,829,458 |............... 415,160,226 |................. 73,206,265 |............ 1,495,513,698 |............ 1,474,630,176 |............ 1,562,505,673 |............ 1,506,472,806
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,264,801,908 |........... 4,556,905,516 |........... 4,488,375,423 |................ (67,333,439)............ 1,196,051,541 |............ 1,264,801,908 |........... 1,265,998,562 |........... 1,272,672,581
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 104,340,974 ..o [V 3,030,247 |.coiiiinne 1,837,316 |...oovveneee 114,780,876 |............... 104,340,974 |................ 103,148,043 |................ 164,166,731
L 7Y @2 - TP PEPPRRSTTY SRS 12,085,653 | [V 2,713 [ 19,633 [ 15,070,713 o 12,035,653 |....cocoveeene 12,052,573 |.covviinene 15,059,785
5. NAIC B () ettt ettt n e [er s 7,000,000 |....cooeieeeieeiriieiriieiens [V [V [V 6,500,000 |.cecveeriennee 7,000,000 |eceevreriennee 7,000,000 |eoeceereennee 6,500,000
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 4 0 0 0 4 4 4 4
7. Total Bonds 2,862,808,715 4,986,734,974 4,906,568,609 7,729,775 2,827,916,832 2,862,808,715 2,950,704,855 2,964,871,907
PREFERRED STOCK
8. INAIC 1 bbbttt b ettt sa et [rre e (] [V T [V [V 1,528,080 |...coeoeececicirirne (] ()] I 1,528,080
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 12,978,679 | (RSN [V 1,110,808 |....ccoveeneene 29,440,821 | 12,978,679 |.ovieveene. 14,089,487 |..covvenne. 38,596,982
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (L RN
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 [V [V
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 23,709,635 0 0 (7,669) 23,713,153 23,709,635 23,701,966 14,653,623
14, Total Preferred STOCK ..ot 36,688,314 0 0 1,103,139 54,682,055 36,688,314 37,791,453 54,778,686
15. Total Bonds and Preferred Stock 2,899,497,029 4,986,734,974 4,906,568,609 8,832,914 2,882,598,887 2,899,497,029 2,988,496,308 3,019,650,593
(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:
NAIC1 $ e 10,699,326 ; NAIC2 $ oovovveeenvne 30,756,097 ; NAIC3 $ ooooeereeeeeeeeeeae NAICA $ oo PNAICS $ e P NAICE $ e




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 6,191,682 XXX 6,191,682 21,174
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 3,500,000
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 17,686,603 |.....occvveeenne 6,470,123
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 11,494,921 [ 9,970,123
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 6,191,682 | 0
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,191,682 0

S103




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

S104, SI05, SI06, SI07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 186,741,946 |................. 48,243,819
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 9,856,707,975 |............ 4,275,080,320
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 73 [ 5,706
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 9,968,397,613 |............ 4,136,587,899
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 75,052,481 |....cocnvee. 186,741,946
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 75,052,481 186,741,946
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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
400 Broadway Complex .. ..|Cincinnati .. 01/01/1901 .. .. |Various ... ..15,683,663 |... .. 113,751
Gui l ford Bui lding Cincinnati ... 11/03/1992 Var ious . PP PO 3,892,829 55,083
0199999. Acquired by Purchase 0 0 19,576,493 168,833

0399999 - Totals 0 0 19,576,493 168,833
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 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- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser Recaan (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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

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

LADY LAKE

02/20/2020

.......... 6,394,488

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
NORTH CHARLESTON 10/28/2016 10,493,209 0.
NORTH CHARLESTON 1170172016 oo |oeeeeeeieees s [ 1,452,906 0.
12/0172017 oo [ 4,708,977 0.
. .. 10/17/2018 ..... ... 21,210,526 |. 0.
. [ CINCINNATI .. 07/01/2019 ..... .. 10,336,665 |. 0
0.
0

54,596,771

0599999 Totals

54,596,771

391,909

391,909




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 8 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Additional for
CusIrP Name of Vendor strative Originally and Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy After Acquisition Encumbrances Investment Ownership
81375P-10-1 ......... Securities Lending Fund, LLC ......coouvveeeeiiiiiiiiie e CINCINNATI .o OH........ Securities Lending Fund, LLC .....ooovvveeeeiiiiiiieeeieiiins o 1.6 ........ ...05/07/2024 ... |oeeeiie i e e 89,923,406 |......ueeieeeiiiiiiiiieiiie | e 0.000
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 89,923,406 0 XXX
000000-00-0 ......... 57 STARS Global Opportunity Fund 3 .......ccccoeeiiiiiiiiiiiiiiiieeee WASHINGTON ... 57 STARS Global Opportunity Fund 3 .......ccccooeeiiiiiiiiiins oot e 2.06/04/2013 ... feeeees o | [ 88LB18 [ 0. 685,430 [ 6.640
000000-00-0 ......... Canapi Ventures FUND |1 WILMINGTON . .|Canapi Ventures FUND 11 .....ooooiiiiiiiniiiiiiiiniiiiiiiens ....08/26/2022 ... .. 1.050
000000-00-0 . ..|Cintrifuse Syndicate Fund Il Syndicate Fund Il LLC CINCINNATI . Cintrifuse Syndicate Fund Il Syndicate Fund Il LLC ..09/18/2017 . 8.920
000000-00-0 . ..|Core Innovation Capital Il LP ... LOS ANGELES Core Innovation Capital 11 LP .. ..07/29/2019 . 5.930
000000-00-0 . ..| CORSAIR |11 FS CAPITAL PARTNERS LP NEW YORK ... CORSAIR |11 FS CAPITAL PARTNERS LP ..06/29/2007 . 1.110
000000-00-0 ......... FTV Capital VII SAN FRANCISCO ... ..|FTV Capital VII o|--..01714/2022 ... . ...0.210
000000-00-0 ......... Further Global Capital Further Global Capital .... NEW YORK ... ..|Further Global Capital Further Global Capital o |---.10728/2019 ... ... 254,129 ... 2.450
000000-00-0 ......... Goldman Sachs LP WEST STREET GLOBAL GROWTH PART . .. [WILMINGTON . ..|Goldman Sachs LP WEST STREET GLOBAL GROWTH PART ... o|-...07727/2022 ... ....200,000 ...0.310
000000-00-0 ......... Portag3 Ventures 11 L.P. ............... . | TORONTO ...|Portag3 Ventures 111 L.P. .....cccceees o |---.07/23/2021 ... ....538,150 .. 1.530
000000-00-0 ......... PROVIDENCE EQUITY PARTNERS VII L.P. .. PROVIDENCE . .| PROVIDENCE EQUITY PARTNERS VII L.P. .... e | 2.03/04/2013 [ T [ 3,510
Sands Capital Private Growth F Global Innovation Fund |1 -
000000-00-0 . ..|Sands Capital Private Growth F Global Innovation Fund Il - AN Arlington .. AN . ..08/02/2024 .
000000-00-0 . ..|Sands Capital Private Growth F Global Venture Fund | Arlington .. Sands Capital Private Growth F Global Venture Fund | ..... ..06/28/2017 . .. 90,500 |..
000000-00-0 ......... Sands Capital Private Growth F Global Venture Fund 111 ... Arlington .|Sands Capital Private Growth F Global Venture Fund I11 .. ...12/15/2021 ... .. 178,312
Sands Capital Private Growth F Life Sciences Pulse Fund |
000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund | .......... Arlington 1272872019 L e [ [ 59,219
000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund I .... Arlington .. . .|....08/20/2021 ... . 1,319,888
000000-00-0 ......... SixThirty 111 LP ST LOUIS ... ..|SixThirty 111 LP o |---n 1072172021 .. ... 132,464
000000-00-0 ......... SNOW PHIPPS [11 LP NEW YORK ... ..| SNOW PHIPPS I11 LP o |-...01719/2017 ...
000000-00-0 ......... SOLAMERE CAPITAL FUND Fund 111 ..| SOLAMERE CAPITAL FUND Fund 111 U o |--.. 1172072018 ...
000000-00-0 SOLAMERE CAPITAL FUND Solamere Series IV Flagship .| SOLAVERE CAPITAL FUND Solamere Series IV Flagship ......... ...06/28/2023 ...
000000-00-0 . ..| SOLAMERE CAPITAL FUND Series IV Flagship Investments BOSTON SOLAMERE CAPITAL FUND Series IV Flagship Investments 03/28/2024 .
000000-00-0 . ..|Trilantic Capital Partners VII LP . NEW YORK Trilantic Capital Partners VII LP . ..03/25/2024 . 2,290,291 |..
000000-00-0 . ..| TRUARC PARTNERS TruArc Partners LP ... NEW YORK TRUARC PARTNERS TruArc Partners LP ... ..04/07/2023 . ...6,184 . 1,607,455
000000-00-0 . ..|Vestigo Ventures LP Vestigo Ventures Fund Il LP . BOSTON ... Vestigo Ventures LP Vestigo Ventures Fund || LP ..10/22/2020 ... .500,000 |.. 2,250,000
1999999. Venture Interests - Common Stock - Unaffiliated 8,754,996 62,682,575 XXX
000000-00-0 ... ..|FT. WASHINGTON PRIVATE EQUITY X-B L.P. . .. |CINC|NNATI .| FT. WASHINGTON PRIVATE EQUITY X-B L.P. ... ..11/23/2018 ... .... 1,250,000 ..27,500,000 |...
2099999. Venture Interests - Common Stock - Affiliated 1,250,000 27,500,000
000000-00-0 RealTerm Logistics Fund IV, LP Annapolis .. .|Real Term ...02/23/2022 ... ... 1,410,044 .. 10,968,228 |...
000000-00-0 . ..|Cabot Industrial Value Fund VII, L.P. Boston ...... CABOT PROPERTIES 07/21/2022 . 4,773,000 |.. ..41,578,000
000000-00-0 . ..|EQT Exeter Industrial Core Plus Fund IV Conshohocken . EQT Exeter .. ..12/03/2021 . 1,447,000 |.. 2,040,000
000000-00-0 .........| 309 Holding LLC ........cccccunneeeiiunnnnnss . |Cincinnati .... .| CITY CLUB ... ...08/02/2016 ... ...586,736 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 7,630,704 55,172,964
000000-00-0 WS Real Estate Holdings LLC . |Cincinnati .... ....12/01/2006 ... 26,601,392 .128,168,026 |...
000000-00-0 . ..| TruAmerica Workforce Housing Fund 1-A, LP Los Angeles TRUAMERICA MULTIFAMILY LLC .... ..06/25/2021 . ... 269,097
000000-00-0 .........| Chestnut Healthcare Partners I, L.P. ..... Chattanooga ... .| Chestnut Healthcare I1 GP, LLC .. ...09/28/2021 ... 5,375,000 |... ..
2299999. Joint Venture Interests - Real Estate - Affiliated 133,812,123 XXX
6099999. Total - Unaffiliated 16,385,700 117,855,539 XXX
6199999. Total - Affiliated 118, 165,031 161,312,123 XXX
6299999 - Totals 134,550,731 279,167,662 XXX
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SCHEDULE BA - PART 3

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 |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Pear Imark Mz RIty Prtnrs V-WS, LP ............ Chicago w.veeevierrrnnienieiiiiiaes Joerennnns || Cash Return Dist. ...ocooviiiiiennninnneeees ...12/02/2021 ...|....07/01/2024 ...|... 17,367,475 [.ccooieeennnes forennnnnnenenn foenns 159,388 [...oevveeiieiee Joenen (159,388) ....ccevvnnnnnns ...27,971,009 |... 27,971,009
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 17,367,475 0 0 159,388 0 (159, 388) 0] 27,971,009 | 27,971,009
81375P-10-1 ..... [Securities Lending Fund, LLC ....ceoveveenns [CINCINNATI v, | OH......... [Securities Lending Fund, LLC ............. [....05/07/2024 ...]....09/30/2024 ...]...57,802,301 [ceeveeioioiie Jooooioiieiies [ooeeeeseneins fomereeneeaines Joeereeeannas [ T ... 57,802,301 |... 57,802,301
1699999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Affiliated 57,802,301 0 0 0 0 0 0| 57,802,301 | 57,802,301
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND IV CAYMAN I'SLANDS . +eeeen.. | ABRY ADVANCED SECURITIES FUND IV . ..02/20/2019 . .07/16/2024 .. .461,878 461,878
000000-00-0 ..... Audax Direct Lending Solutions D WILMINGTON ... .|Audax Direct Lending Solutions D . ..10/24/2018 . .08/26/2024 .. . 182,588 182,588
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND |11 . CAYMAN I'SLANDS .. .| ABRY ADVANCED SECURITIES FUND II1 ....... [... .06/04/2014 ...|....08/30/2024 ...|....... 364,283 |... 364,283 |...
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON . ....01/24/2017 ...|....07/24/2024 ...|....... 224,822 |... 224,822
000000-00-0 ..... CHAMBERS Energy Capital 11 LP ......ccevvunnnens HOUSTON .| CHAMBERS Energy Capital Il LP .. ...07/06/2012 ...|....09/27/2024 ...|........ 45,627 [oooiiiiiiiniines Jovinniiniiiinnn foeneiiiiiiiiinns v o0 s e 45,627 | 45,627
CONGRUENT CREDIT STRATEGIES Oppor tunities CONGRUENT CREDIT STRATEGIES
000000-00-0 ..... Fund 111 ..... ... | DALLAS ... Oppor tunities Fund 111 ..... ....08/30/2013 ...]....07/30/2024 ...]....... 102,269 |.. 102,269 |...
000000-00-0 ..... MCP PRIVATE C CAYMAN ISL . | MCP PRIVATE CAPITAL FUND ..09/30/2014 . .07/08/2024 .. .. 47,876 . 47,876
000000-00-0 ..... PROVIDENCE DEBT OPPS |11 L.P. PROVIDENCE . .. | PROVIDENCE DEBT OPPS |11 L. P ...09/16/2013 ...|....07/31/2024 ...|....... 182,827 |... 182,827 |...
1799999. Joint Venture Interests - leed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaffiliated 1,612,170 1,612,170 1,612,170
000000-00-0 ..... 57 STARS Global Opportunity Fund 3 ... WASHINGTON . . |57 STARS Global Opportunity Fund 3 ...... ...06/04/2013 ...|....07/31/2024 ...].... 1,105,818 |... . |...1,105,818 |.... 1,105,818 |...
000000-00-0 ..... C/R ENERGY JADE LLC ........... GOLIAD ... .| C/R ENERGY JADE LLC .08/13/2024 .. . 220,554 .. 220,554 220,554
000000-00-0 ..... CARLYLE/RIVERSTONE 11 L.P. WASHINGTON . .| CARLYLE/RIVERSTONE 11 L.P. . .08/13/2024 .. .7,356 .7,356
000000-00-0 ..... CORSAIR 111 FS CAPITAL PARTNERS LP NEW YORK . .| CORSAIR 111 FS CAPITAL PARTNERS LP . .09/20/2024 .. 11,415 11,415
000000-00-0 ..... EnCap Energy Capital Fund IX .. HOUSTON ... .|EnCap Energy Capital Fund IX ... .07/10/2024 .. .3,982 ..3,982 |.
000000-00-0 ..... FTV Capital IV ... SAN FRANCISCO .|FTV Capital IV .... .08/30/2024 .. . 403,148 403 148 |.
000000-00-0 ..... FTV Capital VII SAN FRANCISCO .|FTV Capital VII .08/01/2024 .. 56,383 56,383 |.
000000-00-0 ..... HITECVISION VI GUERNSEY . . |HITECVISION VI . .08/23/2024 .. 70,806 70,806 |
HITECVISION VI HitecVision SpringPoin
000000-00-0 ..... HITECVISION VI HitecVision SpringPoint LP .. [GUERNSEY .... e L e ....10/31/2023 ...|....07/02/2024 ...|....... 313,439 |[... VT S 313,439 |....... 313,439 |...
000000-00-0 ..... PROVIDENCE EQUITY PARTNERS VII L.P. .......... PROVIDENCE . .| PROVIDENCE EQUITY PARTNERS VII L.P. .... |....03/04/2013 ...|....08/26/2024 ...].... 1,071,938 |... . |...1,071,938 |.... 1,071,938 |...
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Innovation Fund C-1 ....ooovvviiiiiiiiiiiniis Arlington ..ooovvvvviiiiiiiiiiinnnes v VA......... Innovation Fund C-1 .....oeviiiiinnnnnnnns ...06/29/2017 ...|....07/02/2024 ...|....... [N [S R 720 Y R R R E N [V O R 519,232 |....... 519,232
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Innovation Fund T1 ..ooooveiiiiiiiiiiniiiiiinnns Arlington ..ooovvvvviiiiiiiiiiinnnes v VA......... Innovation Fund Il ..ooeveeiiiiiiinnnnnns ...05/06/2021 ...]....09/04/2024 ...|....... 169,972 [ooeiiiiiiiiees v [ e [ [V O R 169,972 |....... 169,972
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Venture Fund | Arlington ....|Venture Fund | veee |....06/28/2017 ...|....09/05/2024 ...|....... 233,472 |... P F 233,472 |....... 233,472 |...
000000-00-0 ..... SILVER LAKE PARTNERS L.P . WILMINGTON . .| SILVER LAKE PARTNERS L.P ....04/30/2019 . .07/25/2024 .. 22,217 | L22,217
000000-00-0 ..... SixThirty 111 LP ... ST LOUIS . .| SixThirty 111 LP .... ....10/21/2021 . .08/22/2024 .. . 4,176 |. 4,176
000000-00-0 ..... SNOW PHIPPS 11 LP . ... | NEW YORK . .| SNOW PHIPPS [11 LP .. ....01/19/2017 ...|....09/23/2024 ...|. s 1,494
000000-00-0 ..... SOLAMERE CAPITAL FUND Fund 11 A .... . | BOSTON ... SOLAMERE CAPITAL FUND Fund 11 A .. ....06/20/2014 ...|....07/12/2024 ...|. 644 57 O R R o I R RN 644,541 |....... 644,541
000000-00-0 ..... SOLAMERE CAPITAL FUND Fund 111 BOSTON ... SOLAMERE CAPITAL FUND Fund 111 ... ...11/20/2018 ...|....09/18/2024 ...|.....i. 53,056 [oeeeeeeniiees Joeeeieeeeeenn oo e [0 e e 53,056 |........ 53,056
SOLAMERE CAPITAL FUND Fund 111 Co—lnvestmenl SOLAMERE CAPITAL FUND Fund I11 Co-
000000-00-0 ..... BOSTON ... Investment ... ...04/29/2019 ...|....08/15/2024 ... ... 127,452 [oooeeiiiiiiiiis e oo e 0 e e 127,452 |....... 127,452
SOLAMERE CAPIT,
000000-00-0 ..... SOLAMERE CAPITAL FUND Il A Co-Investment ... [BOSTON ......coeeuuirreermmmnnnreeens Jovmnnnnns MA e e e .11/03/2014 ...|....07/12/2024 ...|....... 110,954 [oeeeeeees e o e [l [V PR AR 110,954 |....... 110,954 [ooeeeieiees e ot [V IR
SOLAMERE CAPITAL FUND Solamere Series IV SOLAMERE CAPITAL FUND Solamere Series IV
000000-00-0 ..... FIagship «oeeeeeneiieiiiiaaeiee e e e eeneie s BOSTON ....ieeereniareernnninneees Joenennnns VA......... F1agship ooeeeereeiieeirenineeeeeenieeeees ...06/28/2023 ...|....08/26/2024 ...|........ 83,965 |-evvuueeeeeennnn forreeeniiini Jeieieeeiis foeeeeiies e [ PRI FOUPTTI 83,965 |........ 83,965 |-evvuueeeeennnn fooreeiiiiiiiies e [ T
1999999. Joint Venture Interests - Common Stock - Unaffiliated 5,235,370 0 0 0 0 0 0 5,235,370 5,235,370 0 0 0 0
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND TTTLP e CINCINNATL e foveennnnnd OH......... OPPORTUNITIES FUND 11 LP wevveeniinnn ...07/14/2014 ...]....08/28/2024 ...|....... 334,875 |oeevviiiiiiinn feereeeiiiiinns i e e [V O R 334,875 |....... CXZ TE TN U U R [V RN
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND I11-B LP CINCINNATI ... +... | OPPORTUNITIES FUND 11-B LP ..coevvvnnnnnns | .07/14/2014 ...|....08/20/2024 ...|.... 1,482,750 |... o |e... 1,482,750 |.... 1,482,750 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VI L.P. .. CINCINNATI ... .|FT. WASHINGTON PRIVATE EQUITY VI L.P. . |....10/25/2007 ...|....07/09/2024 ...|.......270,000 |.. 270,000 |....... 270,000 |...
FT. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VITI L.P. .... [CINCINNATI .... R RN .11/25/2014 ...|....09/04/2024 ...|.... 1,658,375 |... . |... 1,658,375 |.... 1,658,375 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX L.P. CINCINNATI . .|FT. WASHINGTON PRIVATE EQUITY IX L.P. ...07/17/2017 . .08/27/2024 .. .181,000 ..181,000 |....... 181,000
FT. WASHINGTON PRIVATE EQUITY IX-B L. P
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX-B L.P. .... [CINCINNATI ...ccovuviriiiinnnnnnes founnnnnaad OH. oo | e o .06/10/2016 ...|....07/12/2024 ... |.... 5,273,250 |.....ooevevnnnns foovvivnninnnnnes Joveinniiiiinins foviiiiiininins Joviiniiiiiinnns [ .. 5,273,250 ).... 5,273,250 [..oovivvnnniins Jovniiiiiiiiinn vt 0
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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 1 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
2099999. Joint Venture Interests - Common Stock - Affiliated 9,200,250 0 0 0 0 0 0| 9,200,250 | 9,200,250 0 0 0 0
000000-00-0 ..... [AI. Neyer Industrial Fund 11-Q, LLC .......... [Cincinnati ... JAT. Neyer ... ...08/12/2022 ...|....09/03/2024 ...|... 10,754,439 ... 2,233,719 |.... 2,233,719
2199999. Joint Venture Interests - Real Estate - Unaffiliated 10,754,439 2,233,719 2,233,719
000000-00-0 ..... Chestnut Healthcare Partners |1, L.P. ....... Chattanooga ... Cash Return Dist. ...... ....09/28/2021 ...|....09/23/2024 ...|... 17,909, 145 U A .. s
000000-00-0 ..... W&S REAL ESTATE HOLDINGS LLC .. |Cincinnati . .|Cash Return Dist. ... ....12/01/2006 ...|....09/17/2024 ...|1,255,817,612 .. - N ... 5,769,794 |.... 5,769,7% |..
000000-00-0 ..... TruAmerica Workforce Housing Fund I-A, LP .. [Los Angeles ... Cash Return Distribution ...06/25/2021 ...]....07/01/2024 ...|... 47,773,898 A .. ... 46,260,624 |... 46,260,624
2299999. Joint Venture Interests - Real Estate - Affiliated 1,321,500, 655 0 0 0 0 0 0] 52,164,796 [ 52,164,7%
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [Chicago .....cccoorierierueianias | || | |....12/02/2021 ...]....07/01/2024 ...]....... 529,174 |........ 36,119 [..oooviennnnnns [/ 36,134 |..ooveennnns [/ Q1)) O AT 772,159 |....... 772,159
2599999. Joint Venture Interests - Other - Unaffiliated 529,174 36,119 0 36,134 0 (15) 0 772,159 772,159 0 0 0 0
6099999. Total - Unaffiliated 35,498,628 36,119 0 195,522 0 (159,403) 0| 37,824,427 | 37,824,427 0 0 0 0
6199999. Total - Affiliated 1,388,503,206 0 0 0 0 0 0| 119,167,347 | 119,167,347 0 0 0| 21,489,880
6299999 - Totals 1,424,001,834 36,119 0 195,522 0 (159, 403) 0| 156,991,774 | 156,991,774 0 0 0| 21,489,880
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
3136AU-09-5 ......... FNR 2016-98 BZ  4.000% 01/25/57 .eeneeeeeeeeeeeeeeeeie e e eeenne e e e eeene e e e eenn e e e ennneneeees | eevvvnnniinnnes Jonnnd 09/01/2024 ..... Interest Capitalization .. 113,187 |. 113,187 |...
626300-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.150% 06/30/28 .........ccoviiiivvnniiiiiinnnniiniiiininns | eoeevennnnenes |ounnd 07/02/2024 ..... BARCLAYS .. 1,500,000 |. .. 1,500,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,613,187 1,613,187
00817Y-AQ-1 . ..|AETNA INC ~ 3.500% 11/15/24 ... .07/18/2024 BARCLAYS .. 285,000 |.
023608-AH-5 . ..| AMEREN CORPORATION  2.500% 09/15/24 . 07/18/2024 BARCLAYS ... ..430,000 |.
026650-FM-8 ......... AMERICAN HONDA FINANCE ~ 5.460% 01/12/26 ......ccevvvniiiiiiiiiiiiiiiiiiineeccciineeecevnineeecennn | eeeeeenniieeens fonnid 07/10/2024 ..... BANK of AMERICA SEC .. ,650,000 |...
032654-AT-2 ......... ANALOG DEVICES ~ 5.210% 10/01/24 09/19/2024 ..... MIZUHO SECURITIES USA INC
05348E-AU-3 ......... AVALONBAY COMMUNITIES ~ 3.500% 11/15/24 .. 09/12/2024 .....
05351W-AC-7 ......... AVANGRID INC ~ 3.200% 04/15/25 07/31/2024 .....
05526D-AZ-8 ......... BAT CAPITAL CORP  3.222% 08/15/24 ... 07/10/2024 ..... TD SECURITIES . .
05531F-BH-5 ......... TRUIST FIN CORP  2.500% 08/01/24 . 07/17/2024 ..... BARCLAYS . 1,575,000 |...
05552J-AA-7 ......... PNC BANK NA  2.500% 08/27/24 07/29/2024 ..... BANK of AMERICA SEC .. 475,000 |...
07911E-AA-O ......... BELLEVUE 10 APTS LLC  4.990% 04/01/60 ... 09/05/2024 .....
117043-AS-8 . ..| BRUNSWICK CORP  0.850% 08/18/24 ...... 07/22/2024 US BANCORP
15189T-AW-7 . ..| CENTERPOINT ENERGY ~ 2.500% 09/01/24 07/18/2024 BARCLAYS ...
172967-NM-9 . .|CITIGROUP ~ 6.488% 03/17/26 ...... 09/19/2024 INTL FCSTONE FINANCIAL INC .
17325F-BH-0 CITIBANK NA  5.668% 08/06/26 ... 07/30/2024 ..... CITIGROUP GLOBAL MKTS
17327C-AP-8 .........|CITIGROUP INC  5.654% 01/25/26 09/24/2024 ... INTL FCSTONE FINANCIAL INC .
224044-CH-8 ......... [ COX COMMUNICATIONS INC ~ 3.150% 08/15/24 . 07/18/2024 .....
29379V-CH-4 ......... |ENTERPRISE PRODUCTS  5.550% 02/16/55 08/01/2024 ..... . .
340711-AW-0 .........[FLORIDA GAS TRANSMISSION  4.350% 07/15/25 . 07/19/2024 ... | BARCLAYS ..ot eeee e e e ee e e e e e e e e e e e s e e e e e nn e e e e ennn e e e e e ennnneeeeennnnnaeeeennnns [reeernnnnaneeeennnnneneeennnnnnenes [reennnnnneeeernnnnnnneeens 989,110 | 1,000,000 |...
38141G-W0-3 ......... GOLDMAN SACHS GROUP INC ~ 3.272% 09/29/25 ... 08/27/2024 ..... | BARCLAYS ...ttt ennn e sennnns [eererrnnnneesennnnneesennnnneees [oerrnnnnnnnseennenneenen 997,670 | 1,000,000 |...
501044-DI-8 ......... KROGER CO  5.500% 09/15/54 08/20/2024 ..... CITIGROUP GLOBAL MKTS .. ..10,000,000 |...
502431-AV-1 .........[L3HARRIS TECH INC ~ 5.500% 08/15/54 .. 07/29/2024 ..... MORGAN STANLEY FIXED INC ....
52521H-AJ-2 ......... [LMT 2006-9 1A9  5.750% 01/25/37 ..... 07/01/2024 Interest Capitalization ........cooeeiiiiiiiiiii e e e e e renne e eernne [oeeeeennneeeeeennneneeeennnnnees [eeeennnnnneeeeennnnenneeennnnneees0 foermi e
52637H-AA-2 . .. |LEQGCARTERSVILLE LLC ~ 4.950% 04/01/62 . 09/30/2024 STERN ...
58769J-AV-9 . ..| MERCEDES-BENZ FIN NA  5.590% 07/31/26 ... 07/29/2024 CITIGROUP GLOBAL MKTS
674599-CL-7 . .. | OCCIDENTAL PETROLEUM CORP  4.100% 02/15/47 SEAPORT GROUP LLC .. N
694308-GY-7 . ..|PACIFIC GAS & EL  4.500% 12/15/41 SEAPORT GROUP LLC .. .10,000,000 |.
T13448-FZ-6 ......... PEPSICO INC ~ 5.250% 07/17/54 07/15/2024 ..... CITIGROUP GLOBAL MKTS ...iierieniiiiiiiie i eiieiie e e e s rrssi e s s rnni s s nrsnn s s snnnnnsees [oreennnnnnnnnerrnnnnnenernnnnnnees foevrennnnneeennnnnnens 4,987,200 |, 5,000,000 |...
72650R-BF-8 ......... PLAINS ALL AMER PIPELINE ~ 3.600% 11/01/24 . 09/12/2024 .....
74350L-AC-8 ......... PROLOGIS TARGETED US  5.250% 01/15/35 ..evvvnniiiiiiiiiiiiiiiiiiniiiciiiiccevivvincevcvnnineneens | eeeeeennineens fonnid 08/08/2024 ..... WELLS FARGO ...
760759-AU-4 ......... REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ......ceeeeeeeiieeeeeeiieeeeeeenie e eeeen e e eennneeeeeeen | cevvviniiinnnns feennid 07/09/2024 ..... TD SECURITIES
76112H-AD-9 ......... RAST 2006-A9CB A4 6.000% 09/25/36 .....evvvniiiiinnnniiiiiiriieieiiinis e eerenni e sensiseeennnes | aeeeeennnneees fonnid 09/01/2024 ..... Interest Capitalization ..
76132F-AB-3 RETAIL OPPORTUNITY IN  4.000% 12/15/24 ....oeeeeeeieieeieiee e eeeenneeeeeenens | cevvviniinnens foennid 08/20/2024 ..... DAIWA SECURITIES AMERICA .
824348-80-8 . .. [ SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 .. 07/18/2024 BARCLAYS ..........
830867-AA-5 . ..|DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 09/11/2024 GOLDMAN SACHS ... .
89236T-ML-6 . .| TOYOTA  5.730% 08/07/26 ......evvvvvvvrnnnnns 08/06/2024 MIZUHO SECURITIES USA INC .. 325,000 |.
90932i-AA-1 . ..|UNITED AIR 2024-1 A PTT  5.450% 02/15/37 07/22/2024 GOLDMAN SACHS ... .. 7,000,000 |.
91324P-FE-7 . .. |UNITEDHEALTH GROUP INC ~ 5.460% 07/15/26 . 07/23/2024 WELLS FARGO
91324P-FM-9 ......... UNITEDHEALTH GROUP INC ~ 5.750% 07/15/64 ... 07/23/2024 ..... WELLS FARGO ... . . .
91911A-AA-2 ......... VALENCIA GROVE Il LLC  5.450% 12/01/62 LU 1= ) RSP RO, 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |...
92343V-GB-4 ......... VERIZON COMMUNICATIONS ~ 3.550% 03/22/51 .... 07/10/2024 ..... US BANCORP .. .. 16,171,760 |. ...22,000,000 |...
927804-GS-7 VIRGINIA ELECTRIC & POWER ~ 5.550% 08/15/54 ... 08/06/2024 MITSUBISHI UFJ SECURITIES ...
928668-CJ-9 . .. | VOLKSWAGEN GROUP AMERICA  6.020% 08/14/26 . 08/07/2024 GOLDMAN SACHS ............
009089-AA-1 . ..| AIR CANADA 2013-1A PTT  4.125% 05/15/25 . 09/30/2024 HILLTOP SECURITIES INC.
06367U-EQ-6 . ..| BANK OF MONTREAL ~ 5.710% 08/21/26 ... 08/20/2024 MIZUHO SECURITIES USA INC
67077M-AZ-1 . ..|NUTRIEN LTD COM  5.900% 11/07/24 . 08/01/2024 TD SECURITIES . N
05565E-CN-3 BMW US Capital LLC 5.760% 08/13/26 ... 08/07/2024 ..... BARCLAY S .. iiitii et eietti e e e eereui e eeeeeennaeereennaaeeeennnnaeeernnnnnaeeernrnnnseeennnnnaeeerrnnnns  [reernennaseeernnnnaseeernnnnaaereee |rerrnnaasreerennaaaaaes 1,000,000 J.oovvuniiiriiiniaees 1,000,000 |...
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06237M-AD-5 .........|BANK GOSPODARSTIA KRAJOW AGENCY DEBENTURES  6.250% 07/09/54 .... 07/01/2024 CITIGROUP GLOBAL MKTS ....10,000,000 |... . .
22535-AD-9 .........|CREDIT AGRICOLE LONDON  3.250% 10/04/24 .... 09/10/2024 CREDIT AGRICOLE PARIS ..800,000
45262B-AA-1 . ..| IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 07/18/2024 BARCLAYS ...eeeeiiiieeees
60700J-CU-7 . ..|MIZUHO MARKETS CAYMAN  5.810% 08/14/26 .. 08/14/2024 MIZUHO SECURITIES USA INC
60920L-AQ-7 . ..|MONDELEZ INTL HLDINGS NE ~ 0.750% 09/24/24 . 09/11/2024 US BANCORP ..
63906Y-AB-4 . ..|NATWEST MARKETS PLC  0.800% 08/12/24 ..... 08/01/2024 Various ...
86562\1-BM-1 . ..| SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . 07/09/2024 TD SECURITIES .
902674-2X-1 ......... UBS AG LONDON  5.890% 09/11/25 v | D e 09/23/2024 ... MIZUHO SECURITIES USA INC ...
9285711-BT-6 ......... VODAFONE GROUP PLC  5.125% 06/19/59 ...eevvuuiieeeennunaaerennnunsaaeernnnnnaseeennnnnsaseennnnnseeeenns | Dovereernnnnnns Joennnd 09/20/2024 ..... BANK Of AMERICA SEC ...ieetiiiieeiiuuuunsseeennnussaeenennnssaeeennnassaaeennnnnsaennnnnnnsaennnnnnnssanenns [seeernnnnnsseernnnnnssseennnnnnsree |rernnnnnneseernnnnnnsees 4,944,145 [ 5,318,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 136,728,059 146,910,886
89157W-70-7 ......... |TOUCHSTONE SECURITIZED INCOME ETF ....ieeereueieeimennnaseeennnnnssaennnnnnssenrnnnnnssennnnnnnsseennnnns | nsesssennnnns [reeees 09/03/2024 ..... PRIVATE PLACEMENT ... eisiiieiiinnieeeeinnneeseernnneseeennnnnaseaernnnsasseennnnnaasaeennnnnsseennnnnnns |reeennnnnsseeennnnnneeeernes 0.000 fooeiiiiimiiiiiiaennes 30,009,511 [enueiieiiiiie e 0
1619999999. Subtotal - Bonds - SVO Identified Funds 30,009,511 0
2509999997. Total - Bonds - Part 3 168,350, 757 148,524,073 618,682 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 168,350, 757 148,524,073 618,682 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
009066-10-1 .........[AIRBNB INC-CLASS A COMMON ... Various ...
023135-10-6 . .. | AMAZON.COM INC ... Various
03676B-10-2 . ..| ANTERO MIDSTREAM CORP Various
075887-10-9 . ..| BECTON DICKINSON ... Various
097023-10-5 . ..| BOEING CO .... Various ...
11136F-10-1 ......... PR IPURRRSUUTUR RN 07/15/2024 ..... Stock Split
125100-10-0 ......... CCC INTELLIGENT SOLUTIONS HO COMMON ...eeeveeeeeeeemnnieeeeemnnieeeeernnneeeeenenneeeeennnnneeeene | cvvnninnnnennnn Joennad 08/06/2024 ..... Various
16411R-20-8 ......... CHENIERE ENERGY INC ...vviiiiiiiiiiiiiiiii e cccii s sesnii s e snnna s s ennnnneees | cennnnneeeeenns foannd 07/22/2024 ..... STIFEL NICHOLAS .... . N
2580%-10-5 ......... DOORDASH INC = A COMMON ....eeeeeeeeeeeeie e e e eene e e e e eee e e e e eeene e e e e eenne e e eeennnneeeennnnnnes | cvnnneneennnnnn Joennnd 07/02/2024 ..... PRIVATE EQUITY DIST e eeeeeee e e e e e s e e e e e s e e e e e e e e e e e e e e e eemnan e e e e ennnnneeeens [oeeeernnnnaeeeeennnnnns 4,636.000 |.... 519,232 |.
26884L-10-9 ......... o0 U RN 07/22/2024 ..... Taxable Exchange ....46,322.000 |.... ,651,379 |.
29261A-10-0 ENCOMPASS ..o e e e e e e e e e e e e e e e e e e e e e nnnn e e e e ennnnneeeennnnnnnees | crnniinneeennnn [eonnnd 07/15/2024 ..... VAT TOUS e eeete e e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e nnn e e e e e nnna e e e e ennnnnne [eeeeernnnaeeeeennnnaas 1,210.000 |.... 104,755 |.
29273V-10-0 . ..| ENERGY TRANSFER EQUITY LP 08/05/2024 Various .13,441.000 |. ..217,312 |,
293367-10-0 . ..|ENLINK MIDSTREAM LLC .... Various ... .18,548.000 |. .. 259,008 |.
293792-10-7 . .. |ENTERPRISE PRODUCTS PARTNERS STIFEL NICHOLAS . .. 5,396.000 |. 161,920
294600-10-1 . ..| EQUITRANS MIDSTREAM CORP .. Various ... .25,000.000 |. .. 316,539
405024-10-0 . .. | HAEMONETICS CORP/MASS COMMON .. Various ... .. 8,140.000 |. ..630,621 |.
428103-10-5 ......... HESS MIDSTREAM LP - CLASS A COMMON ... STIFEL NICHOLAS .... ... 48,336 |.
4824201-10-6 ......... KBR INC COMMON .....ieiviiiieiiiiii e ceiii e cerii s s e e eeesni s e ssnnae s e sesnnnsesennnns | cennnneeeeennns fovuand 09/25/2024 ... Various 299,053 |.
500688-10-6 ......... KOSMOS ENERGY LTD COMMON .......eeeeeeeeneeeeeenneeeeeeenee e e eeeenn e e e eeennn e e e eeennnneeeeennnnnneees | cvnnnenneeennnn Jonnnd 08/02/2024 ..... CAPITAL ONE SECURITIES . ....52,571.000 |.... 260,016 |.
55336V-10-0 ......... MPLX LP LIMITED PARTNERS ....cevvueiiiiiiiiiiniiiiiiiis e scinni s srsnni e s ernsnns s ssnnnnnsssssnnsnns | cennneeneeenns foonnd 07/22/2024 ..... Various .. 7,100.000 |.... .. 302,621 |.
594918-10-4 ......... MICROSOFT CORP ... e eeeeee e e e e eeee e e e e e e e e e e e enne e e e e ennne e e e e eennn e e e eeennnnneeeeennnnnneees | cvvnienneesnnns Jonnnd 08/15/2024 ..... VIRTU FINANCIAL .... 131.000 |.... ... 55,159 |.
65342(-10-5 ......... NEXTDECADE CORP COMMON ....evveeniiiiiiiiiiiiiiiiis et eeresi e rnnis s ennnis s ennnnnnees | eennnnneneennns fonnnd 09/04/2024 ..... Various ... ...409,135.000 [oeuiiiviininniinnnns 2,139,606 |.
67066G-10-4 ......... NVIDIA CORP ...08/05/2024 ..... Various ... ....15,311.000 |....
682680-10-3 ......... ONEOK INC ...08/29/2024 ..... Various ....11,577.000 |....
683344-10-5 . ..|ONTO INNOVATION INC ONTO 08/02/2024 ROBERT W. BAIRD . ..500.000 |.
72651A-20-7 . .| PLAINS GP HOLDINGS LP-CL A Various ... ..9,077.000 |.
74340E-10-3 . ..| PROGYNY INC COMMON . JEFFERIES & CO .14,230.000 |.
808513-10-5 ......... B0t PR RN 08/22/2024 ..... Various ... 15,795.000 |....
876126-10-1 ......... TARGA RESOURCES CORP ....eeeeeeeeeeennieeeeemnnneeeeeeennaeeeeennnneeeeennnnaeeeennnnneeeennnnnneneens | connieneennnnns Jonnnd 07/22/2024 ..... STIFEL NICHOLAS .... . N
969457-10-0 ......... WILLIAMS COS INC [ U RN 07/22/2024 ..... STIFEL NICHOLAS .... . ... 97,152 |.
000000-00-0 ......... GIBSON ENERGY INC ....ieeeeuuuseeennnnnssarnnnnnnasaennnnnnasaennnnnnassernnnnnnssennnennnsseennnnnnnseeene | sosessssessenes |oennnd 09/11/2024 ..... V@ OUS ettt s e ettt e et e eet e e e e eenss s e e eensssseeeness e seeennnnneernnnnnseseennnnnaeeeerrnnnaaes [seeernnnnaseeernennnnn 85,798.000 |...oiiirrnnnninaennes 1,386,942
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000000-00-0 ......... PEMBINA PIPELINE CORP .....eeeeereueeeeemnnneeeeemnnneeeeemnnnneeeennnnneeeeennnneseeennnnneeeeennnnns | cennienensennnn Jonnad 07/22/2024 ..... NAT BK FINANCIAL EQ .ereeeeeeeeeie e e e e eeeee e e e e eee e e e e e e e e e e e enme e e e e ennna e e e eemnnnaeeeennnn [oeeeemnnnnaseeeennnnnns 4,368.000 |.... 165,473 |.
20250N-10-5 ......... Lo U [PUURRRSUUSURRRR RN 07/22/2024 ..... NAT BK FINANCIAL EQ .. ....18,082.000 |.... 656,106 |.
000000-00-0 ......... TC ENERGY CORP ...eeeeeeieeeeeenn s e e e eenne e e e e eeene s e e e eenn s e e eeennn s e e e eennnnneeeennnnnneeeennnn | covnisneessnnnn Jonnnd 07/22/2024 ..... NAT BK FINANCIAL EQ .ereeeeeeeeeie e e e e eeeee e e e e eee e e e e e e e e e e e enme e e e e ennna e e e eemnnnaeeeennnn [oeeeemnnnnaseeeennnnnns 2,200.000 |....
000000-00-0 ......... TC ENERGY CORP ... [ R 06/28/2024 ..... StOCk DiVIdeNd .....veiiiiiiiiiiiii s [eeee e 2,160.780 |....
874039-10-0 ......... TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS . | IR I 08/02/2024 ..... VAT TOUS e eeete e e e e et e e e e et e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e nnn e e e e e nnna e e e e ennnnnne [eeeeernnnaeeeeennnnaas 1,171.000 |....
G2415A-11-3 ......... COOL CO LTD COMMON [ R 08/28/2024 ..... Various ... ....25,000.000 |....
G42096-20-7 ......... GULF KEYSTONE PETROLEUM LTD COMMON ... |- FPUPPRRT I 09/11/2024 ..... JPM FUNDS RECAP ... ....79,579.000 |....
G5509L-10-1 ......... LIVANOVA PLC COMMON [ R 08/21/2024 ..... Various B N 6,590.000 |....
G6683N-10-3 ......... NU HOLDINGS ... e seeeenneeeeereesseeemesasseeernnssseemnnsaeseermnnasseeemnnnaseeernnnaseennnnnnns Deveeevrnianes foeeees 09/04/2024 ..... PRIVATE EQUITY DIST ..iietuieieeinuuusaeeeeenninaaeeeennnssseeennnsssaeennnnnaasennnnnsssesennnnnsseennns [seeernnnnnsseernnnnnns 11,853.000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 16,969,887
481200-53-0 ......... JPMORGAN EQUITY INCOME-1 P [ P P 08/09/2024 ..... PCG Model Accts .... ....90,793.360 |.... .. 6,420,000 |.
72201F-49-0 ......... PIMCO E/M LCL CUR & BND-INST MUTUAL FUND .....viiiiimiiniiiiiiiinienciniineeeeennienesennnnnneene | cennnnneeenenns fonnnd 08/13/2024 ..... PCG Model Accts .... .. 34,709.194 |.... 370,060 |.
891540-18-2 . .| TOUCHSTONE INTERNATIONAL EQUITY=Y eeeeeeeeeiee e e eee e e eeen e e eenne e e eennnneeee | cvnniinnnnnnnnn Joennnd 09/23/2024 ..... TOUCHSTONE SECURITIES ... 24,195 |
891540-22-4 ......... | TOUCHSTONE SMALL COMPANY-Y ........ 09/23/2024 TOUCHSTONE SECURITIES N 37,604 |.
891541-78-3 . ..| TOUCHSTONE ACTIVE BOND - CLASS | 08/09/2024 PCG Model Accts .... . 32,665.965 |. ..310,036 |.
8915411-79-1 . .| TOUCHSTONE CORE BOND FUND-Y . 09/27/2024 TOUCHSTONE SECURITIES .17,617.599 |. .. 167,214 |.
8915411-81-7 ......... TOUCHSTONE HIGH YIELD=Y .eeeeeeeee e e eeeie e e eeee e e e e e e e e e e e e e emnn e e e eennnneeeeennn | cvnnninnnnnnnnn Joennnd 09/27/2024 ..... TOUCHSTONE SECURITIES ....61,992.280 |....
89154X-22-9 ......... TOUCHSTONE FOCUSED EQUITY FUND CLASS Y ..veviiiiiiiiiiiiiiiiiin i escrnnisseecennisessennnns | cennnnneneeenns fonnnd 09/23/2024 ... TOUCHSTONE SECURITIES ...cevveineeiiiiiie e e ceiiis e e ceeiis s s e e s s esna e e s senni s e s ennnaneeeees |oesrnaninnsssnnnnnnnnees 3,395.212 |....
89154X-44-3 ......... TOUCHSTONE VALUE FUND CLASS Y +.eeeeieeeeeeee e e e eeene e e e e eenn e e e eennnn e e e eennnn e e e eennnnneeeens | cvnnnenennnnnnn Jonnnd 09/27/2024 ..... TOUCHSTONE SECURITIES ..12,073.062 |....
89154X-53-4 ......... TOUCHSTONE MID CAP GROWTH = Y 1evveeiiiiiiiiiii i scrsiis s ennii s ennnnesnennnes | cennnnneeeeenns foannd 09/27/2024 ..... TOUCHSTONE SECURITIES
89154X-63-3 ......... TOUCHSTONE LARGE CAP GROWTH FUND CLASS | ..eeeeeeeeeeeeeiie e eeeeeee e e eeen e e eeennneeeeennes | cvvninnnnnnnnn Joennid 09/23/2024 ..... TOUCHSTONE SECURITIES
89155H-37-1 ......... TOUCHSTONE MID CAP VALUE FUND CLASS Y ..iiiviiiiiiiiiiiiiiecciiiiseescennineessnnnisesennnnnnneens | cennnnneeeeenns fonnid 09/23/2024 ... TOUCHSTONE SECURITIES
89155H-82-7 ......... TOUCHSTONE SANDS CAPITAL SELECT CLASS Y eeereiieeeeeenneeeeeenneeeeeennieeeeeennneeeeennnnees | cvvnnnnnennnnn Jonnnd 09/23/2024 ..... TOUCHSTONE SECURITIES e 3,837.073 |.... ... 63,410 |.
89155T-66-4 ......... TOUCHSTONE ULTRA SHORT FIXED CLASS Y ..iiivveeniiiiiiuuiniiiiiiiiiniiiirininnisesiennnnssssessnnnseneees | eessnnneeerenns |ousnnd 09/04/2024 ..... TOUCHSTONE SECURITIES ... eivuuuniiiiiuuuniiiiiuunussissisuninseseeeunnsseesessnnnssesrrsnnnnsesesnnnnssenee [soserennnnssesensnnnns 12,879.634 |.vvveiiiiiiiiiniiiis 118,637
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,472,978
89154V-83-5 ......... |TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ...iivieveuniiiiiinnnniiiiiinnnniniiennnnenscnnnnnns | ............... | ...... 08/30/2024 ..... |TOUCHSTONE SECURITIES ...iiiieriiiiiiiiiii e s s ittt s s e s ceai s e e e cesai e s e sessiseesseennnseeesesnnnnss foosessssesssnnssnannes 41,698.935 |..ivvuniiiiiiiiiiiis 451,872 |.iiiiiiiiiiiiiiiiniiiiiiiies | [
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 451,872 XXX 0 XXX
30304*-10-0 ......... |FABRIC FABRIC TECHNOLOGIES INC ....iiiivuunniiiiirunniiiiisunniiiiiissnnsissressnnsesssrsssnssssrnnsns | sessnnneeeseens | ...... 09/03/2024 ..... |Capila| L0 LT T PP PPPPP 0.000 [ooiiiiiinnniiiiiiinnnns 4,000,000 f..uiiiiirnnniiiiiiiiniiriiiis forriiiiii e [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 4,000,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 29,894,737 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 29,894,737 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 29,894,737 XXX 0 XXX
6009999999 - Totals 198,245,494 XXX 618,682 XXX
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..36202K-W-5 |G2 G2 8696  3.625% 09/20/25 .......cevviiiiiinnn [eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 . 09/20/2025 . [1.A ........
..36207N-D4-3 | GNMA GN 436723  7.500% 11/15/26 ......ceevvves [oeennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 11/15/2026 . [1.A ........
..36210E-7C-7 |GNMA 30 YR GN 490591  7.000% 09/15/28 ....... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 09/15/2028 . [1.A ........
..36225C-EV-4 | GNMA ARM G2 80147 ~ 4.000% 12/20/27 .......... [..ceen . 09/01/2024 . | Paydoun ... .0 . 0 . 12/20/2027 . (1.A ........
..38373V-N8-9 | GNMA - CMO 2002-81 Z  6.112% 09/16/42 ...... |....... . 09/01/2024 . | Paydoun ... .0 . 0 . 09/16/2042 . [1.A ........
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.670% 02/16/44 ...... |....... . 09/01/2024 . | Paydoun ... .0 . .0 . . 02/16/2044 . (1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... L 07/20/2024 . | eveeeiiiiiiininiiniiiiiinins e e 65,000 [o..eveenne. 65,000 |............ 65,000 |..eevvvriiiiinnnns (V2 0 e (VO 0 | (VO 0 s 65,000 |..oooeeennnnns (VN 0 | [V 888 |. 01/20/2035 . |1.A ........
Redemption 100.0000
..690353-4l-4 |DFC AGENCY DEBENTURES  4.500% 06/20/27 ..... |....... . 09/20/2024 .| evviiiiiiiiiiiiiiiiiiiiiiiien e | 231,667 |........... 231,667 |........... 231,667 |..oooeeeeeieen [ 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 e 231,667 [...ooeeennnnn [ 0 Joeeeeeiieenn [ 6,389 |. 06/20/2027 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 324,813 324,813 324,266 27,989 0 158 0 158 0 324,813 0 0 0 8,397 XXX XXX
DOMINICAN REPUBLIC SOVEREIGN ~ 5.500% MORGAN STANLEY FIXED INC
. 25714P-EP-9 | 02/22/29 .....evvvniiiiiiiiiiiiiiiiiiiiiiiiiieeeen (D IRV VA V)72 R K R 3,036,000 |........ 3,000,000 |........ 3,039,000 |........ 3,029,565 |............... [V R (3,737) |eeeeeeeeeees [V R (3,737) |eeeeeeeeees [V R 3,025,829 |.....evvvnnnnne [V 10,171 |........ 10171 |l 177,833 |. 02/22/2029 . [3.C FE
REPUBLIC OF POLAND SOVEREIGN ~ 5.500%
L. 731011-AN-2 | 04/04/53 ....oooiiiiiiiiiiiiii D..... . 07/01/2024 . | JEFFERIES & CO ..ovvvvvnnn |ooeeeeeninneneeeeens oo 4,797,500 |........ 5,000,000 |........ 4,381,250 |........ 4,382,430 ..ol [V PP 3,706 [...oevvennnnnn0 foinnnnns 3,706 [....oovvnnnnnn0 founnnnns 4,386,136 [.......c...n 0 [...... 411,364 |....... 411,364 |........... 204,722 |. 04/04/2053 .
0309999999. Subtotal - Bonds - All Other Governments 7,833,500 8,000,000 7,420,250 7,411,996 0 (31) (31) 7,411,965 0 421,535 421,536 382,565 XXX
..3128\T-PK-8 |FGCI FG HO1326  5.500% 08/01/35 09/01/2024 . |Paydown 1,506 |.. .1,513 0| . 08/01/2035 .
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 ... 07/01/2024 . |Paydown .265 0| . 07/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 .....evvvvvuunnnn [eeeenn . 09/01/2024 . | Paydoun ... 0 . 05/01/2025 .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......evvvvvvnnnn [ereenn . 09/01/2024 . | Paydoun ... 0 . 03/01/2033 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .......evvn [oeennn . 09/01/2024 . | Paydoun ... 0 . 01/25/2042 .
..3136A5-3Z-7 |FNR 2012-561 TP 3.500% 03/25/41 .....ccccoeees [oeennn . 09/01/2024 . | Paydoun ... 0 . 03/25/2041 .
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .........ccc. [.eeenn . 09/01/2024 . | Paydoun ... 0 . 01/25/2044 .
..313748-Y4-7 |FNMA FN 323031  6.000% 04/01/28 ........eevven [oeeennn . 09/01/2024 . | Paydoun ... 0 . 04/01/2028 .
..3137A6-65-6 |FHR FHR 3798 AY ~ 3.500% 01/15/26 ............. [....... . 09/01/2024 . | Paydoun ... 0 . 01/15/2026 .
..3137B3-KM-9 |FHR FHR 4223 CL  3.000% 07/15/43 .......ovvvvn [oeeennn . 09/01/2024 . | Paydoun ... 0 . 07/15/2043 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .. 09/01/2024 . |Paydown 0| . 05/15/2044 .
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 09/01/2024 . |Paydown 0| . 10/15/2047 .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... 09/01/2024 . |Paydown 0| . 01/01/2027 .
..31389-Jv-3 |FN FN AS0275  3.000% 08/01/33 . |. 09/01/2024 . | Paydown 0| . 08/01/2033 .
..31302J-TL-3 |FNR 2003-20 MZ  5.750% 03/25/33 . . |- 09/01/2024 . | Paydown 0| . 03/25/2033 .
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 09/01/2024 . | Paydoun ... 0 . 11/25/2033 .
..31303U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 .... . 09/01/2024 . | Paydoun ... 0 . 08/25/2033 .
..31394R-Vi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .. . 09/01/2024 . | Paydoun ... 0 . 03/15/2034 .
..313970-3L-0 |FNR 2010-149 ZC  4.500% 01/25/41 ............. [.oeeen . 09/01/2024 . | Paydoun ... 0 . 01/25/2041 .
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ......ccooeees [eeennn . 09/01/2024 . | Paydoun ... 0 . 05/25/2025 .
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 .....covvvveeeees [eeennn . 09/01/2024 . | Paydoun ... .. (139) ] 0 . 01/01/2038 .
..31416R-VA-8 |FNMA FN AA7808  4.000% 08/01/24 08/01/2024 . |Paydown .16 | 0| . 08/01/2024 .
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... 09/01/2024 . |Paydown 0| . 08/01/2032 .
..31417K-ZN-0 | FNMA FN AC1648  4.000% 09/01/24 08/01/2024 . |Paydown 0| . 09/01/2024 .
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 09/01/2024 . |Paydown 0| . 01/01/2025 .
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 ... . 07/01/2024 . | Paydoun ... .0 . . 08/01/2024 .
Redempt io 100.0000
.. 92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ......vvvve [oennnn . 09/01/2024 . | evvieiiiiiiiiiiiiiiiiiiiiins e | 16,239 |oveveeeenns 15,239 [.eeeeeees 15,239 [......oeee. 15,239 [oooiiinnnnnns 0 Joeeeeiieeenn [ 0 oo [ 0 Joeeeeeeennn 16,239 oo [ 0 Joeeeeeiiieenn [ 438 |. 10/25/2043 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,391,825 1,391,825 1,417,070 1,402,211 0 (10,389) 0 (10,389) 0 1,391,825 0 0 0 37,570 XXX XXX
..02148J-AD-9 |CWALT 2006-39CB 1A4  6.000% 01/25/37 ........ | ....... | 09/01/2024 . | Paydown ........ceevveeeeees |ovevvvereeneeneenens fovenvnnnnnns 9,800 f.....c...... 9,064 |............. 7,669 |............. 6,752 |...ooeeeennn 0 e 3,048 | [V PO 3,048 | [ PO 9,800 |..evvrrrnnnnns [ 0l [ 398 |. 01/25/2037 . [1.A FM .
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..023608-AH-5 | AMEREN CORPORATION  2.500% 09/15/24 ......... [....... . 09/15/2024 . |Maturity . .0 . 2,322 |... 0 0 e 5,375 |. 09/15/2024 .|2.B FE ....
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .......evvvvvns [oreennn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2035 . [1.A FM
..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52 .....ccco. [.eennn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 04/17/2052 . [6. * .......
..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 ....ovvvves [eennnn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 10/17/2052 . [1.A FE .
..02666B-AG-1 | AH4R 2015-SFR2 XS  0.000% 10/17/52 ....ccoo [eennnn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 10/17/2052 . [6. * .......
..05526D-AZ-8 |BAT CAPITAL CORP  3.222% 08/15/24 ............ [.eeeenn . 08/15/2024 . |Maturity . .0 . 0 0 . 08/15/2024 . |2.A FE
..05526D-BF-1 |BAT CAPITAL CORP  4.540% 08/15/47 .......ccco. [oernnn . 07/01/2024 . |Call .0 . 0 .. 0 . 08/15/2047 . |2.A FE
..05531F-BH-5 | TRUIST FIN CORP  2.500% 08/01/24 ......cccoeun [eeeennn . 08/01/2024 . |Maturity .0 . ....0 |........ 1,575,000 |.. 0 . 08/01/2024 . (1.G FE .
..05552J-AA-7 |PNC BANK NA ~ 2.500% 08/27/24 .......cevvvvvveee [eeeenn . 08/27/2024 . |Maturity . .0 . 0 .475,000 |.. 0 . 08/27/2024 . (1.F FE .
..05946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 09/01/2024 . | Paydown 0 0| .2,351 0| . 09/25/2035 . [1.A FM .
..05946X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. 09/01/2024 . |Paydown 0 0| . 5,434 0| . 11/25/2035 . [1.A FM
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/36 .. 09/01/2024 . |Paydown 0 0| .3,613 0| . 11/25/2035 . [1.A FM .
..05946X-72-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ........cccee [eennnn . 09/01/2024 . | Paydoun ... .0 . 0 3,021 |.. 0 . 08/25/2035 . [1.A FM .
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 ............. [.eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 ...7,280 |.. 0 . 09/25/2034 . [1.A FM .
..06051G-FH-7 |BANK OF AMERICA CORP  4.200% 08/26/24 ....... |[....... . 08/26/2024 . |Maturity . . 4,000,000 .0 . ....0 |........4,000,000 |.. 0 168,000 |. 08/26/2024 . |2.A FE
..117043-AS-8 | BRUNSWICK CORP  0.850% 08/18/24 U ORI . 08/18/2024 . |Maturity . . 1,800,000 .0 . ....0 |........1,800,000 |.. 0 7,650 |. 08/18/2024 . |2.B FE
.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.193% 01/25/37 ........ [..ccnn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins i e 4,509 .0 . 0 ... 4,509 |.. 0 . 01/25/2087 . [1.A FM .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 ............. [..ceenn . 09/01/2024 . | Paydoun ... ... 70,937 .0 . 0 ..70,937 |.. 0 . 02/25/2048 . [1.A ........
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 ......... [....... . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 5,665 .0 . 0 ...5,665 |.. 0 . 05/25/2035 . [1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ........ [....... . 09/01/2024 . |Paydown .......cooeeeiiiiins feniiininiis e 5,721 .0 . 0 0 . 07/25/2035 . [1.A FM .
..12667G-Pli-7 | CWALT 2005-20CB 1A4  5.500% 07/25/35 09/01/2024 . |Paydown 0 0| 0| . 07/25/2035 . [1.A FM .
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 09/01/2024 . |Paydown 0 0| 0| . 08/25/2035 . [1.A FM .
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 09/01/2024 . |Paydown 0 0| 0| . 10/25/2035 . [1.A FM .
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 . |. 09/01/2024 . | Paydown 0 0| 0| . 11/25/2035 . [1.A FM .
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . |- 09/01/2024 . | Paydown 0 0| 0| . 05/25/2036 . [1.A FM .
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 .....cccounn [oeeennn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM .
.. 14448C-AS-3 | CARRIER GLOBAL CORP ~ 3.577% 04/05/50 ........ [....... . 08/13/2024 . | Call 77.3990 ..... .0 . 0 0 . 04/05/2050 . |2.B FE
..15189T-Ali-7 | CENTERPOINT ENERGY ~ 2.500% 09/01/24 ......... [....... . 09/01/2024 . |Maturity .....ccccvvvnnnns . .0 . 0 0 . 09/01/2024 . |2.B FE
..17309A-AD-1 | CMALT 2006-A1 1A4  5.750% 04/25/36 .......... [....... . 09/01/2024 . | Paydoun ... ... 88,844 .0 . 0 0 . 04/25/2036 . |2.B FM
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 [ [P . 09/01/2024 . | Paydoun ... ... 66,563 .0 . 0 0 . 06/25/2037 . [1.A FM .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [....... . 09/01/2024 . |Paydoun .....coooeeieiiiiins i e 6,69 . .0 . 0 . 0 . 06/25/2044 . [1.A ........
.. 224044-CH-8 | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 08/15/2024 . |Maturity .. 525,000 ..523,045 |. 0 0| .525,000 0| . 08/15/2024 . |2.B FE
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 .. 09/01/2024 . |Paydown .9,674 |. 0 0| 10,388 0| . 06/25/2035 . [1.A FM .
..225470-VY-6 | CSMC 2006-1 4A9  5.500% 02/25/36 .. 09/01/2024 . |Paydown 0 0| 0| . 02/25/2036 . [1.G FM .
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 09/01/2024 . |Paydown 0 0| 0| . 02/25/2036 . [1.A FM .
..3622MW-AH-6 | GSR 2007-3F 2A7 ~ 5.750% 05/25/37 .. 09/01/2024 . |Paydown 0 0| 0| . 05/25/2037 . |4.A FM
..362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 ........eeen [oreenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2036 . |3.C FM
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........eu [eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2035 . [1.A FM
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 ............ [oeennnn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2037 . [1.A FM .
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .........cee [oennnn . 09/15/2024 . | Paydoun ... .0 . 0 0 . 03/15/2063 . [1.A FE .
..466247-JU-8 | JPMMT 2004-S2 4A4  5.500% 11/25/34 ... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2034 . [1.A FM
..466247-20-9 | JPMMT 2005-S3 1A3  5.750% 01/25/36 .. . 09/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2036 . [1.A FM ....
..46628S-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 .. . |- 09/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM ....
..466288-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .. . |- 09/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM ....
..52521H-AJ-2 |LMT 2006-9 1A9  5.750% 01/25/37 ... 09/01/2024 . | Paydown 0 0| 0| . 01/25/2087 . [3.A FM ....
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 ..... . 09/01/2024 . | Paydoun ... 0. .0 . 0. . 12/25/2042 . [1.A FM ...
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..58769J-AV-9 | MERCEDES-BENZ FIN NA  5.590% 07/31/26 ....... [....... . 07/30/2024 . | Various .. 440,310 440,000 440,000 |.... ....440,000 |.. ... 310 |.... . 07/31/2026 . [1.F Z .....
..60856B-AC-8 | MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 .... |....... . 09/04/2024 . |MARKET AXESS .. . 1,983,380 ..2,000,000 ..1,996,860 |........ 1,999,435 |.... 1,999,707 |.. . (16,327) |.... . 04/15/2025 . [2.A FE ....

MONDELEZ INTERNATIONAL INC ~ 4.125% 05/07/28
B09207-ANM=7 [ eeeeeeeeeee s | s . 09/17/2024 . | WELLS FARGO .....oovvvvees Jeveneeniiineneeenns |oeees 5,002,150 |........ 5,000,000 |........ 4,951,100 |[........ 4,975,963 |............. 0 |eeeenns 3,627 |oooeeiiiees [V OUUURUURR N 2 (N AU | B RN 4,979,590 . 05/07/2028 . 2.B FE ....
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 09/01/2024 . | Paydoun ... L T1,978 | 14,422 .. . 10/25/2036 . [1.A FM ....
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . 09/01/2024 . |Paydown .1,301 . 01/25/2047 . (1.A FM ...
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 09/01/2024 . |Paydown . 07/25/2043 . (1

. 03/25/2047 . |1.
. 09/15/2025 . |2.B FE ....
. 06/25/2036 . |3.C FM ....
. 08/15/2024 . |2.A FE ....
. 11/25/2035 . |2.B FM ....
. 03/25/2036 . |1.E FM ....

..65538P-AF-5 | NAA 2007-1 1A5  6.347% 03/25/47 09/01/2024 . | Paydoun ...
..682680-BA-0 | ONEOK INC  2.200% 09/15/25 R P . 08/16/2024 . [ MILLENNIUM ADVISORS ....
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |....... . 09/01/2024 . | Paydoun ...
..760759-AU-4 |REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ..... |....... . 08/15/2024 . |Maturity .
..761118-MD-7 |RALI 2005-QS16 A4  5.750% 11/25/36 .......cce. | veeeees . 09/01/2024 . | Paydoun ...
..761118-X0-6 |RALI1 2006-QS3 1A12  6.000% 03/25/36 ......... |.eeeees . 09/01/2024 . | Paydoun ...
..76112H-AD-9 | RAST 2006-A9CB A4  6.000% 09/25/36 .......... |..cc... . 08/01/2024 . | Paydoun ...

.1,232,000 |..
..66,808 |..

. 1,232,000
... 66,808

... (1,022) |.
..... 1,345 |.

. .. . 09/25/2036 . [1.A FM ...
..78016E-ZV-2 |ROYAL BANK OF CANADA ~ 5.690% 07/29/24 ....... | ..cenn . 07/29/2024 . (Maturity . . 2,000,000 21,998,704 |0 [, 1,206 |. .2,000,000 |.. . 07/29/2024 . |1.E FE ...
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .......cccees | aeeennn . 09/01/2024 . [Paydown ......cccuvviiiiiins foeeeei e 6,715 6,592 |.... ...6,715 |.. . 07/25/2043 . |1.A ........
..824348-BQ-8 | SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 ... 08/08/2024 . |Maturity . ..270,000 .0 270,000 . 08/08/2024 . |2.B FE ....

. 08/01/2024 . |2.B FE ....
. 09/25/2034 . [1.A FM ...
...489 |. 10/25/2034 . |1.A FM ....
...491,281 |. 04/15/2049 . [2.A FE ....

.0
.1,616 |.
... 11,820 |....

..842587-DC-8 | SOUTHERN CO  4.475% 08/01/24 ..
..863579-AM-0 | SARM 2004-12 1A2  4.314% 09/25/34 . 09/01/2024 . | Paydoun
..863579-CB-2 | SARM 2004-14 1A 5.820% 10/25/34 R IO . 09/01/2024 . | Paydoun ...
..92343V-DS-0 | VERIZON COMMUNICATIONS ~ 5.012% 04/15/49 .... |....... . 07/10/2024 . | Various

08/01/2024 . |Maturity . . 1,435,000 . 1,435,000
L1713 .
.. 12,269 |.. 0

....... 12,968,803 |.. ......(126,121) [...... (126, 121)

ololccoocococococoocococo oo o0 o0 o000 00000000 OO oo

12,965,728 |....
..931108-AA-2 | WAKEMED ~ 3.286% 10/01/52 .ovvvevevenesiecries [ v . 00/11/2024 . | RAYMOND JAVES . 17,500,000 |voveveeeenn0 foreiiieiinnn0 o0 [0 o0 o 7,500,000 |.. ... (1,589,250) ... (1,589,250) ...233,443 . 10/01/2052 . | 1.F FE ....
..931427-AR-9 | WALGREENS BOOTS ALLIANCE ~ 4.650% 06/01/46 . |....... . 09/09/2024 . | SWRIDGE PARTNERS .3,476,255 |.... .3,476,570 |.. ... (1,114,070) [... (1,114,070) 125,679 |. 06/01/2046 . |2.C FE ...
..93934F-BL-5 |WMALT 2005-7 2(B1  5.500% 08/25/35 ....cceove [evee . 09/01/2024 . | Paydown 105,020 |.... ...3,905 |.. . 08/25/2035 . |1.E FM ...
..949831-AA-9 | WFMBS 2019-3 A1 3.500% 07/25/49 ............. . 09/01/2024 . | Paydown ... .12, , 50 v 13,187 a0 [t (909) v 0 foieis (909) o0 o 12,277 |.. . 07/25/2049 . |1.A ........
..878742-AE-5 | TECK RESOURCES LIMITED ~ 6.125% 10/01/35 . 07/17/2024 . | Various 4,759,920 4,500,000 ..4,458,870 |........4,474,636 |. 4,475,452 . 10/01/2035 . |2.C FE .
..05682V-AE-5 |BCC 2018-2A B 7.141% 07/19/31 .. |D..... |. 08/06/2024 . Paydoun .'9,000,000 ..9,000,000 ..9,000,000 ........9,000,000 [. \.......9,000,000 . 07/19/2031 . |1.C FE .
..225460-AP-2 [ CREDIT SUISS NEW YORK ~ 3.625% 09/09/24 ...... . 00/09/2024 . [Maturity «eeoeevereiens foeeeeeeeieeieiens feeen 3,000,000 |........ 3,000,000 |........ 2,983,080 |........2,998,509 [o.eeorreereencO [ooeeeee 1,491 |0 o 1,491 o0 e 3,000,000 |.. . 09/09/2024 . |1.E FE .
..452628-AA-1 | INPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 ... . 07/26/2024 . | Maturity . ++even2. 500,000 ... 500,000 ... 500,000 |.. 0. . 07/26/2024 . |2.B FE .
..500631-AH-9 | KOREA ELECTRIC & POWER ~ 7.000% 02/01/27 .... . 07/17/2024 . | Various ... . 3,680,915 3,500,000 . 3,546,958 . . 133,957 |. . 02/01/2027 . |1.C FE .
..60920L-AQ-7 |MONDELEZ INTL HLDINGS NE ~ 0.750% 09/24/24 .. . 09/24/2024 . | Maturity . 200,000 . 200,000 200,000 0 . 09/24/2024 . |2.B FE ..
..63906Y-AB-4 |NATWEST MARKETS PLC ~ 0.800% 08/12/24 ........ . 08/12/2024 . |Maturity .... . 2,430,000 |........ 2,430,000 .evenn.2,430,000 |.. ROV . 08/12/2024 . |1.E FE ..
..8656211-BN-1 | SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . D..... . 07/16/2024 . | Maturity . . 1,300,000 |........ 1,300,000 eeeeereneens 0 e 850 [ 0 e 850 |0 e 1,300,000 [.. O . 07/16/2024 . |1.G FE
..884333-A0-0 [WINDR 2016-2A ATR  6.699% 11/01/31 .. |D..... |- 08/01/2024 . [Paydown ... ..3,285,785 ..3,285,785 |........ 3,285,785 |. 0 ........ 3,285,785 0| .. . 11/01/2031 . |1.A FE
..92857)I-BD-1 | VODAFONE GROUP PLC  4.375% 02/19/43 .......... [D..... . 07/12/2024 . | Cal | 88.0900 ... |oerrrieiiiisieniaes |1ern.3,523,600 ..o 4,000,000 |........ 3,453,680 |........ 3,560,026 |.... peennn 7,232 | . o0 e, 3,567,258 |.. R .0 ...113,355 |, 02/19/2043 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 82,491,210 81,476,411 67,510,643 0 153,422 153,422 0 81,715,672 0| (2,671,487)[ (2,671,487) 2,843,409 XXX XXX
2509999997. Total - Bonds - Part 4 88,362,601 92,207,848 90,637,997 76,352,838 0 143,160 143, 160 0 90,844,275 0] (2,249,952)[ (2,249,952 3,271,931 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 88,362,601 92,207,848 90,637,997 76,352,838 0 143,160 0 143, 160 0 90,844,275 0] (2,249,952)[ (2,249,952 3,271,931 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0
..03763A-20-7 | APOLLO MEDICAL HOLDINGS INC COMMON ..........e [eeee . 07/16/2024 . | ROBERT W. BAIRD ...cevve |oveneee 2,800.000 |.. 104,029 |.... 0| .104,029 |. .30,094 [.........30,004

.2,162,073 |... (1,281,745)
....... (84,739) |..

..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B .. weeennn |- 08/13/2024 . | Various ...... R .6,062.000
..09061G-10-1 | BIOMARIN PHARMACEUTICAL INC [N PP . 09/16/2024 . [EVERCORISI .. [UP R 5,185.000 |..
..125100-10-0 | CCC INTELLIGENT SOLUTIONS HO COMMON ........... |....... . 09/18/2024 . [Various .......cceeeeenees fouee.. 22,280.000

..880,328 |.
415,198 |....

.880,328 ,779,525 |.....1,779,625 |..
....... (21,332) |....... (21,332)

....... (16,067) |....... (16,057)

o o ol|o
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

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
..127190-30-4 |CACI INTERNATIONAL INC —CL A ..oevvvvvvvvivnnnnns [ eeeenn . 08/06/2024 . |Various ... J O 650.000 |.. .... 208,708 |...........210,509 |........ (1,801) |.. . (1,801) ... 208,708 |.. .. 84,567 |....
..16411R-20-8 | CHENIERE ENERGY INC .......evvvvvvvvmnnnnnnnnnnnnnns [ eeeenn . 09/04/2024 . |Various ... P 1,900.000 |.. 316,712 |.... .316,712 |.. ...28,262 |....
Pickering Energy Part
..26884L-10-9 |EQT CORP .....evvunninnninian [ eeeeens . 07/22/2024 . |Research .. U R 46,322.000 |...... 1,668,027 [......cccoounnnnnn fennnnns 1,651,379 [t O el 0 0 0 i 0 o0 s 1,651,379 |.. .. 16,648 |....
..20336T-10-0 |ENLINK MIDSTREAM LLC ...evvnnnniis oo . 08/29/2024 . |Various ... R 100,884.000 |.......1,425,726 . 137,958 |....
..203792-10-7 |ENTERPRISE PRODUCTS PARTNERS ..........ccovvveens [eeeenn . 08/05/2024 . |Fearnley Inc .....ccceeees |oeeeeens 1,358.000 |.......... 37,913 .. (2,838) ...
..294600-10-1 |EQUITRANS MIDSTREAM CORP ......eevvvvvvvvevvinnnns [ereeenn . 07/22/2024 . | Taxable Exchange ........ |..... . 1,651,379 .. . (70,458) |....
L 459200-10-1 JIBM oo [ . 08/22/2024 . |Morgan Stanley CSA ...... |.......... 507.000 |.......... 99,414 | feeennnnnnn 59,962 .l 82,020 [l (22,967) |.. ...39,461
..459506-10-1 |Fragrances Inc COMMON .............coooeveeeeennnns [oeennn . 08/08/2024 . | Various ........ccceeeennn foereeens 1,110.000 |......... 106,433 |....coevrvivviiinnnn fevvennnnnn. 92,575 ..., 89,877 [.......... 2,699 |..
..46185L-10-3 | INVITAE CORP COMMON ........cevvvrvrrrvriiiiiiinnnns [ eeeenn . 08/15/2024 . | PRIVATE PLACEMENT ....... |....... 26,554.000 |.. ..39,300 |..
..49456B-10-1 |KINDER MORGAN ........... 08/02/2024 . |Various ......... 26,293.000 .. 551,369 , L0 .0 .
..500688-10-6 |KOSMOS ENERGY LTD COMMON 07/17/2024 . Fearnley Inc .. 25,000.000 .. 142,666 148,073 0 .0 .0
..577933-10-4 | MAXIMUS INC ............. 08/02/2024 . [VIRTU FINANCIAL . .3,200.000 .. 293,625 264,820 ..268,352 |. ..(3,532) ..(8,532)
..61174X-10-9 | MONSTER BEVERAGE CORP . |- 08/07/2024 . | UBS WARBURG . 687.000 34,767 19,401 |. 39,578 |. (20,177) (20,177)
..64110L-10-6 |NETFLIX INC ............. . |- 07/18/2024 . [VIRTU FINANCIAL . .1,378.000 .. 886,581 ..442,029 |. ..670,921 .. (228,892) . (228,892)
..65342K-10-5 | NEXTDECADE CORP COMMON .........evvvvvvvvvvnnnnnnns f[ereeenn . 08/06/2024 . | Various .......ccoeeeviiinn |oenend 63,051.000 .. 485,624 381,902 |[...........300,753 |........ 81,149 ... 81,149 |...
..75513E-10-1 |RAYTHEON TECH CORP ....ccoeveeeiiiiiiiieeeeeeees [ . 08/15/2024 . | VIRTU FINANCIAL . . ......... 105,643 ...76,820 |....... (19,864)
..844741-10-8 | SOUTHIEST AIR ...oooviiiiiiiiiiiiiiiiiiieeeeeeeens [ . 08/12/2024 . | Various P 23,122.000 |......... 597,810 . 667,763 |.......... 6,243
..868157-40-5 | SUPERIOR ENERGY SERVICES INC .....ccooeiicciiccn [eeeenn . 07/16/2024 . |RBC/DAIN [ R 31,406.000 |.. ,852,954 (1,256,240)
..87612G-10-1 | TARGA RESOURCES CORP .........eevvvvmmmmmmnnnnnnnnns [eeneenn . 08/07/2024 .| J.P. Morgan CSA .......... |........ 1,000.000 |.. 123,794 |...........21718 |.......... (343) . ..
..92343X-10-0 | VERINT SYSTEMS INC .....evvmmnnnniiiiiiniiiiinan [ oo . 09/03/2024 . | Various R 6,125.000 |......... ... 178,478 |.... .. 178,478 |.. .
..947890-10-9 | WEBSTER FINANCIAL CORP 08/21/2024 . [ROBERT W. BAIRD . .5,820.000 .. 260,955 ..260,213 |. ..238,064 |. (31,244) (31,244) .260,213 L T8
..969457-10-0 | WILLIAMS COS INC .... 08/06/2024 . | CMPT-MLP-E 20,000.000 .. 854,251 ..422,906 |. ..619,974 |...... (294,220) . (294,220) .422,906 . 431,345 |.
..981475-10-6 | WORLD FUEL SERVICES CORP 08/29/2024 . |Various ... 20,596.000 .. 579,662 ..372,217 | ..469,177 |. (96,900) .372,217 . 207,385 |.
..20250N-10-5 |ENBRIDGE INC ... 09/11/2024 . |Various 12,859.000 ..512,065 . 468,776 |. .471,5%8 40,466 |.
. 000000-00-0 |TC ENERGY CORP . 07/01/2024 . (Cash Adjustment . X 12000 |38 e 8 [ 0 [ 0 [0 L0 0 el 0 28 U
..G9456A-10-0 | GOLAR LNG LTD COMMON D..... . 08/07/2024 . | Various N O 6,000.000 |.. 127,652 |.. .72,4% |....
..G2415A-11-3 | COOL CO LTD COMMON D..... . 09/19/2024 . | Various JU IO 25,600.000 |.. .312,198 |.. LL(1,344)
..(4209G-20-7 | GULF KEYSTONE PETROLEUM LTD COMMON . ... |B..... . 07/05/2024 . | JPM_FUNDS RECAP . R 184,007.000 |.. .259,776 |.. .. 78,618 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 9,360,208 (3,220,393) 13,161,605 4,605 4,231,909 4,236,514
..115233-20-7 |BROWN ADV SUSTAIN GRU-INST MUTUAL FUND ....... [....... . 08/09/2024 . | Various ........coeeeviiinnn |oees .2,842,308 |...... (434,365) .5,403,003 |.. 816,937
..801540-18-2 | TOUCHSTONE INTERNATIONAL EQUITY-Y ....evvvvvvuns [ oreenn . 08/05/2024 . | TOUCHSTONE SECURITIES .. |.......... e 8973 | e 7,786 el 9,036 (1,249) .. 1,786 |..
..89154Q-22-4 | TOUCHSTONE SMALL COMPANY=Y .....eevvvvvvvvvrvnnnns [eeeenn . 08/19/2024 . | TOUCHSTONE SECURITIES .. |........ 3,579.000 f....coeee. 24,251 [ [l 19,862 |..llllllll 23,051 |l (3,188) |. ..19,862 |..
..891541-79-1 | TOUCHSTONE CORE BOND FUND-Y ........eeevvvvvvvnnns [ereeenn . 07/31/2024 . | TOUCHSTONE SECURITIES .. |....... 67,397.000 |.........619,285 |.....cccoeiiiiiiiins [oennnnn....632,859 |...........632,850 ...l 0|
..8915411-81-7 | TOUCHSTONE HIGH YIELD-Y ooooveeeeieiiieeeieieeees [ . 08/05/2024 . | TOUCHSTONE SECURITIES .. |........ 5,176.000 |.......... 39,296 |......ooeeeiiiiiiins | 39,795 | 38,118 [ 50 |.. .
..89154X-22-9 | TOUCHSTONE FOCUSED EQUITY FUND CLASS Y .. . |- 08/05/2024 . | TOUCHSTONE SECURITIES .. |........ 3,521.000 |[......... 244,620 [........cccooeiiiies [oennnnnnn 150,983 |...........221,844 | (70,862) |.. (70,862) [....
..89154X-44-3 | TOUCHSTONE VALUE FUND CLASS Y .. . |- 08/19/2024 . | TOUCHSTONE SECURITIES .. |........ 5,556.000 |..........65,611 [ccccoeiiiiiiiiiiss oo 41,214 1., 60,835 |....... (19,621) |.. .. (19,621) |...
..89154X-53-4 | TOUCHSTONE MID CAP GROWTH - Y .. 08/19/2024 . | TOUCHSTONE SECURITIES .. |. 11,747.000 (41,860) (41,860)
..89154X-63-3 | TOUCHSTONE LARGE CAP GROWTH FUND CLASS | 07/31/2024 . | TOUCHSTONE SECURITIES .. |. .509.000 ..(2,034) ..(2,034)
..89155H-37-1 | TOUCHSTONE MID CAP VALUE FUND CLASS Y ... 07/31/2024 . | TOUCHSTONE SECURITIES .. |. .1,104.000 ..(4,624) ..(4,624)
..89156H-82-7 | TOUCHSTONE SANDS CAPITAL SELECT CLASS Y ......[....... . 08/19/2024 . | TOUCHSTONE SECURITIES .. |....... 25,464.000 |......... . eeeennn. 367,443 |l (15,143) (15,143) |... .
..89155T-66-4 | TOUCHSTONE ULTRA SHORT FIXED CLASS Y ..........f..cc.. . 08/19/2024 . | TOUCHSTONE SECURITIES .. |....... 26,446.000 |......... 243,481 | e 241,097 |........... 241,456 |........... (RO Y | I Y | B RO [RLST0) N Y | I R 241,007
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,351,445 XXX 7,298,941 4,895,510 (593,256) 0 0 (593,256) 0 7,298,941
..30304*-10-0 |FABRIC FABRIC TECHNOLOGIES INC ................. | ....... | 07/01/2024 . |Various .................... | .......... 100.000 |...... 1,000,000 f....ccccceeiiiiii founnnnns 1,000,000 [....oeevennnneees 0 fooeiiiinnnnns [ PP 0 foooiiinnnnnes [ PP 0 foooiiinnnnnes [V P 1,000,000 |........ce..... [\ [ PP [ R | [ FPPTTTTURRPRIY [TTOTTRTOOn
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 1,000,000 XXX 1,000,000 0 0 0 0 0 0 1,000,000 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

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
5989999997. Total - Common Stocks - Part 4 26,744,962 XXX 21,455,940 14,255,718 (3,813,649) 0 0 (3,813,649) (599) 21,460,546 4,605 5,284,413 5,289,018 534,568 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 26,744,962 XXX 21,455,940 14,255,718 (3,813,649) 0 0 (3,813,649) (599) 21,460,546 4,605 5,284,413 5,289,018 534,568 XXX XXX
5999999999. Total - Preferred and Common Stocks 26,744,962 XXX 21,455,940 14,255,718 (3,813,649) 0 0 (3,813,649) (599) 21,460,546 4,605 5,284,413 5,289,018 534,568 XXX XXX
6009999999 - Totals 115,107,563 XXX 112,093,937 90,608, 556 (3,813,649) 143, 160 0 (3,670,489) (599) 112,304,821 4,605 3,034,461 3,039,066 3,806,499 XXX XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floors
6 7 8

903

1 2 3 5 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem 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
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 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 ............. Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305 . 07/31/2042 |.......... 1,663 [ eeeeenieireennnnn fooneeeeeennns 0.00 [rnnueieeernmmnene fernmmmnneeennnnn foenereernininarees Jorrnnnnneernnnnns [onnnrerrnns foermnnnnnnreernnnn frrreeeennnnnns [O ] N FPPPTTTTTUTUPTRRI RTTPTPTTTUT FPTTTTUTTUPTRRTUUTY IRTTTTTTUUTY [PPPTTT O PTTI
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 XXX 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 XXX 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 XXX 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 XXX 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 XXX 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 XXX 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 XXX 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 XXX 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 XXX 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 XXX 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 XXX 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 XXX 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 XXX 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 XXX 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 XXX 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 XXX 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 XXX 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 XXX 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 XXX 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 XXX 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 XXX 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 XXX 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 XXX 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 XXX 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 XXX 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 XXX 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 XXX 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 XXX 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 XXX 0 0 0 0 XXX XXX
1409999999. Total Swaps 0 0 XXX 0 0 0 0 XXX XXX
1479999999. Subtotal - Forwards 0 0 XXX 0 0 0 0 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 XXX 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 XXX 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 XXX 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 XXX 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 XXX 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 XXX 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 XXX 0 0 0 0 XXX XXX
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Code
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Financial or Economic Impact of the Hedge at the End of the Reporting Period




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

EO7, EO08, EQ9, E10



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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 (30,766,560) Book/Adjusted Carrying Valug $ --wovovevveeeenennns (30,766, 560)
2. Average balance for the year ~ FairValue $ -..ooooovinennns 8,057,014  Book/Adjusted Carrying Value $ ...oovvvevnieiinns 8,067,014
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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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))

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

690353-4D-6 ......... DFC AGENCY DEBENTURES .......... - 1A .. B 4,116,500 [enveeeieieens 4,116,500 |....... 01/20/2035 .......
690353-4i1-4 ......... DFC AGENCY DEBENTURES .......... e LA e L 2,548,333 [ooviiiiiiiiiiiine 2,548,442 |....... 06/20/2027 ......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,664,833 6,664,942 XXX
0109999999. Total - U.S. Government Bonds 6,664,833 6,664,942 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-PD-3 ......... | TXBL MUNI FUNDING TRUST VARIOU GENERAL .......euunniiiiiiiniieiiiiiiieeeeeiniie e e evenaiee e | __________ | .......... 1EFE ......... s 1,500,000 [..veveeeean. 1,500,000 |....... 06/30/2028 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,500,000 1,500,000 XXX
13079P-XC-2 ... CALIFORNIA ST STUD CHNTYS DEVA MULTIFAMI ..o | - o L 2,500,000 |-.eeuveneeneenieeenes 2,500,000 |....... 03/01/2057 .......
626301-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ............. I P | TS F 2,000,000 frveereeriieieaenes 2,000,000 |[....... 05/15/2056 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 4,500,000 4,500,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 6,000,000 6,000,000 XXX
00817Y-AQ-1 woovrsue | AETNA NG ettt ettt csississatssasssasssassssesseess | i, . . . ... 284,267 |.... ....284,233 |....... 11/15/2024 .......
009089-AA-1 AIR CANADA 2018=TA PTT e [ -2. - ....933,995 |.... ... 466,899 |....... 05/15/2025 ......
0266511-FA-4 +oo | AMERICAN HONDA FINANCE ....oovouviniiiiiiiiiiiiinininininininininisisisesesnnnnne | foeeennd LEFE i [l 1,400,712 v 1,400,852 |....... 02/12/2025 .......
02665II-FM-8 ...| AMERICAN HONDA FINANCE . . 1,649,679 . 1,650,000 01/12/2026
032654-AT-2 .| ANALOG DEVICES .......... . A . 10/01/2024 .......

... [ AVALONBAY COMMUNITIES . S I -1 - - ... 399, .... 398,999 |....... 11/15/2024 .......
...| AVANGRID INC ......... . . 04/15/2025
.| BMWUS Capital LLC .. N 1 [ETTTI R 1,501,754 |....

05348E-AU-3
053514-AC-7

05565E-CD-5 - | BMIEUS Capital LLG woveeneiiiiiii | e BEFE 01,501,754 [ 1,500,000 |....... 08/11/2025 .......
05565E-CN-3 <o | BMWUS Capital LLC ..oovvviiiiiiiiinns [ feeennd LEFE i L, 1,003,613 [oevvvvvrviiiinininnnnns 1,000,000 |....... 08/13/20%6 .......
06367U-EQ-6 .| BANK OF MONTREAL .... . 2,100,000 . 2,100,000 08/21/2026

.| BELLEVUE 10 APTS LLC . B ADFE .. 600,000 ... 600,000 |...... O4/01/2060 ......

07911E-AA-0 .
- CARMEL VALLEY SR LIVING . R . . ,500,000 |.... ,500,000 |....... 09/01/2061 .......

14338H-AA-4 .

172967-\M-9 ...| CITIGROUP .......... . . 727,993 .728,062 03/17/2026 .
17325F-BH-0 cee [ CITIBANK NA s |, -1 - ....551,126 |.... ....550,000 [....... 08/06/2026 .......
17327C-AP-8 «eo | CITIGROUP NG covveeniruinsutnsutisanisacnsecntnstnstssatssatnsatssasssacsssesssessisssissnnnssensaes | i, 1. .- ... 325,068 |.... .0 325,248 |....... 01/25/20%6 .......
198280-AF-6 .| COLUMBIA PIPELINE GROWP . . . 498,614 . 495,807 06/01/2025 .
225351-AD-9 CREDIT AGRICOLE LONDON ... N 1. .- ....800,000 [.... ... 799,854 [....... 10/04/2024 .......
340711-A-0 FLORIDA GAS TRANSMISSION [ I - - ....994,002 [.... +.991,130 |....... 07/15/2025 .......
38141G-10-3 ...| GOLDMAN SACHS GROUP INC .. .999,799 .997,880 09/29/2025
437076-CY-6 ......... HOME  DEPOT ... | L, -1 ....500,385 [.... ...500,000 |....... 12/24/2025 .......
52637TH-AA-2 ......... LEOGCARTERSVILLE LLC ...oouveniiiiiiiiiciienienicntennctetsscsncsnesnesnesnesnnens [ i, 1 e L 1,800,000 ... ,800,000 |....... 04/01/2062 .......
58769J-AH-0 .| MERCEDES-BENZ FIN NA .. 1.FFE .. . 2,103,352 . 2,100,000 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA ...covviiriiiiiiiiiiiiiiininnneseeseeseeenes [, 1 . 1,411,504 . 1,410,000 07/31/2026
60700J-CU-7 MIZUHO MARKETS' CAYMAN .....omiiiii e |, A . 1,698,902 . 1,700,000 08/14/2026
649538-BC-1 NEW YORK LIFE GLOBAL .1,001,838 . 1,000,000 06/13/2025
67077M-AZ-1 .........| NUTRIEN LTD COM . 1,065,395 . 1,065, 162 11/07/2024
6944PL-2T-5 PACIFIC LIFE GF |1 . . 1,002,534 . 1,000,000 06/16/2025
72650R-BF-8 .| PLAINS ALL AVER PIPELINE 2.BFE 474,124 L. 474174 11/01/2024

76132F-AB-3 ......... RETAIL OPPORTUNITY IN . 1,283,105 1,283,111 12/15/2024

830867-AA-5 ......... DELTA AIR LINES/SKYMILES DELTA AIR CORP .. .934,180 .933,221 10/20/2025
89236T-ML-6 L TOYOTA s .326,772 .325,000 08/07/2026
902674-2X-1 ......... UBS AG LONDON .200,883 .201,173 09/11/2025
91324P-FE-7 ......... UNITEDHEALTH GROUP INC ... . 375,967 .375,000 07/15/2026
91911A-AA-2 .| VALENCIA GROVE 11 LLC .... B FE .. . 1,000,000 . 1,000,000 12/01/2062

928668-CJ-9 ......... VOLKSWAGEN GROUP AMERICA ...

IR PP A.GFE .. e b 801,042 o ....400,000 |....... 08/14/2026 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 35,704,934 35,208,998 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 35,704,934 35,208,998 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 43,869,767 43,373,940 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 4,500,000 4,500,000 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 48,369,767 47,873,940 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
81375P-10-1 ......... [ Securities Lending Fund LLC ... 52,003,214 |-verereieienenns 52,003,214 |.veuiiiiies e
9409999999. Subtotal - Other Invested Assets (Schedule BA type) 52,003,214 52,003,214 XXX
086610-K2-0 ......... 31 P .491,682 .491,682 10/02/2024
22532%-YL-6 ......... CREDIT AGRICOLE CIB NY ... . 2,200,000 . 2,200,000 01/31/2025
902750-TN-0 ......... UBS AG STAMFORD CT [REN IR - e e 3,500,000 |.eveucniiiiiaes 3,500,000 |....... 07/17/2025 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 6,191,682 6,191,682 XXX
000000-00-0 .........| Key Bank HMoney Market ACCOUNE .....oveueeeeeeiiiice [ i i [ 2,325,000 [-eevevereiereiennen 2,325,000 |....
000000-00-0 Huntington Bank Money Market Account .........cooooiiiiiiiiiinii | . [SEUUUUUITN SRR 2,325,000 [vevveneenieeeeens 2,325,000 |vcueeueennnn
000000-00-0 ........| Fifth Third Honey Market Account ..... e feeeiiii i L 2,325,000 |.eveeeriiinnee 2,325,000 |eveiiiiies e
9609999999. Subtotal - Cash (Schedule E Part 1 type) 6,975,000 6,975,000 XXX
BATINT CP e e e e e e e e e e e e e mnee e e e e enmne e e e eeennnnneeeemmnnnnnee | ooosiiiiin [eeeermmneees QoA e | 3,999,451 [ovveeeeeeeeee 3,999,451 |....... 10/01/2024 .......
... | CITY OF HOPE/THE CP ....990,988 ....990,988 11/21/2024
. .o | CON'L RUBBER CRP AMERICA CP .o | [ A 5,490,228 |.o.eueveeieieieienne 5,490,228 |....... 10/09/2024 ...
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE .... .. B 1,923,998 [ovvvveeeveieeee, 1,923,998 |....
_______________________ MONTANA-DAKOTA UTILITIES CP e e eeee e e e e e e e e e e e e e e eennas . eeeenn...3,099,439 ... eeeenn...3,099,439 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 16,404, 104 16,404, 104 XXX
9999999999 - Totals 129,943,767 129,447,940 XXX
General Interrogatories:
1. Total activity for the year FairValue § --oeooeeeerennnnns 84,450,202  Book/Adjusted Carrying Value $ --oovovieeieennne 83,959,994
2. Average balance for the year FairValue $ ooevooveeevinenennnns 49,362,843 Book/Adjusted Carrying Value $ o 50,479,202

E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foee e (02000 [ [V R 0 (1,253,619)|............ 1,714,911 |......... (6,470,352)|..
FIFTH THIRD BANK ..........cco...... CINCINNATI, OH oo foee e (202000 v [V R 0 17,575,426 |............ 6,547,200 |.......... 16,927,354 |..
GENERAL ELECTRIC CREDIT UNION
................................................. CINCINNATI, OH .ooveviee e 1,163,972 ... 1,156,722 |........... 1,159,468 |..
HUNTINGTON BANK .. .. COLUMBUS, OH ... ..2,359,006 |.. ..2,359,149 |. ..2,359,292 |..
JP MORGAN/CHASE ..... .. NEW YORK, NY .... ..1,055,871 |.. 1,077,689 |............... 541,389
KEYCORP (KEY BANK) .. CLEVELAND, OH .. .2,608,891 |.. ..2,636,675 |. 2,620,035
NORTHERN TRUST ...cocveveeeiinee CHICAGO, IL wovoveeeeeeeceeieiee e e 002000 | 0 o 0 210,000 |............... 207,525 |.cooiinnnne 254,203
PERSHING ADVISORS SOLUTIONS
BANK oo JERSEY CITY, NJ oo o oo (202000 [ [V R (V1N 2,142,905 |............ 1,326,971 | 0].
PNC BANK ..o CINCINNATI, OH .oovvveveivees foee e (202000 v (U 0 (41,349,626)|........ (40,432,825)|........ (38,459,591)|..
WELLS FARGO ....cccooviiiiiicinne CHARLOTTE, NC ..o o e 02000 oo [V R [V 275,416 | 282,3% .o (459,775)]..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories 0 0 111,020 116,322 127,242
0199999. Totals - Open Depositories 0 0 (15,110,739) (23,007,269) (21,400,735)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories
0299999. Totals - Suspended Depositories 0 0 0 0 0
0399999. Total Cash on Deposit 0 0 (15,110,739) (23,007,269) (21,400,735)
0499999. Cash in Company's Office XXX XXX 66,545 63,381 62,506

0599999. Total - Cash

(15,044,193)

(22,943,888)

(21,338,230)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Western and Southern 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

BATINT CP
CATHOLIC HEALTH INITIATV CP
CITY OF HOPE/THE CP
CON'L RUBBER CRP AMERICA CP ...
DTE CAPITAL CP ....evveee

DARDEN RESTAURANTS CP .
FISERV INC CP .....
MONTANA-DAKOTA UTILITIES

SYYPP CP
WASHINGTON GAS LIGHT CO CP .
WESTUN CP

09/30/2024
08/29/2024 .
U R 09/19/2024

[ O 09/26/2024
09/30/2024 .
09/30/2024 .
09/30/2024 .
09/30/2024 .
09/30/2024 .
09/27/2024
09/30/2024
09/30/2024 .
el 09/25/2024

10/01/2024 ...
.. 10/01/2024
1172172024 ...
10/08/2024 ...
.... 10/02/2024
.... 10/01/2024
.... 10/01/2024
.... 10/01/2024

.. 10/01/2024
10/02/2024 ...
10/01/2024 ...
.. 10/01/2024
10/02/2024 ...

...... 2,098,571 |..
...... 4,549,387 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 44,263,741

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 44,263,741

1309999999. Total - Hybrid Securities 0

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0

1909999999. Subtotal - Unaffiliated Bank Loans 0

2419999999. Total - Issuer Obligations 44,263,741

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 44,263,741

94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiiiuuun it tiittt s s et iete s e e ettt s e e et et e e e eae e e e s e ea e e s e e es e e e e ee e e e e e e s e s s s ee e sesee s anessessasnnassssnnns |SD ......... | ........... 09/30/2024 .......... | ............................ 0.000 | ..................................................................... 50,000 [iiiierenniiiiiiiiiiiiiii e 0 [ 2,481
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 50,000 0 2,481
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... ieeuuuniiiiuuuunsisiiusss st st teaus st s s teesi e e e s eeas e s e s e e e s e s e e e s s s e ees s e s ee s s s e e e aabisessseannsssasnnnnnns | ........... | ........... 09/27/2024 .......... | ............................ 0.000 | ................................................................ 30,738,740 [..iiiiiiiiiiiiiiiii s [0 P PPPPTI 205,060
8309999999. Subtotal - All Other Money Market Mutual Funds 30,738,740 0 205,060

8609999999 - Total Cash Equivalents

75,052,481

207,541
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