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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 3,137,617,206 |[....oooveviceierirrciens e 3,137,617,206 |........... 3,227,934,995
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 12,521,363 .o e 12,521,363 | 19,969,959
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 189,881,752 ..o [ 189,881,752 |.....covevee. 141,683,095
3. Mortgage loans on real estate:
B RISt HENS Lo [ 463,510,625 ..o o 463,510,625 |............... 470,567,462
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ... 11,163,798 ), cash equivalents
[T 75,879,093 ) and short-term
investments ($  .ooovriieienne 5,650,878 ) .vovieeeeeeee e e 92,693,769 |.......coovieerierieneirnees oo, 92,693,769 |......coe.... 35,200,009
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 99,835,163 |[....cvoveeeeeeeeeeeeeeeeeceeee o 99,835,163 |...ccvevennee. 91,206,352
7. Derivatives ............... ..125,385,873 |.. ..125,385,873 |.. ...90,941,925
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 338,724,104 338,724,104 345,923,098
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,858,140 | 285,405 |.....cccovvvennee 1,572,735 | 735,450
10. Securities lending reinvested collateral assets . 11,410,897
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 4,462,027,995 |...coririiiinne 285,405 |........... 4,461,742,590 |............ 4,435,573,242
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 45,578,128 | [ 45,578,128 | 40,527,531
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 550,448 |......ooviircieiirnies e 550,448 |.....cccevviriene 874,209
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 10,813,212 | e 10,813,212 | 10,700,558
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 6,428,562 |.....ocvoveeeeeeeeeeeeeeeeeeeen o 6,428,562 |......ceoovnen 4,538,895
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 4,306,411 |oeie 4,306,411 | [V 0
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 2,659,275 | (U 2,659,275 |oeriinne. 2,625,580
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 4,537,335,49% |......ccccue 4,591,816 |............ 4,532,743,678 |........... 4,502,301,917
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt eneaes [enssennsrenninas 83,475,230 |eecveviriirieierricreene [ 83,475,230 |.cvvvirinene 81,354,208
28. Total (Lines 26 and 27) 4,620,810,724 4,591,816 4,616,218,908 4,583,656, 125
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  CSV of Company Ouned Life INSUIANCE ....oooooooeeuuinicriveiieiiiiissssseeceeneenes e 2,347,032 |..oooorvveirerenirenneens [ 2,347,032 | 2,313,089
2502. Employee Split Dollar .o eenees oot 296,545 oo e 296,545 | 296,545
2503. Prepaid Dividends ... 15,698 15,698 15,946
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0. 20 ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,659,275 0 2,659,275 2,625,580




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 3,332,708,010 less $
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt sssse e s sesssnenesens [eoeneenenns 3,992, 108,010 i 3,337,340,709
2. Aggregate reserve for accident and health contracts (including $ ...............cccccceeeeeeeeeee. Modco Reserve) ... foriniicie..337,866 |l 368,892
3. Liability for deposit-type contracts (including $  ....cccccoevevvvvvvccccceee. MOACO RESEIVE)......viiiiiieeieeeeeeeeeens [ 090,216,148 | 331,272,728
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 34,903,294 |................ 39,545,644
4.2 ACCIAENE ANA NBAIN ......cveeeee e s b s s b8 s s ts bt st s bbbt [oesienniesenieenieaas 40,369 oo 40,369
5. Policyholders’ dividends/refunds to members $ due
EETaTe IV 0T Y11 OO NURRTRERRRRURRIO 4,569 | 5,250
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
LT [eT ) OO TE OO TSSO T TS POP T PEP S PRPRTURURPRUUTOY USRS 8,409,270 |....cccoovvrnnnee 9,343,020
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoeee |oereeeeeeeeenenene 165,292 | 173,400
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 2,714,743 | 5,616,237
9.4 Interest Maintenance Reserve 2,951,246 |......cococee... 7,778,311
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME taXES ............coevererrueeiririsieieeeeeeeseseseeeieeee s e 3, 193,278 | 1,777,657
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 3,914,171 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 72,365,512 |... . 49,884,477
24.09 Payable for securities ...... ..8,401,135 |... ...370,627
24.10 Payable for securities lending 100,681,330 |... . 81,477,928
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 79,885, 165 114,991,857
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4.,099,988,083 4,092,710,312
27. From Separate Accounts Statement 83,475,230 |.coveennn. 81,354,208
28. Total liabilities (Lines 26 and 27) 4,183,463,313 4,174,064 ,520
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 422,755,595 399,591,605
38. Totals of Lines 29, 30 and 37 432,755,595 409,591,605
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 4,616,218,908 4,583,656, 125
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties 39,850,540 77,373,964
2502. Payable for Collateral on Derivatives 38,560,000 |... . 36,250,000
2503. Uncashed drafts of checks that are pending escheatment to the state ... o 866,961 [, 909,750
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ............cueueueuiriiriiiriiieieieieiene st sesesesssssssnnns [oeneseneenenennnneens 000,604 [ 458,143
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 114,991,857
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts
2. Considerations for supplementary contracts with life contingencies.............ccocceeiiiiiiiniiiinceeee
3. NetinvestmentinCome ............cccooiiiiiiiiiiii e
4.  Amortization of Interest Maintenance Reserve (IMR) ..........ccccooiiiiiiiiiiieiies
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieeieeiieniienee e seeseesees [ e [ 0
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..........ccuiiiiiiiiiieee e
8.2 Charges and fees for deposit-type contracts ..
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 110 8.3) ..cooeeieiiiieeieeeeeeeee
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..216,535,660
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeveveveveerevceenenees oo 11,601,479 [0 11,007,201 | 14,794,713
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,146,717 | 934,407 |.coovenn. 1,205,600
19. Increase in aggregate reserves for life and accident and health contracts (4,663,725) (75,046,720) (70,666,425)
20.  Totals (LINES 1010 1) .ttt ettt |ee e 292,846,869 |................ 232,512,561 |[.ooceenne 326,016,802
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt ettt ettt s ettt b bt s et se s bbb enenene 37,936,625
22. Commissions and expense allowances 0N reinSUrance asSUMEA ..........c.eierieereereenieenieeneeseeseeseens foie s sies [oresieesie s s s
23. General insurance expenses and fraternal expenses ................. 36,175,592 | 52,175,370
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 6,284,088 |................... 5,585,553 .o 7,386,686
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 465,386 |....ccoveeeene 151,131 |.. ....(138,982)
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccveeveveveeeeeeeeie e oo (9,626,764)|................ (10,060,840)|................ (10,988,510)
27. Aggregate write-ins for deductions .... 6,572,971 5,346,895 8,709,725
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 370,663,511 307,647,517 433,714,984
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (40,465,366)|................. 30,363,931 | 23,065,051
30. Dividends to policyholders and refunds to members 5,631,679 7,256,168 9,627,810
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (46,097,045 ......cocoecnc 23,107,763 |................. 13,437,241
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (18,568,310) (3,675,649) (9,041,987)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (27,528,735)| e 26,783,412 | 22,479,228
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 2,230,965 (excluding taxes of § ..ococoeeeneee (1,274,938)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 16,681,981 (6,157,005) (7,140,280)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (10,846,754) 20,626,407 15,338,948
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 409,591,605 369,704,268 369,704,268
37, NetinCOME (LINE 35) ..ottt et (10,846,754)|....cocveneee 20,626,407 |.coeeceeeennne 15,338,948
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..9,403,997 ... 35,376,944 |.. ... 14,531,470 |.. ... 46,357,334
39. Change in net unrealized foreign exchange capital gain (I0SS) .........coouirieieiiiiierieeieeeeeeesieseesees s [ o
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen 9,403,997 3,997,893 ... 12,322,834
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(469,261) (487,910) |ocveeeee 124,128
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 VAlUALION FESEIVE ...........c.c.c.cueiueeieeeeeeeeeieeeeee et seseseass st seseass s s s s sesesessasses e eeeneeeeneas (10,300,936)|.....cvvevee. (13,849,180) ......cocvenvne (34,255,907)
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 ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 23,163,990 24,818,680 39,887,337
55. Capital and surplus, as of statement date (Lines 36 + 54) 432,755,595 394,522,948 409,591,605
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ..ottt e e e e e eaeaeeenan et eaeeseaeeneannaoeseeeeaeeeeaeeeeaeanees 58,785 | 954,753 | 85,107
08.302. Company owned 1fe INSUFANCE .......coieiiiieecececece et e 33,944 [ ... (497,629) ... 414,100
08,3003, it — e a e e e e e e e e et e ean et e e et e e e et e eae et e ae e e e e et e eane e e nn e e e nn e e naneeeeaneeenneeeaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Benefits for Employees not included elsewhere
2702. Securities lending interest expense ..............
2703. Miscelleanous EXpense .......ccccoooocccirninccseeeeeeeieeeene
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 192,705,148 |................196,590,617 |................265,390,704
............... 148,448,299 |...............148,840,597 |...............206,872,705
1,411,725 2,418,596 2,946,622
342,565,172 347,849,810 475,210,031
................ 302,563,999 |................316,963,917 |................401,636,257
................. (4,790,955)|........cco... (7,195,043)|................. (9,557,176)
................. 82,879,543 |................. 84,459,201 |................ 115,720,349
................... 6,566,110 |................... 7,608,409 |................. 10,096,838
(15,722,616) (5,440,144) (11,121,335)
371,496,081 396,396,340 506,774,933
(28,930,909) (48,546,530) (31,564,902)

..369,041,798 |.
...20,011,373 |.
.. 7,056,837 |..

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

................................. 0 [OOSR |
................. 25,109,061 |....coeeeverrniieeeen 0 il 0
............................. 260 [ 9,483 [ 9,483
19,441,405 3,272,330 139,206
................ 440,660,734 |................356,263,324 |...............421,217,584
................ 292,863,309 |................338,937,414 |................366,570,591
................. 33,060,111 |................... 9,314,374 |................ 10,790,791
................................. 0 [0 o0
................................. 0 [0 o0
................. 56,375,309 |................41,029,441 |................ 47,190,901
3,437,488 43,263,636 41,736,038
385,736,217 432,544,865 466,288,321

8,628,811 10,074,284 12,651,746
46,295,706 (86,355,825) (57,722,483)
................................. 0 [0 o0
................................. 0 [ oo 0
................................. 0 [ 16,600,000 |0
................... 4,943,420 |................(18,523,897)|................(20, 147 ,772)
................................. 0 [0 o0
35,185,543 69,636,639 75,732,115
40,128,963 67,712,744 55,584,343
................. 57,493,760 |................(67,189,611)[................(33,703,042)
................. 35,200,009 |................. 68,903,051 |................. 68,903,051
92,693,769 1,713,440 35,200,009

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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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
................ 207,320,702 |................202,976,172 |................276,571,313
................................. 0 [ 0 o0
................. 17,826,930 |................. 24,179,995 |................. 32,039,559
................................. 0 [ oo 0
.......................... 1,227 o 2,807 [ 2,421
................................. 0 [ el 0
................................. 0 [ 0 o0
............... 225,148,859 |................227, 158,574 |................308,613,293
............ 2,218,709,331 |............ 1,586,587,469 |............2,171,479,443

2,443,858, 190 1,813,746,043 2,480,092,736




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

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX xxx  (10,846,754) 15,338,948
(2) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX xxx  (10,846,754) 15,338,948
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx 432,755,595 409,591,605
(6) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx 432,755,595 409,591,605

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

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

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

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

Accounting Changes and Correction of Errors.

The Company did not have any accounting changes in 2024.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities

M

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

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

2) 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.

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

CUSIP Period OTTI Cash Flows Impairment Impairment time of OTTI Where Reported
Total XXX XXX — XXX XXX XXX
“ The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

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

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

September 30, 2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

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

1. Less than 12 Months

2. 12 Months or Longer

358,329
15,581,981

58,607,970
309,488,625

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

considers for each identified security include the following:

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

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

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

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

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

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

(3) Collateral Received

—

—

Dollar Repurchase Agreements and/or Securities Lending Transactions

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $103.3 million.

Real Estate. No Change.

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

Offsetting and Netting of Assets and Liabilities

Low Income Housing Tax Credit Property Investments. No Change.

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

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

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

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

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

sheet are as follows:

Net Amount
Presented on
Gross Amount Amount Financial
Recognized Offset* Statements
(1) Assets
Derivative Instrument 125,385,873 — 125,385,873

7.1

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

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

Gross Amount
Recognized

Net Amount

Presented on
Amount Financial
Offset* Statements

(2) Liabilities

Derivative Instrument

(72,365,512)

— (72,365,512)

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

O. 5% Securities. No Change.

P.  Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes.

The Company has recorded a statutory valuation allowance adjustment of $55.3 million that has reduced its net deferred tax assets (before
nonadmittance) to zero as of September 30, 2024. The adjustment is the result of the Company being in a 3-year cumulative loss position with an
inability to project future income.

Information Concerning Parent, Subsidiaries and Affiliates. No Change.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

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

(2) FHLB Capital Stock

a.  Aggregate Totals

Tota} 2+3 Generaleccount Separate3Accounts

1. Current Year
(a) Membership Stock - Class A 3,666,925 3,666,925 —
(b) Stock - Class B — — —
(c) Activity Stock 11,396,870 11,396,870 —
(d) Excess Stock 398,605 398,605 —
(e) Aggregate Total (atb+ct+d) 15,462,400 15,462,400 —

Actual or estimated Borrowing Capacity as

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

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

Actual or estimated Borrowing Capacity as

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

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

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

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

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

7.2



12.

13.

14.

15.

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

(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

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

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

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

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

b.  Maximum Amount Pledged During Reporting Period

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

2. Current Year General Account Maximum Collateral Pledged

3. Current Year Separate Accounts Maximum Collateral Pledged

(4) Borrowing from FHLB

Amount as of Reporting Date

1. Current Year

()
(®)
(©
(d
2. Pri
(@)
(®)
(©
(d)

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

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

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

b.  Maximum Amount During Reporting Period (Current Year)

c.  FHLB - Prepayment Obligations

1. Debt

2. Funding Agreements

3. Other

4. Aggregate Total (1+2+3)

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
539,172,376 560,407,437 267,511,000
539,172,376 560,407,437 267,511,000
528,990,869 565,000,640 262,111,000
1 2 3
Amount
Borrowed at Time
Fair Value Carrying Value of Maximum
Collateral
537,157,839 579,418,525 263,611,000
537,157,839 579,418,525 263,611,000
513,664,957 567,814,469 281,064,400
1 2 3 4
Funding
Agreements
Separate Accounts Reserves
Total 2+3 General Account Established
— — — XXX
267,511,000 267,511,000 — 267,085,195
— — — XXX
267,511,000 267,511,000 — 267,085,195
— — — XXX
262,111,000 262,111,000 — 262,051,211
— — — XXX
262,111,000 262,111,000 — 262,051,211
1 2 3
General Separate
Total 2+3 Account Accounts
12,132,500 12,132,500 —
263,611,000 263,611,000 —
275,743,500 275,743,500 —

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

1. Debt

2. Funding Agreements

3. Other

Does the company have prepayment
obligations under the following

arrangements
(YES/NO?)

No
No
No

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

A. Defined Benefit Plan

4,

Components of net periodic benefit cost. Not applicable.

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

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

7.3
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17.

18.

19.

20.

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

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at September 30, 2024
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Common stock: Unaffiliated 154,843,279 — — — 154,843,279
Common stock: Mutual funds 19,576,073 — — — 19,576,073
Preferred stock — 12,521,363 — — 12,521,363
Derivative assets: Options, purchased — 120,491,770 4,894,108 — 125,385,878
Separate account assets* 49,554,275 — — — 49,554,275
Total assets at fair value 223,973,627 133,013,133 4,894,108 — 361,880,868
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (72,365,516) — — (72,365,516)
Total liabilities at fair value — (72,365,516) — — (72,365,516)
*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Quarter Ended at 09/30/2024
Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in included in Balance at
Description 07/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2024
a. Assets
Derivative assets:
Options,
purchased 4,037,233 — — (132,692) 823,780 487,090 — — (321,303) 4,894,108
Total Assets 4,037,233 — — (132,692) 823,780 487,090 — — (321,303) 4,894,108
Quarter Ended at 06/30/2024
Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Assets
Derivative assets:
Options,
purchased 4,950,433 — — (153,066)) (924,049) 503,365 — — (339,450) 4,037,233
Total Assets 4,950,433 — — (153,066)  (924,049) 503,365 — — (339,450) 4,037,233
Quarter Ended at 03/31/2024
Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Assets
Derivative assets:
Options,
purchased 2,517,601 — — (108,990)| 2,417,864 304,465 — — (180,507) 4,950,433
Total Assets 2,517,601 — — (108,990)| 2,417,864 304,465 — — (180,507) 4,950,433
(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

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

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the
use of third-party pricing services utilizing market observable inputs.

Derivative instruments included in Level 3 consist of options on the Goldman Sachs Multi-Asset Class index and are valued using a
valuation model and inputs from outside sources. The models include the Black-Scholes-Merton model for point to point options,
spreads and average (SPAV) algorithm model for monthly average options and a Monte Carlo model monthly cap (cliquet) options.
The SPAV model is provided by Financial Engineering Associates of Berkley, California.

The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment

banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all
inputs are provided by the outside sources.

B. Not applicable.

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

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

Bonds 3,078,022,055 3,137,617,205 5,407,788 3,038,077,621 34,536,646 — —
Common stock: Unaffiliated ** 170,305,679 170,305,679 170,305,679 — — — —
Common stock: Mutual funds 19,576,073 19,576,073 19,576,073 — — — —
Preferred stock 12,521,363 12,521,363 — 12,521,363 — — —
Mortgage loans 448,028,965 463,510,625 — — 448,028,965 — —
Cash, cash equivalents, & short-

term investments 92,740,214 92,693,769 92,740,214 — — — —
Other invested assets: Surplus notes 79,094,780 78,471,268 — 79,094,780 — — —
Securities lending reinvested

collateral assets — — — — — — _
Derivative assets 125,385,878 125,385,878 — 120,491,770 4,894,108 — —
Separate account assets 81,535,789 83,475,229 50,189,745 31,346,044 — — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (646,016,073), (656,278,878) — — (646,016,073), — —
Fixed-indexed annuity contracts (168,505,237), (174,358,966) — — (168,505,237), — —
Derivative liabilities (72,365,516) (72,365,516) — (72,365,516)] — — —
Cash collateral payable (38,560,000)| (38,560,000)| — (38,560,000) — — —
Separate account liabilities * (26,754,384)| (27,399,802)| — — (26,754,384) — —
Securities lending liability (100,681,330) (100,681,330) — (100,681,330) — — —

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

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

Debt Securities, Surplus Notes, and Equity Securities

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.
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24.

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

Derivative Instruments

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

Securities Lending Reinvested Collateral Assets

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

Assets Held in Separate Accounts

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

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

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

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

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

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

Cash Collateral Payable

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

Securities Lending Liability

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

Separate Account Liabilities

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

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

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

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

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

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

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

with the reasons for adjustments to prior year balance.

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1-3)

Year

To Prior

Balances

To Prior
Year
Balances

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

Cumulative
Balance
from Prior

5 6 7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable relating
to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk Sharing
Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

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

Prior Year
Accrued

Less To Prior
Year

Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1-3+

Cumulative
Balance from
Prior Years
(Col 2 -4+

7) 8)

1 2

3 4

5 6 7

8

9 10

Receivable | (Payable)

Receivable | (Payable)

Receivable

(Payable) Receivable

Re

<,

(Payable)

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors
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31.
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33.

34.

35.

36.

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

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Participating Policies. No Change.

Separate Accounts. No Change.

Intercompany Pooling Arrangements. No Change.

Premium Deficiency Reserves. No Change.

Loss/Claim Adjustment Expenses. No Change.

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

Reserves for Life Contracts and Annuity Contracts. No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

7.9

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

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

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

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

|¥es...
oves.
VES..

.. YES....
.. YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus 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? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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 OffICEIrs? .........ooiiiiii s
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? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o
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:

Yes [ X ]
Yes [ ]
Yes [ ]
Yes [ ]
Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]

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
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e

122,794,407
122,794,407

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

LOLHLe e

119,168,707
119 168 707

Yes [ X ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes [ X1 No [

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. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

No[ ]
1 NA

...103,315,796
.. 102,774,779

100,681,330

]
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21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 463,510,625
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 $ 463,510,625

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 $ 463,510,625

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

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

Operating Percentages:

2.1 AGH IOSS PEICENT ......ecuieeietetcteee ettt st et e e e et et et et et e s ese s s a2 et ese s et esess s es s s et eses et et eseases e s a2 et e s et e s esess s es et e s et et esese s es e s et et et et esess et s es s esebeseseee SAeAeatatteseeesenene e et s eneean 4,292.400 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ..........ccoveiviviveietetieieetetstetetesesese et ee st e te s et eseseses et et esesesesesess s esssesesesesessanas Saesssesesesesenenenesasasesesesnnens 853.600 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b e 1,681,099 |- 0 i 0 e 0 e 1,681,099
2. Alaska ... AK L e T90,940 [ O L O L O
3. Arizona.....
4. Arkansas .. [ | ESRRRI | B IR | B Y , ..
5. California .. ...42,427,706 |. .42,662,706 |..
6. Colorado ...... 4,234,290 |. .. 4,848,990 |..
7. Connecticut .. ....524,412 |. ...1,125,276 |..
8. Delaware ............. 1,075,040 |.
9. District of Columbia . ... 147,872 |.
10. Florida .. ...13,510,179 |.
11.  Georgia 8,223,338 |.
12.  Hawaii .. 1,714,709 |.
13. Idaho .... 1,656,859 |.
14.  lllinois ... .3,704,099 |.
15.  Indiana . .3,946,613 |.
16. lowa .....
17. Kansas .
18.  Kentucky
19. Louisiana
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. . NE
29. Nevada ........ NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York ..... NY
34. North Carolina .. NC
35. North Dakota .. ND
36. Ohio ..cccueenee .. OH
37. Oklahoma . .. OK ..
38. Oregon......... .. OR . 0.
39. Pennsylvania ... . PA ...112,000 |. 0.
40. Rhode Island .... . RI ...298,441 |, 0.
41.  South Carolina . sC 0.
42.  South Dakota ... 0 SD e b 224,073 [ 0.
43. Tennessee ... .. TN 0.
44. Texas ....... X 0.
45. Utah ..... L UT 0.
46. Vermont . VT R . 0.
47, VArGINIA ceeeeeecieieieeeeeee e VA |l [, 3,334,325 ... 1,233,202
48.  Washington .........cccceeeveeereereeseeeieeeieneeee. WA | b [ 2,248,586 |............... 1,015,443
49, West Virginia ......ccceveeereeneeneeenssennsienees. WV [ L [, 243,986 [ 8,000 |.
50. Wisconsin .... . 96,475 |.
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens . OT ....473,571 |.
59, SUBLOtAl .oveviiiiieieieieee e D O C N 201,486,438
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties............cccceereeereeeeeeeenns forreees XX oo 5,387,868 |...cccovreriinnn [0 (1 [ A 5,387,868 |...ccevrieiinnn 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 446,39% |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .207,320,702 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... .207,320,702 |. .0 f....... 225,148,
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 36,239,569 0 36,239,569
99. Totals (All Business) less Reinsurance Ceded 171,081, 133 17,826,930 1,227 0 188,909,290 2,218,709,331
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 473,571 |.. 0
58002. ..cocoviiriieiiieiis
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 473,571 0 0 0 473,571 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

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

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

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - 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



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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

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

..[Western-Southern Group

2 3 4 5 6 7 8 9 10 11 12 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 .........cceeeeeees [ nnn 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC . OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...67.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
..|Western-Southern Group ........ccceeeeeees [ i 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC . OWnership ..ooooeeeeeeiiiiiiies ...94.000 ....|Western & Southern Mutual Holding Co . |....NO......]..cc. «occe

The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership ..1.000 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC Ownership ... .48.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC . Ownership ...98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Llfe Insurance Co
..| Western-Southern Group ...........ccccce. [oeeee 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership ... .4.500 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership ... .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership ...98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership ...47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ounership ... .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership ... .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership ... 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC .. . | Ownership ...47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance CO teveeeens Ownership ... 2.100 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [onnn 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership ..|Western & Southern Mutual Holding Co .

..... 00000 .... [82-0894869 ..
..... 00000 ... |20-8819502 ..

Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ...
Carmel Holdings, LLC . . .. |WS Real Estate Holdings LLC
Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC

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

Ownership
Ownership ...

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|20-5862349 .. Ownership ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|31-1449186 .. Carthage Senior Housing Ltd L OH] s NIA....... WS Real Estate Holdings LLC ... Ownership ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 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

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ...25.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [81-2810787 ..
..... 00000 ....|23-1691523 ..

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

Ownership ...
Ownership ...

Chestnut Heathcare Partners, LP
Cincinnati Analyst Inc ...........

Columbus Life Insurance Co .

...|Western-Southern Group .........coeeeeeees [ onns 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee . e WS Real Estate Holdings LLC ... .... | Ownership ..100.000 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|20-0434449 .. Cleveland East Hotel LLC .......coeeeeieeiiinennns . WS CEH LLC e Ownership ...37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennen LOHe] s RE .| e OWnership ..ooooeeeeeeeiiiieis ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......].ccc. et
..|Western-Southern Group ........ccoeeeeeees [nnn 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
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. GA.... veeeee. | WS Real Estate Holdings LLC ... Ownership ... .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC .. |NP Cranberry Hotel Holdings, LLC Ownership ... .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . .. |WS Real Estate Holdings LLC ...... Ownership ... .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
..|Western-Southern Group ........ccoeeeeeees [nnn 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......|.ccc. oot
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership ...67.000 ....|Western & Southern Mutual Holding Co . |....NO......|..cc. et
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Western & Southern Investment Holdings LLC
...|Western-Southern Group .........coeeeeeees [ onnn 00000 ....|31-1779165 .. Eagle Realty Group, LLC LOH ] NEA e | e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. L OH] s NIA....... Eagle Realty Group, LLC OWnership .oooooeeeeeeiiiiieieeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. et
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... OWnership ..ooooeeeeeeeiiiiiees ... 2.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... OWNNErship wooeeeeeeeeeiiiieeeeeeeeeeeeees ...98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|46-1383159 .. Emerging Markets LLC Integrity Life Insurance Co OWnership ..ooooeeeeeeeiiiiiees ...33.540 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .. . [National Integrity Life Insurance Co . | Ownership ... .16.980 ....|Western & Southern Mutual Holding Co .

..... 00000 ... [46-1383159 ..

Emerging Markets LLC The Lafayette Life Insurance Co .............. Ownership ..ooooeeeiiiiiiiiiiiiii ...26.370 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

1 2 3 4 5 6 7 8 9 10 11 12 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 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne LOH ] NIA....... Western-Southern Life Assurance Co .......... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...23.110 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALLL) NIA....... Western-Southern Life Assurance Co .......... OWnership .......occcveeeeiiiiiiieeeeeae ... 1.200 .... [Western & Southern Mutual Holding Co . [....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALL NIA....... Integrity Life Insurance Co ........cccevvuneen OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ... 1.700 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

The Western and Southern Life Insurance Co

..... 00000 .... [87-3176470 ..
..... 00000 .... [92-3599326 ..
..... 00000 .... [92-0486096 ..

EQT Exeter Industrial Core Plus Fund IV
ERG-CP FM Portfolio JV, LLC
ERG-CP MN 6-Pack JV, LLC ....ceevvvevierirnns .

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

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

Ownership ...
Ownership ...
Ownership

. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC .
The Western and Southern L|fe Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC MN.....[... NIA....... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...67.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... L GAL] e NIA....... WS Real Estate Holdings LLC . OWnership .oooooeeeeeeiiiiieieeeees ...98.000 ....|Western & Southern Mutual Holding Co . |....NO......]..c.. «cce
The Western and Southern Llfe Insurance Co

. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns LN NIA....... OWnership .oooooeeeeeeiiieiis ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. «ocee

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. N NIA....... WS Real Estate Holdings LLC ... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... LKY ] NIA....... WS Real Estate Holdings LLC . OWnership .oooooeeeeeeiiiiieieeeees ...98.000 ....|Western & Southern Mutual Holding Co . |....NO......]..c.. «cce

. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... L GAL] NIA....... WS Real Estate Holdings LLC . OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...47.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The Western and Southern L|fe Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. LOH ] NIA....... OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...37.050 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. L OH] s NIA....... Integrity Life Insurance Co ... ceee | 0WNErShIP e ... 4.180 .... |Western & Southern Mutual Holding Co . |....NO......].ccc. «oeee

. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. LOH ] NIA....... Fort Washington Investment Advisors, Inc. |OWNership .........cceceeevuvevevvvennnnns ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0837 ...|Western-Southern Group .......ccceevveeeee |eeeee 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC L OH] s NIA....... Integrity Life Insurance CO ................... OWnership ..ooooeeeeeeiiiiiiies ...16.310 ....|Western & Southern Mutual Holding Co . |....NO......|..c.. .occe
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC . L OH] s NEA e | e OWnership ..ooooeeeeeeeiiiieis ... 8.160 .... |Western & Southern Mutual Holding Co . |....NO......]..cc. et

. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . LOH ] NIA....... Western & Southern Financial Group, Inc. . |OWNErship .......ccccecuvvvvvevevnnnnnnnns ...21.270 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

Fort Washington Global Alpha Domestlc Fund LP

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 000 Y A O B B LOH ] NIA....... Western & Southern Financial Group, Inc. . |OWNErship .......ccceevvvvvevvvvennnnnnnns ...99.990 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Global Alpha Domestic Fund

. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP |..0H.....|...... NIA....... LP e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...99.470 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... OWnership ..ooooeeeeeeeiiiieis ...31.860 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership ... .6.120 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 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

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... L OH] s NEA e | e OWnership ..ooooeeeeeeeiiiieis ... 1.630 .... |Western & Southern Mutual Holding Co . |....NO......|..cc. et

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... LOH ] NIA....... Western-Southern Life Assurance Co .......... OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ...41.390 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC Il ....... LOH ] NEA e | e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ...11.780 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Western & Southern Investment Holdings LLC

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWnership ..ooooeeeeeeeiiiieis ... 4.200 .... |Western & Southern Mutual Holding Co . |....NO......]..c.. et
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1727947 .. Fort Washington PE Invest Il LP ... L OH] s NEA e | e OWnership ..ooooeeeeeeeiiiieis ...95.800 ....|Western & Southern Mutual Holding Co . |....NO......]..cc. et

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP LOH ] NIA....... Fort Washington Capital Partners, LLC ..... OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ... 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... LOH ] NIA....... OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ...44.420 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 0836 ...[Western-Southern Group ......c.coveevenee [ eenne 00000 .... |81-1722824 .. Fort Washington PE Invest IX-B-LP .............. LOHe] e NIA....... FWPEI IX GP, LLC .. 0WNErShiP wevveveeereeeiee e ... 0.500 ... |Western & Southern Mutual Holding Co . [...NO......]..c.. ...
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceeevveeee |eeeee 00000 ....|81-1722824 .. Fort Washington PE Invest OWnership ..ooooeeeeeeeiiiiiees ..100.000 ... |Western & Southern Mutual Holding Co .

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

. | Ownership ...
Ownership

..... 00000 .... [81-1997777 ..
..... 00000 ....|81-1710716 ..

. |FWPEI 1X GP, LLC
FWPEI IX GP, LLC .
The Western and Southern Life Insurance Co
Fort Washington PE Invest IX-LP ................ L OH NEA. e | e Ownership ..oooeeeeiiiiiiiiiiiiiii ... 2.680 .... |Western & Southern Mutual Holding Co . |....NO......]..... .....

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

Fort Washington PE Invest
Fort Washington PE Invest

. 0836 ...[Western-Southern Group ........ccocevvunes |.onne 00000 ... [81-1710716 ..




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

SCHEDULE Y
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2 3 4 13 14 15 16
Type If
of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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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 OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ... 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
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 OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...26.250 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The lWestern
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM |I-B-LP ......... LOH ] NEA e | e OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ..100.000 ... |Western & Southern Mutual Holding Co .
..| Western-Southern Group ........ccccoveens [unees 00000 .... |87-3815473 .. Fort Washington PE Invest SM I1-B-LP .. LOH] e NIA....... FIPEI X GP, Ounership ... ..0.500 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 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.....|.ccee een
..|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 oins
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 iis
..| 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......|cccee ein
..|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 oins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP .......cc.. |.. OHou] e NTAL | e 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 .oooooeeeeeeiiiiieieeeees ...25.250 ....|Western & Southern Mutual Holding Co . |....NO......]..c.. «occe
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ... 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
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 OWNNership «ooeeeeeeeeeeeieieeeeeeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
..| Western-Southern Group ........ccocoveenn [unees 00000 .... |87-3859143 .. Fort Washington PE Invest XI .......cccceenenns LOH] e NIA....... FWPEL X1 GP, LLC weeeereeeieeeieceee e OWNErShiP wevveveeeereeeieeerree e ... 0.500 ... |Western & Southern Mutual Holding Co . [...NO......]..c.. ...
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 .oooooeeeeeeiiieiees ...16.360 ....|Western & Southern Mutual Holding Co . |....NO......]..cc. .occe
..|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 .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. . |Fort Washington PE Invest V LP . | Ownership ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. FWPEI V GP, LLC Ownership ... .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ... Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC Ownership . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ... Ownership ... . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... ... | 26-3806629 .. Fort Washington PE Opp Fund II, L.P. .. OH.....fooeens NIA....... Fort Washington PE Invest VI LP Ownership ... . |Western & Southern Mutual Holding Co .
..|Western-Southern Group . .... | 26-3806629 .. Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP . . | Ownership .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... . | 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 ... ... | 26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... OH.....f.oees NEA e | e Ownership ... . | Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... ... |90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ OH.....f...... NIA....... Fort Washington PE Invest VII LP ............ Ownership ... . | Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ... ...|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ OH.....f.ees NIA....... Fort Washington PE Invest VIII LP .. . | Qunership ... . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... . [90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ OH.....[...... NIA....... FWPEO 111 GP, LLC Ownership ... . | Western & Southern Mutual Holding Co . [....NO......
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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
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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 ..ooooeeeeeeiiiiiiies ... 2.200 .... |Western & Southern Mutual Holding Co . |....NO......]..cc. «ocee
. 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 OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ... 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
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 OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
. 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 .......occcveeeeiiiiiiieeeeeae ... 0.500 .... [Western & Southern Mutual Holding Co . [....NO......[..... .....

The Western and Southern Life Insurance Co

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

..... 00000 .... |85-1483379 ..
..... 00000 .... [85-1503656 ..

Fort Washington PE Opp Fund IV, L.P. ......... Ownership ... .. 3.020 .... |Western & Southern Mutual Holding Co .

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

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

. 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......|.cco. oot

. 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 ... .J...0.500 .... [Western & Southern Mutual Holding Co . |....NO......[..cc. et

. 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 Ownership ... 2.000 .... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
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 OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...26.430 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot

. 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 OWNErSNIP wevveveeereerreeerreeeeene ... 2.240 .... |Vestern & 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 ... ..|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

..|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 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 Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .. WS Real Estate Holdings LLC ..........ccceeeent Ownership ...
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .............o.... AN T NN OWNNErship «ooeeeeeeeeeeiieieeeieeeeeeeees ..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 ... ..47.000 ....|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

8.000 ....[Western & Southern Mutual Holding Co .
..47.270 ....|Western & Southern Mutual Holding Co .
..22.430 ....|Western & Southern Mutual Holding Co .
..67.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn Ownership ..100.000 ... |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 Ownership ... ..49.500 ....|Western & Southern Mutual Holding Co .
Keller Hicks Inv. Holdings, LLC . |WS Real Estate Holdings LLC . . | Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
Kemah Holdings, LLC WS Real Estate Holdings LLC . Ownership ... ..100.000 ... |Western & Southern Mutual Holding Co .

Lennox Zionsville Inv. Holdings,LLC ........... LN NIA....... WSLR Holdings LLC ...cccevvriiiiiiiniiiiiiiiaaaees Ownership ..oooeeeeiiiiiiiiiiiiiii ...98.000 ....|Western & Southern Mutual Holding Co .
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Type If
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..|Western-Southern Group ....
..|Western-Southern Group .
..|Western-Southern Group .
..|Western-Southern Group .
..|Western-Southern Group .
..|Western-Southern Group .
..|Western-Southern Group ....

..|Western-Southern Group ....

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

Vel

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

..|Western-Southern Group .

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

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
U 00000 ....|99-2649941 .. .... UV ... |Limestone Springs Residences Holdings, LLC .. |.. WS Real Estate Holdings LLC Ownership ... ..|Western & Southern Mutual Holding Co . |....
..... 00000 ....|35-2123483 .. LLIA, Inc.
..... 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC
..... 00000 .... |47-2577517 .. Lytle Park Inn, LLC ................
..... 00000 ....|47-3966673 .. Main Hospitality Holdings ........
..... 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund I, LLC
..... 00000 .... |83-4582162 .. Manchester Semmes Oz Fund, LLC .... e |
Mauna Kea Taft-Hartley Partners (ERISA),

.. | The Lafayette Life Insurance Co
.. |WS Real Estate Holdings LLC .
.. |WS Real Estate Holdings LLC .
.. |WS Real Estate Holdings LLC .
. |WS Real Estate Holdings LLC .
WSLR Holdings LLC

.. | 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 Group ........cceeeeeeees [nnn 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership ... .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... .. |WS Real Estate Holdings LLC . . | Ownership ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........oceeeeeeees [nnn 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... N, IA........ Integrity Life Insurance Co . Ownership ... ..|Western & Southern Mutual Holding Co .
..| Western-Southern Group ........ccccoveenn [unees 00000 ... |02-0593144 .. North Pittsburg Hotel LLC LPAL NIA....... WSALD NPH LLC Ounership ... ..|Western & Southern Mutual Holding Co .

LPALL NIA....... WS Real Estate Holdings LLC .
The Western and Southern Life

..... 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. Ownership ... ..|Western & Southern Mutual Holding Co .

..... 00000 .... [31-1338187 ..
..... 00000 ....|81-2515872 ..
..... 00000 .... [88-2122016 ..
..... 00000 ... |81-1659568 ..

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

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

OTR Housing Associates LP
Patterson at First Investor Holdings, LLC ...
Piney Plains Holdings, LLC ..........cvvvvvvnnnes
Pleasanton Hotel Investor Holdings,LLC .......

.. | Integrity Life Insurance Co .
. |WS Real Estate Holdings LLC .
WS Real Estate Holdings LLC .
The Western and Southern Life

5858

..... 00000 ....|41-3147951 ..
..... 00000 .... [82-1507720 ..

Pretium Residential Real Estate Fund II, LP [..NY.....]...... NIA.......

Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC .
The Western and Southern Life

Ownership ...
. | Ownership

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

..| Western-Southern Group ..........cceeeeees funne 00000 ....|34-1998937 .. Queen City Square LLC LOH] e NIA....... Ownership ... ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
..|Western-Southern Group ........ccceeeeeees [ nns 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
..|Western-Southern Group ........cooeeeeeers [nnn 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
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | SO NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership ... . |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ... ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . JR ] DN I NIA....... Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC L OH] s NIA....... WS Real Estate Holdings LLC . Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... LKYe ] NIA....... WS Real Estate Holdings LLC . Ownership ... .|Western & Southern Mutual Holding Co .

..... 00000 ....|92-3712148 .. South Orange Kissimmee . |WS Real Estate Holdings LLC . ..|Western & Southern Mutual Holding Co .

.- . . | Ownership
N NIA....... WS Real Estate Holdings LLC .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. Ownership ... ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... . Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... . WS Real Estate Holdings LLC . Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. R .. |WS Real Estate Holdings LLC . . | Ownership ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn . WS Real Estate Holdings LLC . Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee . WS Real Estate Holdings LLC Ownership ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... . WSLR Holdings LLC Ownership ... ..|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
......................................................... Ownership ...
.|Western & Southern Financial Group, Inc. . |Ownership
Western & Southern Financial Group, Inc. . |Ownership ...
WS Real Estate Holdings LLC .........ccceeeeees Ownership

..... 00000 .... |88-3631372 ..
..... 65242 ....|35-0457540 ..
. R 70483 ....|31-0487145 ..
..[Western-Southern Group .........coeeeeeee. [.nnns 00000 ....|83-2399724 ..

The Cincinnati Equity Fund [I1, LLC ..
The Lafayette Life Insurance Co .
The Western and Southern Life Insurance Co .. |..
Three Choopt AA Inv. Holdings, LLC ............

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




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

Ggel

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 .........cceeeeeees [ nnn 00000 ....|83-3418626 .. | .. .. |Timacuan Apt. Holdings,LLC LRl NIA....... WSLR Holdings LLC OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
...| Western-Southern Group ...........ccoccees [aueee 00000 ....|93-4901861 .. Timber lake JV, LLC TN NIA....... WS Real Estate Holdings LLC ... ceee |Ownership ..o ...67.000 ....[Western & Southern Mutual Holding Co . [....NO......[..... .....
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1394672 .. Touchstone Advisors, INC. ..coevvvvevvveiiieeennns LOH ] NIA....... IFS Financial Services, Inc. .......ccccuune. OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ..100.000 ... |Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. LDE] e NIA....... Western & Southern Financial Group, Inc. . |OWNership .........ccccceeuummeeennnnnnns ...93.290 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1225804 .. INSEIEUTTON o [ M N A e OWnership .oooooeeeeeeiiiiieieeeees ...40.630 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........coeeeeeees [ nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... National Integrity Life Insurance Co ....... Ownership ...88.920 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|31-1710355 .. Touchstone High Yield-Inst ...........ccceeeeiiis . Western-Southern Life Assurance Co .......... Ownership ...67.890 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [47-6046379 ..
..... 00000 ... |92-3352864 ..

.| IFS Financial Services, Inc. .......
. | Western-Southern Life Assurance Co .
The Western and Southern Life Insurance Co
......................................................... Ownership ..., )...33.030 ....|Western & Southern Mutual Holding Co .
Western & Southern Financial Group, Inc. . |Ownership .. 1.880 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

Touchstone Securities, Inc. ....
Touchstone Securitized Income ETF

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

Ownership ...
Ownership ...

..... 00000 ....|92-3352864 ..
..... 00000 .... [92-3352864 ..

Touchstone Securitized Income ETF
Touchstone Securitized Income ETF

..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceunnnnen LDE ] NEA e | e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees ...17.880 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] NEA e | e OWNNErship vooeeeeeeeeeeiieieeeeeeieeeeees ...71.090 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Western & Southern Financial Group, Inc. . |OWNership .........ccccceeumeeeeeeennnnns ... 2.230 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. DB e NI A e OWnership ..ooooeeeeeeiiiiiiies ...56.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Western & Southern Financial Group, Inc. . |Ownership ... 1.320 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... National Integrity Life Insurance Co . | Ownership ...92.980 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ......... Ownership ... .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 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
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e Ownership ... 1.360 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . LRl NIA....... Western-Southern Life Assurance Co .. Ownership ...13.560 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. Integrity Life Insurance Co . | Ownership ... .14.810 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. National Integrity Life Insurance Co .. | Ownership ...14.810 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership ...29.630 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. | Western-Southern Life Assurance Co . | Ownership ... .40.740 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|36-4107014 .. Vinings Trace .. . |WS Real Estate Holdings LLC ... . | Ownership ... .99.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-0846576 .. &S Brokerage Services, Inc. . | Western-Southern Life Assurance Co .. | Ownership ... ..100.000 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... . Western-Southern Life Assurance Co .......... Ownership ..100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC .. WSLR Holdings LLC ...oevvvvveeiiiiiiiiiiiieeeeeees Ownership ..100.000 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 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
...|Western-Southern Group .........ccceeeeees [ oenns 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee nen
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
...|Western-Southern Group ..........cceeeeees [ oonns 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|20-2820067 .. WS CEH LLC . OH..... WS Real Estate Holdings LLC ... .... | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeers [nnnn 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . LOH] NIA....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
..| Western-Southern Group ........ccccoveenn [unees 00000 ... |33-1058916 .. WSALD NPH LLC LPAL NIA....... WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc .o
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

g 9 9 3 0
g 9 9 3 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
g 9 9 3 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
g 9 9 3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 9 9 3 0

o
—

0 3
0 3
0 3
0 3
0 3

o
—

o o
— T E—

o
—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Qutstanding disbursement checks written awaiting DOOKING ........ccooiiiiiiiiiie e [eeesesess e 472,640 | 323,119
2505. Interest payable for policy and contract fUNAS .........ccoooiioiiiiiii et saes eeeseeetee e enens 135,024 |..oovovie 135,024
2597.  Summary of remaining write-ins for Line 25 from overflow page 607,664 458,143

15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovviveririeueereeninenisieeieieeenes feeeeeeeenns 470,567,460 |................ 504,571,430
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 463,510,623 470,567,460
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEAI ..........c.ccuewocueeeeeeeeeeeeeeeeeeeeeeee e e eene e eenanennanen [ores 345,923,099 338,358,267
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,262,838
2.2 Additional investment made after acquisition ... 16,589,047
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 25,109,061
8. Deduct amortization of premium and depreciation . 175,469 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 338,724,106 345,923,099
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 3,389,588,048 |........... 3,396,018,891
2. Cost of bonds and stocks acquired 325,923,420 ...377,361,382
3. Accrual of discount 3,490,772 4,059,024
4. Unrealized valuation increase/(decrease) 26,656,336 ....21,380,411
5. Total gain (loss) on disposals ... (5,830,647)]... (1,790,945)
6. Deduct consideration for bonds and stocks disposed of 387,129,826 ...385,166,429
7. Deduct amortization of premium 10,754,438 .... 14,338,631
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 6,037,159
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (1,923,345) ....(1,898,496)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 3,340,020,320 |............ 3,389,588,048
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,340,020,320 3,389,588,048

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,400,399,393 |............... 123,599,937 | 161,714,183 |........c..... 15,779,947 |............ 1,440,807,075 |............ 1,400,399,393 |............ 1,378,065,094 |............ 1,489,844 ,838
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,589,463,312 |........... 1,459,317,005 |............ 1,428,957,779 |...coooece. (17,368,413)|............ 1,563,075,590 |............ 1,589,463,312 |........... 1,602,454,125 |........... 1,538,254 ,747
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 154,077,331 oo 14,943,837 |.oeeee 15,911,142 | 432,982 |..oovnee 166,381,144 |................ 154,077,331 oo 153,543,008 |................ 164,512,875
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 41,344,570 |...ccvvennee. 11,711,923 | 6,111,180 |.cerrnnee (1,772,835) | ..o 51,309,761 |......ccconve. 41,344,570 |...ccvvennee. 45,172,478 |...covvenne. 52,338,852
5. NAIC B () ettt ettt n e [er s 4,112,243 | 3,339,545 | 1,868,758 |..ccvevreenne. 1,035,461 |.cocveene 4,497,679 |...ocoveene 4,112,243 | 6,618,491 |.coooire 5,628,620
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 398,709 0 398,709 0 398,709 398,709 0 981,178
7. Total Bonds 3,189,795,558 1,612,912,247 1,614,961,751 (1,892,858) 3,226,469,958 3,189,795,558 3,185,853, 196 3,251,561,110
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V
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 13,670,581 .o [V 2,015,000 |.eceviereiiieinns 865,781 .o 18,425,293 | .o 13,670,581 |....oeoveeeene 12,521,362 |.coovvienene 18,028,579
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 1,992,920 oo [V 2,000,000 |eoeeeeeerireeceeens 7,080 | 1,989,160 |..cocoovveenee 1,992,920 oo [V 1,941,380
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 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 15,663,501 0 4,015,000 872,861 20,414,453 15,663,501 12,521,362 19,969,959
15. Total Bonds and Preferred Stock 3,205,459,059 1,612,912,247 1,618,976,751 (1,019,997) 3,246,884,411 3,205,459,059 3,198,374,558 3,271,531,069
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 8,324,448 ; NAIC2 $ .ooovvernen 39,911,547 ; NAIC3 $ oeveeveeeeceeieeieias NAIC4 $ e i NAICS5 $ i NAICE $oii




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 5,650,878 XXX 5,650,878 14,677
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

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

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

3. ACCTURN OF GISCOUNL .....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 (loss) on disposals

6. Deduct consideration reCeiVed ON AISPOSAIS ..............c.ccueuiuiuiiieeieieietesesieee s et e te et sesese e s st e sesesesesessssesssasesesesesssssasssssesesesessanas |oeesesesesenenensnnen 949,580 |...ccceeenvee 10,022,725

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 value

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 5,650,878 ..o 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 5,650,878 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 41,057,462
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 25,321,363
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 8,585,272
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 18,672,208
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 40,615,909
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 53,020,396
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 53,020,396

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

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

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

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

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 53,020,362

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 53,020,362
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 125,385,878

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (72,365,516)

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

Fair Value Check

Part A, Section 1, Column 16 53,020,362

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 53,020,362
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 125,385,878

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (72,365,516)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
Book/adjusted carrying value, December 31 Of PrO YEAI ............ccoovcveveveueeeececeeeieeeee et se e sas s ssseseses [eeeeeneneennnes 41,078,030 |.cooceceeeennne 69,591,914
Cost Of CaSh €QUIVAIENES BCQUITET ...........eveveveeeeceiececeieee ettt ettt et es e s st eseses s s s ss st esesesssssnsassseseseseas |oeeseseneeas 3,335,189,713 |.......... 2,546,944 544
AACCTUBI OF GISCOUNL ...ttt ittt s et eses et e ee e e e e seseeee e s 2 s e s eseeeeee 2 e seseeee a2 e e s e s eeeeee e e sesesesee s e seseseses s nsnsnsesesasnansnans [oesnscacicesessnacicieaeesnnas [0 0
Unrealized valuation iNCre@s@/(AECIEASE) ........ccuiiui ittt ettt ettt be et e sttt e bt eaeesseesaeesbeesbeesbeenbeennesnnesnnesnnesrees |otesisiis s e [0 0
Total gain (I0SS) ON AISPOSAIS .......c.cueueeiieeeeeecieeeeeeeeiete ettt et a e s st s et et esesss s s st esesesessasassssasesesessssassssssasesesesesnanas |oeeseseseseneneneneneaeeneaas 260 [oooeeeeeieeeeene 9,483
Deduct consideration received 0N GISPOSAIS .............c.cueuiieviiiiirieetetieieee et ete et teseseeesee s st sesesessss et ssssesesesesesssesssssasesesesssssnans [oeeeeesenens 3,300,388,909 |............ 2,575,467,911
Deduct amOortization O PIEMIUM ............cciiieiiiiiitetetetcstee et et ettt e st ese s es et et aetesesessae et ss st esesesesesess s ssssesesesesesess s sssseseseseseseananssans [eseseseseneeensneeeeeseeanaens [0 0
Total foreign exchange change in book/adjusted Carrying VAIUE .............cociiiiiiiiiiie et [eeee e [0 0
Deduct current year’s other than temporary impairment reCOgNIZEA ............coiiiiiiiiiiiiiie e eee oo [0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9) ........ccocoviieveveueeieeieeeieeeieeeeeeeseseieieienes [eeeeeeneeneens 75,879,094 |....coooeene 41,078,030
Deduct total Nonadmitted @MOUNLS ... e oo e e eeeens [sreeseeeseeeeeeesaeeenaenne [eteees e e 0
Statement value at end of current period (Line 10 minus Line 11) 75,879,094 41,078,030
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

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

SCHEDULE B - PART 2

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

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

3399999 - Totals

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
CINCINNATI 09/18/2014 ... foveiiiiiinn e e 17,386,521 [ PO 0 [V PR (U PP 112,652 |.eeeenneeeee 112,652 |oeeeeeeeeeeeeennns 0 0
KISSIMMEE ... 04/30/2015 ..14,393,548 |.... 0. 0. 0. 0 ... 142,365 |... 0. ...0
SEGUIN 08/24/2016 oo |eeeeennnn.9,341,054 ... 0. 0. 0. 0] .. 114,359 |... 0. ...0
COLUMBUS .. 10/26/2016 JUR N 9,143,875 |.... 0. 0. 0. 0 ....53,553 |. 0. ...0
11/29/2016 N 13,871,907 |.... 0. 0. 0. 0] ....85,763 |. 0. ...0
09/28/2017 ..... 0. 0. 0. 0 ... 80,801 |. 0. ...0
03/21/2018 ..... 0. 0. 0. 0] ....82,728 |. 0. ...0
07/23/2018 ..... 0. 0. 0. 0 ....48,692 |. 0. ...0
126865 .. .. | HUNTINGTON .10/22/2018 .. 0 0 .0 0 76,643 |. 0 0
126866 .. .. | CINCINNATI .. .11/29/2018 .. . 17,100,326 |. 0 0 .0 0 .82,557 |. 0 0
126867 .. .. | CINCINNATI .08/05/2020 .. 9,506,052 |. 0 0 .0 0 43,044 |. 0 0
126868 .. | MIAMT L .05/30/72019 .. . 15,597,361 |. 0 0 .0 0 T1,213 | 0 0
126869 .. . [AVON ... 10/01/2019 .. . 26,200,010 |. 0 0 .0 0 134,671 |. 0 0
126870 RIVER EDGE .....cvvvnvvvivnninnnriinnnnnnes Jevvvnneeeeeeen Ndec e s 11/22/2019 17,158,399 |.... 0. 0. 0. 0 ... 88,721 | .. 88,721 |... 0. ...0
126871 CENTERVILLE .eeeeeeeeeeeeeeeeeeemmeees Jeemmmeeeeeeenes OHec e s e 06/15/2020 33,954,964 |.... 0. 0. 0. 0] .. 163,890 |. 0. ...0
126872 v [AKRON e e O e 11/24/2020 [N I 11,683,060 |.... 0. 0. 0. 0 ....56,597 |. 0. ...0
126873 e eeeeeeeees [CARMEL e feeeeeeeee N [ 12/10/2020 R O 9,786,538 |.... 0. 0. 0. 0. .. 108,641 |. 0. ...0
126874 03/10/2021 [N I 12,132,742 |.... 0. 0. 0. 0 ....66,236 |. 0. ...0
126876 BAYTOWN ... 07/12/2021 [ P 4,035,554 |.... 0. 0. 0. 0. ....30,386 |. 0. ...0
126878 .. . | PLAINFIELD .09/02/2021 .. . 12,939,507 |. 0 0 .0 0 62,146 |. . 0 0
126880 DESTIN ... 12/20/2021 12,300,787 |.... 0. .0 .0 PO PP 123,187 |. ..123 187 |... 0. ...0




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

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
126881 .ovviiiiiiiiiiiiiiis KISSIMMEE .....ovvniiiiiiiniiiiiiiiiiiniies Jovvniniiniennnns FLoiiiiiiiiins e e o 03/03/2022 ... feuneeeeins eeeeiiiees [ 10,038,127 |..ooeeeeeeeeee [\ [ [\ [ [\ O, 69,729 ... 69,729 |...oooiiiiiiie [\ [V o
0299999. Mortgages with partial repayments 290,022,709 0 0 0 0 0 0 1,898,574 1,898,574 0 0
0599999 - Totals 290,022,709 0 0 0 0 0 0 1,898,574 1,898,574 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
81375P-10-1 ......... Securities Lending Fund, LLC .....oooviiiiiiiiiiiiiiiiiiiiiiccece CINCINNATI v [ [0 Securities Lending Fund, LLC ....ooooveeiiiiiiiiiiiiiiiiiiiiin [, 1.6 ... ....05/08/2024 ... |oeeuinieeeee | | 10,361,413 |uevveeeeiiiiiiiiiiiiiiiiiiiies | [
1699999. Joint Venture Interests - Fixed Income - NAIC Designation A: 0 10,361,413 0 0 XXX
6099999. Total - Unaffiliated 0 0 0 0 XXX
6199999. Total - Affiliated 0 10,361,413 0 0 XXX

6299999 - Totals

0 10,361, 41

0 0 XXX
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
81375P-10-1 ..... Securities Lending Fund, LLC ... CINCINNATI oo o OH......... Securities Lending Fund, LLC ............. ....05/03/2024 ...|....00/30/2024 ...|.... 8,119,448 [........euvvvnne Jovvvvnnnnnnnnnns Jooveeenennnnns Lo o, 0 e [ 8,119,448 |.... 8,119,448 |..........oooees oo foiiiiiinnnees [ P
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 8,119,448 0 0 0 0 0 0] 8,119,448 | 8,119,448 0 0 0 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 8,119,448 0 0 0 0 0 0 8,119,448 8,119,448 0 0 0 0

6299999 - Totals

8,119, 44

0 8,119,448

8,119,448




03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ....uueieeinnnueseernnnnasaeennnnnsseernnnnnnssennnennsseennnnnssseeenne | seeesessnnsnnes |oennnd 09/01/2024 ..... Interest Capitalization ........oceeiiiiiiiieieiiiiiiiiias e i eeiiiaeseerinnassaernennaseernennasseannnns  [oeeernnnnnnssesnnnnnnsseennnnnassee |reennnnnssseernnnnasseeennnnnns 367 |evennnareerrennaaeeeeeennans 367 |eerenieiieirina e 0 1A s
0109999999. Subtotal - Bonds - U.S. Governments 367 367 0 XXX
000000-00-0 ......... JPNG GOVT INTL BOND SOVEREIGN  8.375% 10/04/28 ....eeveeueeueerseueeuseueansessessasnaseesnasnesnaseans | 08/13/2024 ..... |, | T PR 488,950 |..eevniiiiiiiiieiaeees 500,000 ..euuiiieriiniaeeaenennnns 14,796 [4.CFE ..........
0309999999. Subtotal - Bonds - All Other Governments 488,950 500,000 14,7% XXX
31395-VF-1 .........|FHR FHR 3012 GZ  6.000% 08/15/35 09/01/2024 ..... Interest Capitalization ..
62630W-PD-3 .........[TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.150% 06/30/28 ... 07/02/2024 ..... BARCLAYS
0909999999. Subtotal - Bonds - U.S. Special Revenues
000000-00-0 .........[ ACCESS TECHNOLOGY ~ 6.125% 09/21/26 .......cevvvuniiiiiiiiiiiiiiiiiiinieecirii s eesrenis e eereniieees | eeennneeeeenns [oened 09/05/2024 ..... GOLDMAN SACHS ... ..475,000 |.
00817Y-AQ-1 . ..|AETNA INC ~ 3.500% 11/15/24 ......... 07/18/2024 BARCLAYS .
023608-AH-5 ......... AMEREN CORPORATION  2.500% 09/15/24 ...covvvvniiiiiiiiiiiiiiiiiin v ecnnieeeennn | eeeeeenniineens fonnid 07/18/2024 ..... BARCLAYS .... N .
026650-FM-8 ......... AMERICAN HONDA FINANCE ~ 5.460% 01/12/26 ....cceeeeeieeeeeeeiieeeeeeeeeeeeeeee e eeeenneeeeeenne | cevvviniiennns Jeennid 07/10/2024 ..... BANK Of AMERICA SEC ... eeeeeee e e e e eee e e e e ee e e e e e een e e e e e e e e e e ennna s e e eeennnnneeeennnn eeeennnnaaeeeemnnnnneeeennnnnnerees Joemmnnaanneennnnnannees 1,100,000 |. ,100,000 |...
032654-AT-2 ......... ANALOG DEVICES ~ 5.210% 10/01/24 .oevvvnniiiiiiiiiiiiiiiiis s eeernninsssnnnnines | eeeeeenniineees fonnid 09/19/2024 ..... L0 O 0 = ) R RN 1,100,044 |. ,100,000 |...
05348E-AU-3 ......... AVALONBAY COMMUNITIES ~ 3.500% 11/15/24 ...ceereeeeeeeeee e eeeeene e eeennnees | veveviniinnnns [eennid 09/12/2024 ..... BARCLAYS ...
05351W-AC-7 ......... AVANGRID INC  3.200% 04/15/25 .....cevviviiniiiiiiiiiiniiniiiis e ciriis e ernni e ennnnnssesnnnnns | aeeeeennineees fonnnd 07/31/2024 ..... BARCLAYS ....
05526D-AZ-8 BAT CAPITAL CORP  3.222% 08/15/24 .....eeeeeeeeeeeeeeeeie e eeeeeee e eeeenee e eennne e eeennnneeee | ceevvnniiinnnns [onnid 07/10/2024 ..... TD SECURITIES .
05531F-BH-5 . ..|TRUIST FIN CORP  2.500% 08/01/24 .
05552J-AA-7 . ..|PNC BANK NA  2.500% 08/27/24 .
07911E-AA-O . ..|BELLEVUE 10 APTS LLC ~ 4.990% 04/01/60
117043-AS-8 . .| BRUNSWICK CORP  0.850% 08/18/24 ... US BANCORP
15189T-AN-7 . .| CENTERPOINT ENERGY ~ 2.500% 09/01/24 BARCLAYS ...

172067-NU-9 .........
17325F-BH-0 .........
17327C-AP-8 .........
224044-CH-8 ...
316640-AA-2 ........
340711-A-0 .........
38141G-W0-3 .........
447010-BG-6 .........
45410E-AA-6 .
461070-AW-4 .
517834-AF-4 . .
52637TH-AA-2 .........
58769J-AV-9 .........
674599-CF-0 .........
674599-CL-7 .........
72650R-BF-8 .........
76132F-AB-3 .........
824348-B0-8 .........
830867-AA-5 .........
88163V-AD-1 .
89236T-ML-6 .
91159H-HK-9 . .
91324P-FE-7 .........
92343V-GB-4 .........
928668-CJ-9 .........

Y44680-PG-8
000000-00-0 .
000000-00-0

CITIGROUP  6.488% 03/17/26
CITIBANK NA  5.668% 08/06/26

CITIGROUP INC ~ 5.654% 01/25/26 ....
..| COX COMMUNICATIONS INC ~ 3.150% 08/15/24 ....
.| 5TH AND MENDOCINO PARTNE  4.950% 03/01/63 .
FLORIDA GAS TRANSMISSION  4.350% 07/15/25 .
GOLDMAN SACHS GROUP INC ~ 3.272% 09/29/25 ...
HUNTSMAN INTL LLC ~ 5.700% 10/15/34 ....
.. | SAMMAAN CAPITAL LTD ~ 9.700% 07/03/27
..| INTERSTATE P&L CO  5.450% 09/30/54 ..
.| LAS VEGAS SANDS CORP  3.900% 08/08/29 .
LEOGCARTERSVILLE LLC ~ 4.950% 04/01/62 .
MERCEDES-BENZ FIN NA  5.590% 07/31/26

OCCIDENTAL PETROLEUM CORP  4.625% 06/15/45 ...
OCCIDENTAL PETROLEUM CORP  4.100% 02/15/47 ...

PLAINS ALL AMER PIPELINE ~ 3.600% 11/01/24 ....
RETAIL OPPORTUNITY IN  4.000% 12/15/24
SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 ..
DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 ..
..| TEVA PHARM FIN CO LLC  6.150% 02/01/36
..|TOYOTA  5.730% 08/07/26 ....
.| US BANCORP  3.600% 09/11/24 ..
UNITEDHEALTH GROUP INC  5.460% 07/15/26 .
VERIZON COMMUNICATIONS ~ 3.550% 03/22/51
VOLKSWAGEN GROUP AMERICA  6.020% 08/14/26 ....

PERIAMA HOLDINGS LLC/DE ~ 5.375% 04/04/25 ...
..|ERO COPPER CORP  6.500% 02/15/30
ST MARYS CEMENT INC  5.750% 04/02/34 ..

...... 09/19/2024 .....
...... 07/30/2024 .....
...... 09/24/2024 .....
...... 07/18/2024 .....
...... 09/30/2024 .....
...... 07/19/2024 .....
...08/27/2024 .....
...00/24/2024 .....

...... 08/30/2024 .....
...... 07/29/2024 .....
...... 09/24/2024 .....
...... 09/24/2024 .....
...... 09/12/2024 .....
...... 08/20/2024 .....
...... 07/18/2024 .....
...... 09/11/2024 .....

...... 07/23/2024 .....
...... 07/10/2024 .....
...... 08/07/2024 .....

...... 08/27/2024 .....
09/03/2024

| 08/28/2024 ..o,

CITIGROUP GLOBAL MKTS

BARCLAYS .

BARCLAYS ...
BARCLAYS ...
BANK of AMERICA SEC
DEUTSCHE BANK ....
GOLDMAN SACHS .
MARKET AXESS

CITIGROUP GLOBAL MKTS ..
OPPENHEIMER & CO
OPPENHEIMER & CO ...
BARCLAYS
DAIWA SECURITIES AMERICA .

MORGAN STANLEY FIXED INC .
MIZUHO SECURITIES USA INC
BARCLAYS .......
WELLS FARGO ...
US BANCORP
GOLDMAN SACHS .

UBS WARBURG
JEFFERIES & CO
MARKET AXESS

INTL FCSTONE FINANCIAL INC .

INTL FCSTONE FINANCIAL INC .

500,000 |
498,000 |.
..246,875 |.
762,405 |.

125,000 |...
,820,000 |...
900,000 |...
,200,000 |...

....10,000,000 |...
500,000 |...

..500,000 |...
250,000 |
..750,000 |...
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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
009089-AA-1 AIR CANADA 2013-1A PTT  4.125% 05/15/25 . A.. 09/30/2024 HILLTOP SECURITIES INC. .eeeeeeeeneeeeeeet e e e e cenne e e e eeene s e e e eenn e s e e eeenneeeeeennnnneeeennn [oeeernnnnaeseermnnnaneeeemnnnnneeee [reernnnnaeeeernnnnaeeeeen 909,889 |oiiiiiiiiiiiiiiinins 1,020,000 |... .B FE
06367U-EQ-6 . ..| BANK OF MONTREAL ~ 5.710% 08/21/26 ... A. 08/20/2024 MIZUHO SECURITIES USA INC E ..
06418G-AM-9 . ..|BANK OF NOVA SCOTIA  5.960% 09/08/28 A.. 09/04/2024 SCOTIA .......... E ..
67077M-AZ-1 . ..|NUTRIEN LTD COM  5.900% 11/07/24 .... A. 08/01/2024 TD SECURITIES . E ..
000000-00-0 . ..|FIRST BNK NIGERIA (FBN F  8.625% 10/: D.. 09/05/2024 MARKET AXESS .. E ..
000000-00-0 . ..| SEPLAT ENERGY PL  7.750% 04/01/26 D.. 09/05/2024 MARKET AXESS .. E ..
000000-00-0 . ..| TULLOW OIL PLC 10.250% 05/15/26 ... D.. 09/05/2024 JPM FUNDS RECAP . E ..
000000-00-0 STILLWATER MINING CO  4.000% 11/16/26 ... C.. 09/05/2024 MARKET AXESS E
000000-00-0 ELECTRICIDAD FIRME DE ME ~ 4.900% 11/20/26 . D.. 09/04/2024 GOLDMAN SACHS . E
000000-00-0 . ..| CORURIPE NETHERLANDS BV 10.000% 02/10/27 D.. 09/03/2024 SMBC NIKKO .. E ..
000000-00-0 . ..| GRUPO AEROMEX1CO SAB  8.500% 03/17/27 ... D.. 09/04/2024 BARCLAYS ... E ..
000000-00-0 INDIA CLEAN ENERGY HLDG ~ 4.500% 04/18/27 .. D.. 08/27/2024 BANK of AMERICA SEC .. E
000000-00-0 MEXICO CITY ARPT TRUST  3.875% 04/30/28 .... 08/13/2024 JEFFERIES & CO E
000000-00-0 . ..|ESKOM HOLDINGS SOC LTD ~ 8.450% 08/10/28 . 09/09/2024 ING/FNC FINANCIAL NE CO
000000-00-0 . ..|WE SODA INV HOLDING PLC ~ 9.500% 10/06/28 08/16/2024 BARCLAYS LONDON ..........
000000-00-0 . ..| VEDANTA RESOURCES 13.875% 12/09/28 ........ 08/27/2024 HONG KONG SHANGHAI BK
000000-00-0 . ..| YAPI VE KREDI BANKASI AS  9.743% 04/04/29 . 08/23/2024 MARKET AXESS .. . N
000000-00-0 . ..|MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... 07/24/2024 MARKET AXESS .. ,096,265 |.

09/03/2024
08/26/2024
08/26/2024
09/17/2024
07/25/2024
09/03/2024

OPPENHEIMER & CO ...
JANE STREET EXECUTION SERVICES
BARCLAYS LONDON ...
MORGAN STANLEY FIXE .
JPM FUNDS RECAP ..........

STANDARD CHARTERED BANK

000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .

..| TELECOM OF TRIN & TOBAGO ~ 8.875% 10/18/29 .
..|MELCO RESORTS FINANCE ~ 5.375% 12/04/29
..|WYNN MACAU LTD ~ 5.125% 12/15/29 ...
..|BANK LEUMI LE-ISRAEL ~ 3.275% 01/29
..| ADANI PORTS AND SPECIAL  3.100% 02/02/31
..| 3R LUX SARL  9.750% 02/05/31 ............

..500,000 |.
350,000 |.
250,000 |
.500,000 |.
,000,000 |
..750,000 |.

PPOPDEEPOooDDEOOoDo o
mMmmmMmmmmmMmmmmmm

000000-00-0 . ..| GENM CAPITAL LABUAN  3.882% 04/19/31 09/03/2024 GOLDMAN SACHS ... 750,000 |
000000-00-0 . ..| CORPORACION INVOBILIARIA  3.625% 05/13/: 08/28/2024 JEFFERIES & CO .. 750,000 |.
000000-00-0 . ..| SAMARCO MINERACAO SA  9.000% 06/30/31 ... 08/09/2024 BANK of AMERICA SEC 500,000 |
000000-00-0 . ..| FREEPORT INDONESIA PT  5.315% 04/14/32 08/16/2024 GOLDMAN SACHS ... 500,000 |.

000000-00-0 GCC SAB DE CV  3.614% 04/20/32 D.. 09/03/2024 ..... BARCLAYS 665,625 |. ..750,000 |...

000000-00-0 KAZMUNAYGAS NATIONAL CO  3.500% 04/14/33 ... D.. MARKET AXESS 428,905 |. ..500,000 |... E
000000-00-0 . ..| CONTINUUM GRN SPV CO-1SS  7.500% 06/26/33 . D BANK of AMERICA SEC .. 500,000 | E ..
000000-00-0 . ..| ENERGEAN ISRAEL FINANCE ~ 8.500% 09/30/33 D.. MORGAN STANLEY FIXED INC . . 250,000 | E..
000000-00-0 TRUST FIBRAUNO  7.375% 02/13/34 D.. MARKET AXESS 256,750 |. ..250,000 |... E
000000-00-0 BBVA BANCOMER SA TEXAS ~ 5.875% 09/13/34 .... D.. BARCLAYS 485,000 |. ..500,000 |... E
000000-00-0 . ..| ADANI' TRANS STEP-ONE LTD  4.250% 05/21/36 . WELLS FARGO 377,500 |

m m

000000-00-0 . ..| TRANSJAMAICAN HIGHWAY  5.750% 10/10/36 .. JEFFERIES & CO 445,798 |.

..... 7,000,000 |...
..300,000 |...
200,000 |.
..500,000 |...

m

07/17/2024 ... J P MORGAN SEC HI-YIELD ..
07/18/2024 ..... BARCLAYS
09/25/2024 CITIGROUP GLOBAL MKTS
08/27/2024 ..... HONG KONG SHANGHAI BK

.. GREENSAIF PIPELINES BIDC ~ 6.103% 08/23/42 .... ,000,000 |.
INPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 ...
.| KINGSTON AIRPORT REV FIN ~ 6.750% 12/15/36 .

KLABIN AUSTRIA GMBH 3.200% 01/12/31

39541E-AE-3 .
452628-AA-1
49647Q-AA-6 .
49836A-AC-8

m

m

WO 2 AN OO RNWEEARNWANPORONRNRNWRNWRNWERNRORNANNWONNWWRORERORNWE RO RDRN 2 =N
PO MO > 000 WI T MO TPITITFTOFTOOOTOOTTOTOOOOODOOOTIOOOWTIOTOIOOOO WD O ®
i e e s e« R e R e R i e e e e e« e« R R R R i e e e e« e« R R R R R B s e e 1 e 1

D..

D.. .
000000-00-0 ACWA POWER MGMT INVST  5.950% 12/15/39 D.. Morgan Stanley ... 405,579 |. ..408,643 |... E
000000-00-0 PTTEP TREASURY CENTER CO  6.350% 06/12/42 .... D.. 08/26/2024 ..... GOLDMAN SACHS ... 569,385 |. ..500,000 |... E
000000-00-0 . ..| TRUST FIBRAUNO  6.950% 01/30/44 ........... D.. 08/28/2024 MARKET AXESS .. 750,000 | E ..
000000-00-0 . ..| SOCIEDAD QUIMICA Y MINER ~ 4.250% 01/22/50 . D.. 08/28/2024 MARKET AXESS .. 500,000 |. E ..
000000-00-0 . ..|FRESNILLO PLC ~ 4.250% 10/02/50 .... D.. 08/28/2024 MARKET AXESS .. 500,000 | E ..
000000-00-0 . ..| ABSA GROUP LTD  6.375% 11/27/99 ... D.. 09/05/2024 MARKET AXESS 500,000 |. E ..
00109A-AB-3 . ..| AES PANAMA GENERATION HL ~ 4.375% O D.. 08/27/2024 SHBC NIKKO .. 500,000 | E ..
03512T-AF-8 . ..|ANGLOGOLD ~ 3.375% 11/01/28 ............... D.. 09/05/2024 MARKET AXESS ..500,000 |. E..
05565E-CN-3 . ..|BMW US Capital LLC  5.760% 08/13/26 C.. 08/07/2024 BARCLAYS ....... 1,100,000 |. E ..
10554T-AD-7 . .. | BRASKEM NETHERLANDS ~ 4.500% 01/31/30 .. D.. 08/13/2024 BANK of AMERICA SEC 750,000 |. E ..
12642K-AB-0 . ..|CSN ISLANDS XI CORP  6.750% 01/28/28 D.. 08/26/2024 J P MORGAN SEC .. 750,000 | E ..
12650B-AA-2 . ..|CT TRUST  5.128% 02/03/32 ..... D.. 08/26/2024 J P MORGAN SEC 250,000 | E ..
15132H-AJ-0 . ..| CENCOSUD SA  5.950% 05/28/31 . D.. 08/27/2024 BBVA e 500,000 | E ..
200447-AN-0 . ..|COMISION FEDERAL DE ELEC ~ 5.700% 01/24/30 . D.. 09/17/2024 HONG KONG SHANGHAI BK 250,000 | E..
201281-AA-0 . ..| JSCB AGROBANK  9.250% 10/02/29 . D.. 09/25/2024 SOCIETE GENERALE ..... 250,000 | E ..
21987B-AR-9 . ..| CODELCO INC ~ 4.250% 07/17/42 ... D.. 08/27/2024 HONG KONG SHANGHAI BK . .250,000 E ..
225350-AD-9 .. . [CREDIT AGRICOLE LONDON  3.250% 10/04/24 . D.. 09/10/2024 CREDIT AGRICOLE PARIS .. ,997,220 |. 2,000,000 E ..

D..

D..

D..

D..

m
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M5R07D-AG-5 ICL GROUP LIMITED ~ 6.375% 05/31/38 09/16/2024 ..... GOLDMAN SACHS ...

. 493,500 |.

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
50206B-AA-0 LD CELULOSE INTERNATIONA  7.950% 01/26/32 .... D.. 09/26/2024 UBS WARBURG . 3.C FE
530371-AA-1 . ..|LIBERTY COSTA RICA SR SF 10.875% 01/15/31 . D.. 08/27/2024 BARCLAYS .... 4.AFE ..
53263A-AA-6 . ..|LIMAK CIMENTO SANAYI ~ 9.750% 07/25/29 ... D.. 07/18/2024 BANK of AMERICA SEC .. 4BFE ..
60700J-CU-7 . ..|MIZUHO MARKETS CAYMAN  5.810% 08/14/26 D.. 08/14/2024 MIZUHO SECURITIES USA INC 1.F FE ..
60920L-AQ-7 . ..|MONDELEZ INTL HLDINGS NE ~ 0.750% 09/24/24 . D.. 09/11/2024 US BANCORP .. 2.BFE ..
63906Y-AB-4 . ..|NATWEST MARKETS PLC  0.800% 08/12/24 .. D.. 08/01/2024 Various ...... 1.EFE ..
67712M-AB-5 . .| OHI GROUP SA  13.000% 07/22/29 ..... D.. 07/17/2024 MORGAN STANLEY FIXED INC . 4BFE ..
697660-AE-8 PAMPA ENERGIA SA  8.250% 09/10/31 ... D.. 09/05/2024 CITIGROUP GLOBAL MKTS 5.B FE
74390T-AA-7 PT SORIK MAR GEO POW  7.750% 08/05/31 . D.. 07/29/2024 DEUTSCHE BANK 3.AFE
75102X-AB-2 . ..|RAIZEN FUELS FINANCE ~ 6.450% 03/05/34 . D.. 08/29/2024 INTL FCSTONE FINANCIAL INC . 2.BFE ..
75102X-AD-8 . .|RAIZEN FUELS FINANCE ~ 5.700% 01/17/35 D.. 09/12/2024 CITIGROUP GLOBAL MKTS .. 2.BFE ..
785712-AK-6 SABLE INTL FINANCE LTD  7.125% 10/15/32 . D.. 09/25/2024 STATE STREET GLOBAL ... 3.C FE
80386l-AD-7 SASOL FINANCING USA LLC  5.500% 03/18/31 ... D.. 09/05/2024 MORGAN STANLEY FIXED INC .... 3.AFE
86562\1-BM-1 . ..| SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . D.. 07/09/2024 TD SECWRITIES ............ 1.G FE ..
879273-AU-4 . ..| TELECOM ARGENTINA SA  9.500% 07/18/31 ... D.. 07/11/2024 J P MORGAN SEC HI-YIELD 4BFE ..
88167A-AF-8 . ..| TEVA PHARMACEUTICALS NE ~ 4.100% 10/01/46 D.. 09/17/2024 J P MORGAN SEC .. 3.BFE ..
893870-AY-1 . ..| TRANSPORT DE GAS DEL SUR  8.500% 07/24/31 . D.. 08/27/2024 STIFEL NICHOLAS .... 5.BFE ..
902674-2X-1 . ..|UBS AG LONDON ~ 5.890% 09/11/25 ....... D.. 09/23/2024 MIZUHO SECURITIES USA INC 1.EFE ..
92243X-AH-4 ......... | VEDANTA RESOURCES 10.875% 09/17/29 .. D.. 09/10/2024 JPMBLOX ... 4.CFE ..
984245-AX-8 . ..|YPF SOCIEDAD ANONIMA  9.500% 01/17/31 . D.. 07/24/2024 JEFFERIES & CO 5.CFE ..
(G20038-AA-6 . ..|CNTL AMR BOTTLING CORP  5.250% 04/27/29 . D.. 09/11/2024 JEFFERIES & CO .. 3.BFE ..
G3946K-AA-7 . ..|GOHL CAPITAL LTD  4.250% 01/24/27 ... D.. 09/03/2024 BANK of AMERICA S 2.BFE ..
G4701H-AA-7 . ..| IHS HOLDING LTD  6.250% 11/29/28 .... D.. 09/09/2024 JEFFERIES & CO ..... 4.AFE ..
G49846-AA-9 . ..| ITTIHAD INTERNATIONAL ~ 9.750% 11/09/28 D.. 08/26/2024 BANK of AMERICA SEC 4.AFE ..
G5635P-AK-5 . .. | LONGFOR PROPERTIES ~ 3.950% 09/16/29 . D.. 08/27/2024 DEUTSCHE BANK ... 3.BFE ..
L4464D-AD-1 . .. | GREENSAIF PIPELINES BIDC ~ 6.510% 02/23/42 . D.. 08/26/2024 JANE STREET EXECU 1.EFE ..
L5659A-AA-5 . ..| JBS USA HOLD/FOOD/LUX CO  6.750% 03/15/34 . D.. 08/28/2024 MARKET AXESS ..... 2.CFE ..
M4R2A7-AD-0 . .| ENERGEAN ISRAEL FINANCE  4.875% 03/30/26 D.. 09/16/2024 GOLDMAN SACHS . 3.CFE ..
D.. 2.C FE
D.. 3.C Fl
D.. 3.C F
D.. 2.B Fl
3.B Fi

M6746G-AD-8 LEVIATHAN BOND LTD  6.750% 06/30/30 GOLDMAN SACHS ... 231,425 |. E
M6966L-AB-4 . ..|MERSIN ULUSLARARASI LIMA  8.250% 11/15/28 . MARKET AXESS .. E ..
N7163R-AR-4 . ..|PROSUS NV 3.061% 07/13/31 ...ovvvnnnnnnnnne MARKET AXESS .. E ..
Y41784-AL-6 ......... IRB_INFRASTRUCTURE DEVE  7.110% 03/11/32 D.. DEUTSCHE BANK ... A P . E .. .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ,034,081 XXX
000000-00-0 .........| SAN MIGUEL GLOBAL POWER  7.000% 10/21/25 .. .. |D.. 08/26/2024 MARKET AXESS . ..250,000 |... 5.B Gl ..
000000-00-0 . ..| BANK NEGARA INDONESIA  4.300% 03/24/27 D.. 08/26/2024 JEFFERIES & CO ..... 250,000 |. 3.CFE ..
000000-00-0 . ..[NBK TIER 1 LTD  4.500% 05/27/99 ... D.. 09/06/2024 MORGAN STANLEY FIXEI . . K 500,000 |. 2.CFE ..
000000-00-0 . ..[NBK TIER 1 LTD  3.625% 08/24/99 ... D.. 09/06/2024 MITSUBISHI UFJ SECURITIES .. 238, K 250,000 |. 2.CFE ..
G5SBAM-AG-1 ......... MAF GLOBAL SECURITIES  7.875% 06/30/27 .. .. |D.. 09/06/2024 ... Var ious P . ..550,000 |... 3.A FE
1309999999. Subtotal - Bonds - Hybrid Securities 1,788,713 1,800,000 36,098
2509999997. Total - Bonds - Part 3 121,318,759 126,854,288 985, 660
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 121,318,759 126,854,288 985, 660

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

024526-77-4 . .| American Beacon Small Cap Value R6 VARIOUS
04314H-56-8 . ..|Artisan High Income Institutional . VARIOUS
057071-85-4 . .|Baird Aggregate Bond Inst ... VARIOUS
207019-70-4 . .| Conestoga Small Cap Institutional VARIOUS

...... 09/30/2024 .....[VARIOUS ...
...... 09/30/2024 ..... [VARIOUS ...
...... 09/30/2024 .....[VARIOUS ...

256206-50-9 ......... Dodge & Cox Stock X
256206-80-6 ......... Dodge & Cox Balanced X
208706-82-1 ......... Amer ican Funds EuroPacific Gr R6 ...
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31635T-10-4 ......... Fidelity Inflation Protected Bond INdex .........ccceermuiiiiiemmmiiiiieiiiiiieeeceiriieeeeeennieeeee | cvvviinennnennn feennid 09/30/2024 ..... VARIOUS ...
411512-52-8 ......... Harbor Capital Appreciation Retirement ........cooiiiiiiiiiiiiiiiiiiiiiiiinccncriciineeen | e o 09/30/2024 ..... VARIOUS ...
683974-60-4 .........|Oppenheimer Developing Markets | .........ccoooemmiiiiiiiimmiiie e eeeeee e eeennnees | eeeerenrinni [eeend 09/30/2024 ..... VARIOUS ...
74254U-44-0 .........|Principal Short-Term Income INSt ..c..oiiriiiiriiiiiiiiiiiiiie e erieeniee | eereriieeniees o 09/30/2024 ..... VARIOUS ...
779562-20-6 ......... T. Rowe Price New HOrizons | ...cccoeveeiiiiiiiiiie e eeerne e eeennnneeeee | cvvninenennnnn Joennid 09/30/2024 ..... VARIOUS ...
77957Y-40-3 ......... T Rowe Price Mid Cap Value | ....cooivviviiniiiiiiiiiiiiiiiiii i nnnnnies | cernineeeeenns fonnnd 09/30/2024 ..... VARIOUS ...
872797-17-0 ......... T Rowe Price Retirement Balanced FUNd | .......ooeeiiiiiimiiiiiiiiiiie e eeeeeneees | cevvinninninnn e 09/30/2024 ..... VARIOUS ...
872797-21-2 ......... T Rowe Price Retirement 2055 Fund | .......oovviiiiiiiiiiiiiiiiiiiiiciiiciiiccinineeeee | cervieeeeeeennn ol 09/30/2024 ..... VARIOUS ...
872797-22-0 ......... T Rowe Price Retirement 2050 FUND | ooeveennieeieeiiie e e e eeenn e eeeeeee | cvnnineneeenen feennnd 09/30/2024 ..... VARIOUS ...
872797-23-8 . ..| T Rowe Price Retirement 2045 Fund 09/30/2024 VARIOUS
872797-24-6 . ..| T Rowe Price Retirement 2040 Fund 09/30/2024 VARIOUS
872797-25-3 . ..|T Rowe Price Retirement 2035 Fund 09/30/2024 VARIOUS
872797-26-1 ......... T Rowe Price Retirement 2030 FUND | oeeveeeniieeeriie e e eeeenieeeeeenee | cvvvinennennnn feennnd 09/30/2024 ..... VARIOUS ...
872797-27-9 ......... T Rowe Price Retirement 2025 Fund | .......ooviiiiiiiiiiiiiiiiiiiiiiciiiciiicvinineeens | cevnieeeeeennn o 09/30/2024 ..... VARIOUS ...
872797-28-7 ......... T Rowe Price Retirement 2020 FUNA | ooevvenieeeeiniie e e eeenn e eeennes | cvvnineennnnnn feennnd 09/30/2024 ..... VARIOUS ...
872797-29-5 ......... T Rowe Price Retirement 2015 Fund | .....oevniiiiiiiiiiiiiiiiiiiciicciiccciiieeeeinee | cernieeeeeennn [l 09/30/2024 ..... VARIOUS ...
89154X-52-6 ......... Touchstone Mid Cap Growth Inst ....cooomeiiiiiiiiiie e eeeennes | crrnineneeinnn [eennnd 09/30/2024 ..... VARIOUS ...
89155T-64-9 ......... Touchstone Mid Cap Institutional ........ccccooviiiiiiiiiiiiiiiiiiiiiiicriies | e o 09/30/2024 ..... VARIOUS ...
921908-87-7 ......... Vanguard Real Estate Index Admiral .........ccooeermiiiiiiiimmiiiieieeiniieeeeeeeneeeeeeenneeeeeennens | cevvinnnnnnnnn Jonnsd 09/30/2024 ..... VARIOUS ...
921937-60-3 ......... Vanguard Total Bond Market Index Admiral ........ccoeoiviviiiiiiiiniiiiiiiieiieeecieeeneenieenn | eerevieeieees o 09/30/2024 ..... VARIOUS ...
921943-80-9 . ..|Vanguard Developed Markets Index Admiral . 09/30/2024 VARIOUS
922908-64-5 . .| Vanguard Mid Cap Index Fund - Admiral .. 09/30/2024 VARIOUS
922908-68-6 . .| Vanguard Small Cap Index Fund - Admiral 09/30/2024 VARIOUS
922908-71-0 . ..| Vanguard 500 Index Fund - Admiral .. A .09/30/2024 VARIOUS
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

194,949

5989999997. Total - Common Stocks - Part 3

194,949

5989999998. Total - Common Stocks - Part 5

5989999999. Total - Common Stocks

194,949

5999999999. Total - Preferred and Common Stocks

194,949

6009999999 - Totals

121,513,708

985,660
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..36209B-DX-3 |GNMA 30 YR GN 466418  6.500% 12/15/28 ...... |....... . 09/01/2024 . | Paydoun ... 01,937 |.... L (1831)). .0 . 0 .1,806 |.. . 12/15/2028 . [1.A ........
..36209C-6Y-7 |GNMA 30 YR GN 468087  7.000% 07/15/28 ...... |....... . 09/01/2024 . | Paydoun ... . (B7)). .0 . 0 . 07/15/2028 . [1.A ........
..36209D0-JJ-4 |GNMA 30 YR GN 468365 6.500% 05/15/29 ....... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 05/15/2029 . [1.A ........
..36210K-VU-6 | GNMA 30 YR GN 494827  8.000% 03/15/30 ....... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 03/15/2030 . [1.A ........
..36211B-LY-8 |GNMA 30 YR GN 508043  6.500% 06/15/29 ....... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 06/15/2029 . [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 ........
..38378B-TK-5 |GNR 2012-53 10 0.906% 03/16/47 .............. [...cces . 09/01/2024 . | Paydoun ... .0 . .0 . . 03/16/2047 . [1.A ........
Redemptio 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... L 07/20/2024 . | eveeiiiiiiiiiinininniiiiiinns e e 39,000 [oevvnnnnnns 39,000 [oeuunnnnnne 39,000 |oeeiiiiiiiniens (V2 0 e (VO 0 | (VO 0 s 39,000 |oeeeiiiinenns (VN 0 | [V 533 |. 01/20/2035 . |1.A ........
Redempt ion 100.0000
..690353-C9-6 |DFC  5.490% 01/15/30 ... [P T . 07/15/2024 . | .. .. 216,981 216,981 216,981 0. .216,981 . 01/15/2030 .
0109999999. Subtotal - Bonds - U.S. Governments 272,804 272,804 272,611 17,017 272,804 , XXX
. 000000-00-0 |ROMANIA SOVEREIGN ~ 3.000% 02/27/27 .......... D..... . 08/16/2024 . |MARKET AXESS ........ccoes |oereninneinnnnnnnnns s 946,300 |[........ 1,000,000 |........... 902,500 [........... 923,134 |ovvvviiiiinnns [V R 14,448 ... [V R 14,448 ... 0 s 937,582 [.vvvvviiiiinnns [V 8,718 [.ooennnnn 8,718 [ovvvrnnnns 29,417 |. 02/27/2027 .
REPUBLIC OF SERBIA SOVEREIGN  2.125%
. 000000-00-0 | 12/01/30 D..... . 08/16/2024 . | MARKET AXESS .... 500,000 365,500 |.... 17,427 ... . 12/01/2030 . [3.A FE ..
. 000000-00-0 |ROMANIA SOVEREIGN ~ 6.000% 05/25/34 .. O ) . 08/16/2024 . | MARKET AXESS .... 500,000 408,750 |.... .. 85,010 |.... . 05/25/2034 . [2.C FE ..
ARAB REPUBLIC OF EGYPT SOVEREIGN  7.903%
..03846J-W5-5 102/21/48 ....oooooiiiiiii (D . 07/26/2024 . |MARKET AXESS .....cooovves |oveiiiiiiiiiins | 289,920 |.......... 400,000 |........... 377,400 |........... 378,001 |t [V 199 [ [V R 199 [ [V R 378,290 |..ocoeiiiennns 0 f...... (88,370) |....... (88,370) |..evveennns 29,680 |. 02/21/2048 . |4.C FE
ARAB REPUBLIC OF EGYPT SOVEREIGN  7.625%
..03846-X5-4 105/29/32 .. D..... . 07/26/2024 . |MARKET AXESS .. ..673,208 .... 800,000 .... 506,000 |...........527,712 |... ....537,686 |.. . 135,522 |....... 135,522 . 05/29/2032 . [4.C FE .
..059626-AC-5 |BANCO NACIONAL DE PANAMA ~ 2.500% 08/11/30 . |D..... . 08/23/2024 . | Various . 1,611,750 ..2,000,000 ..1,875,000 |........ 1,907,994 |.... .1,916,154 |.. (304,404) |...... (304,404) . 08/11/2030 . |2.C FE
REPUBLIC OF CHILE SOVEREIGN  3.100% 01/22/61
..168863-D0-8 | .....eoieiiiiiiiiieeiiiiiiee e | D . 08/01/2024 . | GMP SECURITIES ...oevvvves |oovvvnnniniiiinins Jovnennnns 635,500 [........ 1,000,000 |........... 932,000 [........... 934,358 |..eevvrininnnns 0 s 532 |oeiiiiiiiinns [V ST 7 P, 0 s 934,889 [......evvvnnns 0 f..... (299,389) |...... (299,389) [....vvvnnnen 31,861 |. 01/22/2061 . (1.F FE .
COLOMBIA, REPUBLIC OF SOVRGN  4.500%
.. 195326-DP-7 | 03/15/29 ... D..... . 07/26/2024 . | JPM FUNDS RECAP .... .. 693,750 .... 750,000 828,375 |...........802,311 .796,605 |.. ... (102,855) . 03/15/2029 . |3.A FE
COLOMBIA, R
.. 195325-EF-8 |04/20/33 ....oooeiiiiiiiii D..... . 07/26/2024 . | JPM FUNDS RECAP ....ooooet |ovveniiiieiieeieenes | 524,000 [.oeeeeens 500,000 |........... 495,750 [...eeeeen. 495,879 [ovvvvvvninnn 0 e 1689 |0 e 169 [l 0 [, 496,048 |......ceennnnn (U 27,952 . 04/20/2033 . 3.A FE ....
DOMINICAN REPUBLIC SOVEREIGN ~ 5.875%
..25714P-EE-4 | 01/30/60 ... D..... . 08/22/2024 . | GOLDMAN SACHS ... .. 455,000 .... 500,000 483,750 |...........484,082 |.... .484,169 |.. . 01/30/2060 . [3.C FE ....
DOMINICAN R
L 25714P-EF-1 100/23/32 covoiiiiiiiiiiiiiiee D..... . 08/22/2024 . |HONG KONG SHANGHAI BK .. |...ccoeveeeeeinieies |oeeenens 702,375 |eeeeeenns 750,000 |.......... 766,875 |........... 763,547 [ovvvvnnnnnnnn 0 s [CL70 ) (U [CL70 ) 0 s 762,740 . 09/23/2032 . (3.C FE ....
DOMINICAN REPUBLIC SOVEREIGN  5.300% MORGAN STANLEY FIXED INC
L 25T14P-EG-9 | 01/21/81 v D..... . 09/19/2024 . | evvveiiiiiiiiiiniininiiiins e | 4,662,500 |........ 5,000,000 |........ 5,021,000 |........ 5,019,041 [o.oevinnnnnnns 0 s (5 ) PO (U (6257 ) PO 0 fnns 5,018,485 . 01/21/2041 . [3.C FE ....
REPUBLIC OF GHANA SOVEREIGN  8.627% 06/16/49 MORGAN STANLEY FIXED INC
LTAA2-AH-6 [ e | D . 08/19/2024 . | .evenneiiiiiiiieieiiiiieeees i e 101,500 |.......... 200,000 |ieeeunnnnns 69,297 |....covennnn 69,297 |............... 0 e (VO 0 | (VO 0 s 69,207 . 06/16/2049 . |6. FE .....
REPUBLIC OF GHANA SOVEREIGN  6.375% 02/11/27 MORGAN STANLEY FIXED INC
L 3TAA3G-AG-6 [ .eevenieeeiiiee e | D . 08/19/2024 . | .eeeeneiiiiiiieieiiiiieeees i e 162,250 [oeeennnnns 300,000 |......eeen. 113,896 |ovvennnnn. 113,89 [ooovvvvennnnns 0 e (VO 0 | (VO 0 s 113,8% . 02/11/2027 . |6. FE .....
HASHEMITE KINGDOM OF JOR SOVEREIGN ~ 4.950%
..418097-AK-7 107/07/25 ... D..... . 09/05/2024 . | JPM FUNDS RECAP .... .. 295,125 .... 300,000 312,000 |...........304,486 |.... .302,491 . 07/07/2025 . (3.C FE ....
KINGDOM OF
LB7T26-AG-9 | 12/11/82 oo D..... . 07/26/2024 . |MARKET AXESS ........cooes |erennnnninninnnenes s 715,960 |[.......... 800,000 |.......... 682,000 |.......... 686,417 |............... 0 |eeeenns 1,699 [oevvviiinnnns 0 eeeeenn 1,699 [oovevienninns 0 eeeeenn 688,116 . 12/11/2042 . [3.A FE ....
KINGDOM OF MOROCCO SOVEREIGN ~ 5.950%
..617726-AN-4 103/08/28 ........cevvvviiiiiiiiiiiiiiieiieeeeeeeeeeen (D, . 07/26/2024 . |MARKET AXESS ..506,600 .... 500,000 494,275 |...........495,038 |.... .495,658 |.. . 03/08/2028 . [3.A FE ....
..682051-AF-4 D..... . 07/23/2024 . |HONG KONG SHANGHAI BK .. |..cccoeeeeereinienss |oeeenens 407,000 |.......... 400,000 |........... 360,750 |........... 361,555 [..uvvvnnnnnnnne 0 s 357 |eveeiriiiiinns 0 s T P 0 s 361,912 | [V 45,088 |........ 45,088 |.oeevernnns 22,822 |. 03/08/2047 . |3.A FE ....
REPUBLIC OF PANAMA SOVEREIGN ~ 6.875% MORGAN STANLEY FIXED INC
..698299-BI-3 | 01/31/36 ..oevvvvveiiiiiiiiiiiiiiiiieee (D L 07/26/2024 . | evveiiiiiniiiiiiiniiiiiiinins e e 741,000 |.......... 750,000 |........... 743,903 [...evennn. 743,872 oveneinnnnnnnn 0 Joeeeeenns 199 [ [ SRR 199 [ 0 s 744,071 | [V (3,071) |.... (3,071) fouvvvnnnnnnn 42,396 |. 01/31/2036 . |2.C FE ....
REPUBLICA ORIENT URUGUAY SOVEREIGN  4.975%
..760942-BD-3 | 04/20/55 . |Deis . 08/23/2024 . | JEFFERIES & CO .. ..968,750 ..1,000,000 ..1,240,000 |........ 1,229,727 |...oovvvrnnnnnn O fonnnnnnn(2,569) [onnnnnnnnnnnn 0 e n(2,569) |l 0 e 1,227,188 el 0 e, (258,408) |...... (258,408) . 04/20/2085 . (2.B FE ..
..77586R-AJ-9 | ROMANIA SOVEREIGN D..... . 08/16/2024 . | UBS WARBURG ... .. 427,200 .... 600,000 592,500 |...........592,877 [...............0 oo M |0 e 111 e 0 [l 592,088 fLLllsislllll 0 )L (165,788) |...... (165,788) . 02/14/2051 . [2.C FE ..
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..80413T-A-9 | SAUDI ARABIA SOVEREIGN  3.450% 02/02/61 .... [D..... . 08/26/2024 . |Flow Traders ........cooo. |oeeeeeiiinnninnnnnns |, 697,500 [........ 1,000,000 |........... 937,000 |.....c...n. 939,014 [..eeevnnnnnnee [ R L[V [V L[V [V R 939,523 |..oooeiiiinnns 0 f..... (242,023) |...... (242,023) ... 36,896 |. 02/02/2061 . |1.E FE ....
REPUBLIC OF SOUTH AFRICA SOVEREIGN  5.750%
..836205-BB-9 109/30/49 ........ooooiiiiiii . |Deis . 08/16/2024 . |MARKET AXESS ............. .. 397,385 .... 500,000 468,125 |...........469,314 |.... .469,646 |.. . (72,261) |....... (72,261) . 09/30/2049 . [3.C FE ....
..903724-BY-7 |UKRAINE SOVEREIGN  7.253% 03/15/35 ..... |- 07/22/2024 . BANK of AMERICA SEC X .. 384,000 ..1,200,000 ..215,515 |. ..215,515 |.. .216,515 . 168,485 |....... 168,485 |.. 0 |[. 03/15/2035 . |6. FE .....
UNITED MEXICAN STATES SOVEREIGN ~ 3.771% MORGAN STANLEY FIXED INC
..91087B-AN-0 | 06/24/61 .ooovveiiiiiiiiiiiiii D..... . 08/22/2024 . | evvriiiiiiiiiiiiiiiiiiiniinns e e 489,825 |.......... 750,000 |........... 522,000 [........... 524,689 [....vvvvnnnnnnn0 o 1,132 |0 1132 [0 [, 525,821 [ovvviiiiinnns 0 f...... (35,996) . 05/24/2061 . (2.B FE ....
UNITED MEXICAN STATES SOVEREIGN  6.338%
..91087B-AX-8 |06/04/53 .....cooeiiiiiiiiiiiii D..... . 08/22/2024 . | SANTANDER .......coooeeeees |oonnniininininnnnnns s 817,781 [oeeennne 825,000 |........... 824,984 |........... 824,909 [.....ovnnnnnnn 0 e [£2)) R 0 e [£2)) R 0 e 824,900 |....coeeeennnn [V (7,118) . 05/04/2053 . (2.B FE ....
REPUBLIC OF NIGERIA SOVEREIGN  6.500%
.. V342A3-BX-1 | 11/28/27 wovvvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiees D..... . 07/26/2024 . |MARKET AXESS ........ooooe Joveeeeeeeeeeeeeeeens |oveeeees 736,088 |.......... 800,000 |........... 654,800 |........... 680,474 |............... 0 ooeeennn 14,600 [.....oveeeeeees 0 ooeeennn 14,600 [.....ooeeeeeees 0 e 695,074 |............... 0 f....... 41,014 . 11/28/2027 .
0309999999. Subtotal - Bonds - All Other Governments 19,943,957 23,625,000 21,193,945 21,284,347 0 53,621 0 53,621 0 21,337,967 0 (1,394,009) XXX
..3128MT-PK-8 |FGCI FG HO1326  5.500% 08/01/35 ......evvvvvnn [oeeennn . 09/01/2024 . |Paydown .......oooeveeiiiins foeniiininiiis e 1,573 [ 1,678 | 1,665 [oovvveennnns 1,566 [cevvvvreennnnes 0 e [ 0 | [ 0 e 1,573 |oeeeeeeeennns (VN 0 . 08/01/2035 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ......eevvvvnnnnn [eerenn . 07/01/2024 . | Paydoun ... .0 . 0 . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 09/01/2024 . |Paydown 0 0| . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 09/01/2024 . |Paydown 0 0| . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 09/01/2024 . |Paydown 0 0| . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 09/01/2024 . |Paydown 0 0| . 07/01/2025 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... 09/01/2024 . |Paydown 0 0| . 07/01/2033 .
..31339D-A6-5 |FHR FHR 2417 ZX  8.500% 01/15/32 .. . 09/01/2024 . | Paydoun ... .0 . 0 . 01/15/2082 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccooeun [oeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/25/2042 .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 ......cccoee [erennn . 09/01/2024 . | Paydoun ... .0 . 0 . 03/25/2041 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........evvnn [oeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .........ccc. [.eeenn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/25/2044 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 ... . 09/01/2024 . | Paydoun ... .0 . .. 0 . 10/01/2035 .
..3137A3-A4-1 |FHR FHR 3754 KC ~ 3.500% 11/15/25 .. . |- 09/01/2024 . |Paydoun ... .0 . 132,677 |.. 0 . 11/15/2025 .
..3137AV-NC-7 |FHR FHR 4116 0Z  2.500% 10/15/41 . 09/01/2024 . | Paydoun ... .0 . 60,421 0 . 10/15/2041 .
..3137BM-7D-2 | FHMS FHMS K051 X1 0.613% 09/25/25 09/01/2024 . |Paydown .. (50,688) |. 0 0| . 09/25/2025 .
..3137BN-GU-2 | FHUS K054 X1 1.279% 01/25/26 09/01/2024 . |Paydown .(3,538) | 0 0| . 01/25/2026 .
..3137BP-CR-8 | FHUS K01 X1 ~ 1.108% 01/25/26 ... 09/01/2024 . |Paydown .. (19,714) |. 0 0| . 01/25/2026 .
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.284% 07/25/26 .. . 09/01/2024 . | Paydoun ... (20,058) | .0 [....... (20,088) |... 0 . 07/25/2026 .
..3137BV-ZA-7 | FHUS FHMS K063 X1  0.402% 01/25/27 .. . 09/01/2024 . | Paydoun ... .. (12,070) |. 0 el (12,070) ... 0 . 01/25/2027 .
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 ..........oo. [oeennn . 09/01/2024 . | Paydoun ... ... (1,056) | 20 eeeennns (1,086) ... 0 . 10/15/2047 .
..3137FT-Z8-9 |FHMS K110 X1 1.811% 04/25/30 ......ccceeeeeee [ eennnn . 09/01/2024 . | Paydoun ... ... (4,730) | 0 el (4,730) ... 0 . 04/25/2030 .
.. 3137FW-J3-5 |FHUR 2020-P003 X  2.791% 09/25/46 . U PR . 09/03/2024 . | Paydoun ... .. (21,657) | .0 [ (21,657) ... .0 . . 09/25/2046 .
FHLMC Multifami | K745ured P 2021-P011 X1
L 3137H2-NR-1 | 1.772% 09/25/45 . [ . 09/01/2024 . | Paydoun ... ... (6,577) . 0 [ (8,577) ... . 0 . 09/25/2045 .
..3138EM-LE-Q |FNMA FN AL4824  4.000% 09/01/43 .......ccovvee [ereennn . 09/01/2024 . | Paydoun ... 0 e (4,192) | 108,730 |.. 0 . 09/01/2043 .
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 .....evvvvuuuunnn [ereenn . 09/01/2024 . | Paydoun ... .0 . RT3 I ..23,521 0 . 08/01/2033 .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ... 09/01/2024 . |Paydown .(2,553) | 0 ..(2,553) 83,756 0| . 10/01/2045 .
..31392A-Cli-6 | FNMA - CMO 2001-62 ZC  8.500% 11/25/31 ... 09/01/2024 . |Paydown (318) |. 0 . (318) .8,907 0| . 11/25/2031 .
..31392A-KC-1 |FNMA - CMO 2001-50 Z ~ 8.500% 11/25/31 . 09/01/2024 . |Paydown (198) |. 0 . (198) .5,922 0| . 11/25/2031 .
..31392B-RX-6 |FNMA - CMO 2002-6 ZC  8.500% 02/25/32 . . |. 09/01/2024 . | Paydown (143) |. 0 . (143) 23,17 0| . 02/25/2032 .
..31392F-3V-7 |FNMA 2002-77 Z  5.500% 12/25/32 ... «eeee.. |- 0970172024 . | Paydown 0 . 9,537 0| . 12/25/2032 .
..31392J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 .....ccovveees [ereennn . 09/01/2024 . | Paydoun ... .0 . ..80,477 |.. .0 . . 03/25/2033 .
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .......coee [oeennnn . 09/01/2024 . |Paydoun .....ooooeeeeiiiiins |ovninnnnnnnnnnnnns o 14,957 | 14,957 [ 18,550 [l 14,348 [0 809 | [V R - 1/ ) F [V R 14,957 0 . 09/15/2082 .
FREDDIE MAC - CMO FHR 2531 Z  5.500%
L 31393G-3L-6 | 12/15/32 oo [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins v e 31,639 |........... 31,639 |............ 29,390 [.....eeeeeee 30,649 |........ceets [V R 990 |overriiiiinnns [ R 990 |overriiiiiinns [V R 31,639 [ooeieiiinnns (VO 0 . 12/15/2082 . [1.A ........
.. 31393U-AK-9 | FNW 2003-W17 1A7  5.750% 08/26/33 ............ [....... . 09/01/2024 . |Paydown ....ooovveieiiieeees Joeeeeiiiiiieeiieeees e 18,603 |........... 18,603 |............ 20,220 | 19,589 ...l [ PO (985) |.vvvverrennnees [ PO (985) |.vvvverrrnnens 0 Jooeeeeeeennn 18,603 |......vvvveeees [ 0 . 08/25/2033 . [1.A ........
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..31394R-VIi-6 |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 ........... [.eeeenn . 09/01/2024 . | Paydoun ... ... 74,258 ...74,258 ... 73,303 |.... .0 . 0 .. 74,258 |.. 2,610 |. 03/15/2034 . [1.A ........
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .........ceev [oeennn . 09/01/2024 . |Paydoun .......oooeveiiiiins foeeiiniiniii e 6,784 ....6,784 ....6,773 |.... .0 . 0 ...6,784 |.. ...199 | 12/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [eeeennn . 09/01/2024 . | Paydoun ... ... 10,886 ...10,886 ...10,910 |.... .0 . 0 ..10,886 |.. ...289 |. 01/15/2025 . [1.A ........
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 ........cceen [oennnn . 09/01/2024 . |Paydoun ......oooeeviiiiiins foeeiiiniiiins e 5,346 ... 5,346 ....5,333 |.... .0 . 0 ...5,346 |.. ...159 |. 03/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........ccee [oennnn . 09/01/2024 . | Paydoun ... 715 L T12 .0 . 0 715 ) ....19 |. 02/15/2025 . [1.A ........
..31402L-K9-2 |FNMA FN 732120  4.500% 08/01/33 .....cevvvvees [oeennn . 09/01/2024 . | Paydoun ... L2571 .0 . 0 . 08/01/2033 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....es . 09/01/2024 . | Paydoun ... ....6,122 |.... .0 . 0 . 09/01/2034 . [1.A ........
..314128-D3-6 |FN FN 933122 5.500% 01/01/38 ....ooevvvrereens [oeennn . 09/01/2024 . | Paydoun ... . ...50,983 |.... .0 . 0 . 01/01/2038 . [1.A ........
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 ........eevvun [eeeennn . 09/01/2024 . | Paydoun ... ... 31,553 ...31,365 |.... .0 . 0 . 01/01/2026 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... 09/01/2024 . | Paydown 51,960 51,890 |. 0 0| . 07/01/2033 . [1.A .
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 09/01/2024 . |Paydown . 4,554 . 4,551 |. 0 0| . 01/01/2025 . [1.A .
..31418B-C4-6 |FN FN MA1890  4.000% 05/01/34 ... 09/01/2024 . |Paydown 71,859 76,950 |. 0 0| . 05/01/2034 . [1.A .
..3141%K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... [ I . 09/01/2024 . | Paydoun ... ....9,174 ... 9,197 ... .0 . .0 . . 11/01/2025 . [1.A ........
IDAHO ST HSG & FIN ASSN SF NTG SINGLE FAMILY Redempt ion 100.0000
..45120Y-V2-9 |HSG  5.364% 01/01/43 .....oovvvviiiiiiiiiiiiiienns [ L 07/01/2024 . | evvvvvviinninniiniiniiniinins feeveeeeeeeeeeeeeeens Je. 185,000 [, 155,000 |........... 155,000 |........... 155,000 [..eevvvveennns [V (VR [V (VR [V R 155,000 . 01/01/2043 . (1.B FE ....
IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY
..45120Y-V3-7 |HSG  5.454% 01/01/48 .....covvvvvvveviiiiiiiieenns [ L 07/01/2024 . | evvvvvniinniiinninnininiiinns e o 130,000 o, 130,000 |.......... 130,000 |.......... 130,000 [..oevvvveennnns [V (VR [V (VR [V R 130,000 . 01/01/2048 . (1.B FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 |5.150% 09/01/30 ...oovvvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 07/03/2024 . | .evvvviiiinininiininiiiiiiinns e [eee 1,500,000 | 1,500,000 |........ 1,500,000 |.ooeeeveeeeeeeeenn 0 v 0 v 0 o0 o0 0 s 1,500,000 |.. . 09/01/2030 . (1.E FE ....
..63607V-AC-0 |NFAGEN GENERAL ~ 3.176% 01/01/36 .......ccoeees [oernnnn . 07/03/2024 . | .evvvviiiiiiiininiininiiiniins e Jee 10,0000 [, 10,000 |...ooeeeenns 10,000 |............ 10,000 fo.eevevennnnnee [V (VR [V (VR [V R 10,000 [ooeeeeiiinnns (VO [V [V 238 |. 01/01/2036 . [2.B FE ....
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 .........eevn [oeeennn IRV R 2 O R AN 1 L7 N 6,742 |........... 6,742 |............ 6,742 |l [V (VR [V (VR [V (L7 R (VO [V [V 169 |[. 12/25/2043 . |1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
LO2813T-EE-6 08/25/42 .ooooeeiiiiiiiiiiiiiiiiiiiei [ . 09/01/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiies | | 4,528 |.ooeeeeenn. 4,528 |............. 4,528 |............. 4,528 [ PP 0 foooiinnnnees [ PP 4,528 |.oooeeennnns 0 fooeiinnnnnees 0 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,511,608 3,511,608 3,987,632 2,148,764 0 (137, 155) 0 3,511,608 0 0 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .. R R . 09/01/2024 . | Paydoun ... L AT6 . .0 . 0 0 . 05/25/2033 . [1.A FM ....
..00079C-AE-9 | ABFS 2001-2 A4  7.490% 12/25/31 ... [ [P . 09/01/2024 . | Paydoun ... ...508 |.... .0 . .0 . .0 . . 12/25/2031 . [1.A FM ...
AG CAPITAL FUNDING PARTNERS AG ABC Structured Redemption 100.0000

..00840C-AA-5 |Note A 4.250% 12/15/31 .evvvvieiiiiiiiiiiiiis | eeens . 09/30/2024 . . 178,189 |.... . 12/15/2031 . |2.C PL ....
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 ......ccceees | aeeennn . 09/01/2024 . | Paydoun ... L1081 . 07/25/2045 . |1.A ........
..00842C-AS-4 | ABMT 2015-7 B1  3.642% 10/25/45 ....ccccuviiis | eeenns . 09/01/2024 . | Paydown ... ...78,372 |.... . 10/25/2045 . |1.A ........

. 01/25/2037 . |1.A FM ...
. 09/15/2024 . |2.B FE ....
. 09/25/2035 . [1.A FM ...
. 07/30/2050 . |2.C FE ....

..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 ..
..023608-AH-5 | AMEREN CORPORATION  2.500% 09/15/24 ......... |....... . 09/15/2024 . Maturity .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . |- 09/01/2024 . [Paydoun ...
..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 .......coves | aunnnn . 07/30/2024 . |Paydown
Barclays Commerc2022C17 gage S 2022-C17 XA
..054976-AG-0 | 1.325% 09/15/55 .
..05526D-AZ-8 |BAT CAPITAL CORP  3.222% 08/15/24 .
..05526D-BF-1 | BAT CAPITAL CORP  4.540% 08/15/47 .
..05531F-BH-5 | TRUIST FIN CORP  2.500% 08/01/24

....... . 09/01/2024 . | Paydown ...

oo ocooo
oo ocooo
oo ocooo

o
o
o

. 09/15/2055 . |1.A FE ...
. 08/15/2024 . |2.A FE ...
. 08/15/2047 . |2.A FE ....
. 08/01/2024 . |1.G FE ...

. 09/01/2024 . |Paydoun ...
08/15/2024 . |Maturity .
07/01/2024 . |Various ...
....... . 08/01/2024 . Maturity .

..1,200,000 .1,200,000 |..

coocoooooo oo
coocoocooooo oo
Ccoocoocooooo oo

..05552J-AA-7 | PNC BANK NA  2.500% 08/27/24 ......coevveunnns | eeeeenn . 08/27/2024 . (Maturity . . 770,000 770,000 |.. . 08/27/2024 . |1.F FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... |.eeeees . 09/01/2024 . | Paydoun ... ..95,733 |.. . 03/10/2083 . [1.A ........
..059469-AF-3 | BOAA 2006-7 A6 6.359% 10/25/36 ......cceviunn | eeeens . 09/01/2024 . | Paydown ... 1,876 |.. . 10/25/2036 . |1.A FM .
..05946X-E7-4 |BAFC 2005-5 2A1  5.500% 09/25/35 .........ccc | eeeeens . 09/01/2024 . | Paydoun ... ....004 |.. . 09/25/2035 . |1.A FM .
..05946X-86-1 | BAFC 2005-7 3A1  5.750% 11/25/35 ...ccevvvvves | eeeennn . 09/01/2024 . | Paydown ... ....679 |.. . 11/25/2035 . |1.A FM .
..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 ....ceeeeee | oeeee . 09/01/2024 . [Paydoun ... 4,33 |.. . 11/25/2085 . [1.A FM
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..05946X-72-9 | BAFC 2005-4 2A1  5.500% 08/25/35 . 09/01/2024 . | Paydoun ... ..3,776 3,671 |.... .0 . 0 .3,776 .. . 08/25/2035 . [1.A FM ....
..05950P-AJ-2 |BAFC 2006-H 3A2  5.025% 09/20/46 . 09/01/2024 . | Paydoun ... ... 575 ....565 |.... .0 . 0 . 09/20/2046 . [1.A FM ....
..059515-BF-2 | BAFC 2007-3 XA2  5.500% 09/25/34 . 09/01/2024 . | Paydoun ... . 12,741 ... 11,687 |.... .0 . 0 . 09/25/2034 . [1.A FM ....
..06051G-GZ-6 |BANK OF AMERICA CORP  3.366% 01/23/26 ....... . 09/04/2024 . | BARCLAYS .. . 1,985,020 .1,977,8% |.... .0 . 0 . 01/23/2026 . [1.G FE .
..06054A-AV-1 | BACM 2015-UBS7 ASB  3.429% 09/15/48 ......... . 09/01/2024 . | Paydoun ... .. 122,084 .0 . 0 . 09/15/2048 . [1.A ........
.. 117043-AS-8 | BRUNSWICK CORP  0.850% 08/18/24 .............. . 08/18/2024 . |Maturity . . 1,800,000 .0 . .0 . . 08/18/2024 . |2.B FE
.. 1248\E-AG-4 | CBASS 2007-CB4 A2D  3.441% 04/25/37 ......... . 09/01/2024 . |Paydoun .....coooeviieiiiins v e 978 0 0 . 04/25/2087 . [1.A FM .
CD Commercial Mo2017CD3 rust 2017-CD3 XA
.. 12515G-AJ-6 | 1.101% 02/10/50 ....evvvrrmmmnnnninnnniiiiiiiiinnne . 09/01/2024 . |Paydoun ......cooovieiiiiins e e 0 oo 0 11,218 | 6,992 |l 0 [l (7,764) o 0 0 . 02/10/2050 . (1.B FE .
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 1252611-AA-7 |3.750% 04/25/25 . 09/25/2024 . | Paydoun ... . . .0 . 0 0 . 04/25/2025 .
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 09/18/2024 . |Paydown . ...98,968 |. 0 0| . 0| . 09/18/2045 .
.. 12592F-AA-3 | COMM 2014-277P A 3.732% 08/10/49 . 08/01/2024 . |Paydown ..3,049,338 |. .3,000,932 |. 0 0| .3,000,000 0| . 08/10/2049 .
.. 12628L-AJ-9 | CSAB 2006-4 AGA  6.184% 12/25/36 .. 09/01/2024 . |Paydown 2,025 |. 1,568 |. 0 0| .9,002 0| . 12/25/2036 .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. 09/01/2024 . |Paydown 23,005 |. 22,621 0 0| 23,646 0| . 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4 3.578% 02/25/48 .. . 09/01/2024 . | Paydoun ... ...81,264 |............82,035 |.... .0 . .0 . ..91,276 |.. .0 . . 02/25/2048 .
COLT Funding LLC20226 2022-6 A1  4.650%
. 12662Y-AA=7 | 0B/27/67 ...evvvvvvvvriiiiriiiiiiiiiiiiiiiiiiiiiaaaans . 09/01/2024 . |Paydoun .......oooovvinnnins |oveiniininnnnnnnnns | 282,076 |l 242,076 . 238,445 |........... 239,724 0 0 s 242,076 0 . 06/27/2067 . [1.A FE .
.. 12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 .. . 08/01/2024 . | Paydoun ... ....6,780 |.............6,865 |.... .0 . 0 .7,149 .. 0 . 02/25/2085 . [1.A FM .
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... . 09/01/2024 . | Paydoun ... 7,615 |l 7,692 |l .0 . 0 7,758 .. 0 . 04/25/2034 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ... . 09/01/2024 . | Paydoun ... ...11,066 |............10,840 |.... .0 . 0 .. 12,067 |.. 0 . 10/25/2035 . [1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8 5.500% 05/25/35 ......... . 09/01/2024 . | Paydoun ... ...16,182 |............15,866 |.... .0 . 0 ..18,128 |.. 0 . 056/25/2035 . [1.A FM .
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 ........ . 09/01/2024 . | Paydoun ... 1,208 e 1,321 | .0 . 0 21,591 .. 0 . 05/25/2035 . [1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ... . 09/01/2024 . | Paydoun ... 1,285 o 1,047 | .0 . 0 1,426 .. 0 . 07/25/2035 . [1.A FM ...
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 ... . 09/01/2024 . | Paydoun ... ....1,609 |.... .0 . 0 .2,380 |.. 0 . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 09/01/2024 . |Paydown 1,791 0 0| .3,210 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 ....
..126681-AU-1 | CliL 2007-4 ASW  4.564% 04/25/47 . 07/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2047 . (1.AFM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/36 . 08/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/35 . 09/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/26/35 . . 09/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 ... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2034 . (1
.. 12669F-UC-5 | CWHL 2004-9 A7 ~ 5.250% 06/25/34 ... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2034 . (1
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 ... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 02/18/2035 .
..15189T-Ali-7 | CENTERPOINT ENERGY ~ 2.500% 09/01/24 ... . 09/01/2024 . |Maturity . .0 . 0 0 . . 09/01/2024 .
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. 09/01/2024 . |Paydown 0 0| 0| 1,007 |. 06/25/2037 .
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . 09/01/2024 . |Paydown 0 0| 0| .64 |. 10/25/2043 .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 09/01/2024 . | Paydoun ... .0 . .0 . .0 . ...148 |. 06/25/2044 .
Cold Storage Tru20201CES 2020-I1CES B 6.511%
..193051-AJ-8 | 11/15/37 ... . . 08/15/2024 . |Paydoun ........oooeeeeeeees |eeeeenennnnnnnnnn ... 5,008,337 |........ 5,008,337 |........ 4,869,612 |........4,922,511 [......cccceet0 |....... 85,826 |0 | 85,826 [0 [ 5,008,337 |. 0 e ...228,914 |. 11/15/2087 . [1.A ........
..20338Q-AD-5 | COMMSCOPE FINANCE LLC ~ 6.000% 03/01/26 08/01/2024 . [BANK of AMERICA SEC ..264,475 |. ..260,142 |. 260,000 . (15,600) |. .14,328 |. 03/01/2026 . 5.A FE
.. 224044-CH-8 | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 ... . 08/15/2024 . |Maturity .....ccccevvnnnee 497,810 |.... ... 500,000 |.. .. 7,875 |. 08/15/2024 . [2.B FE
Credit Acceptanc20221A oan Tr 2022-1A A
.. 22534 -AA-0 | 4.600% 06/15/32 . 09/15/2024 . | Paydoun ... . 4,665,533 |.... .4,665,927 |.. 143,446 |. 06/15/2032 . |1.A FE .
..225410-FV-9 | CSFB 2003-17 1A4 ~ 5.500% 06/25/33 . . 09/01/2024 . | Paydoun ... , e 2,986 | .0 ... 3,054 |.. ...112 |. 06/25/2033 . [4.B FM
.. 225415-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 ............. . 09/01/2024 . |Paydown ......oooeeeeeeeeens Jooeeeeeennnneeeeeens o 9,826 | 9,826 i, 9,512 [....uueeees 9,728 [ooeiiiiieen 0 e 102 o 0 | 102 oo [ I P 9,826 360 |. 12/25/2034 . [1.A FM .
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..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 ........ccoe [oeeeenn . 09/01/2024 . | Paydoun ... ... 1,719 .0 L1,719 ). . 04/25/2036 . [1.A FM ....
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........eevvr [oeeennn . 09/25/2024 . | Paydoun ... ....2,360 .0 . .2,360 |.. . 04/25/2036 . [1.A FM ...
Redemption 100.0000
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 ...........oooe. [ oennn . 09/01/2024 . ...22,848 . . 0 ..22,848 |.. . 05/15/2034 . (1.D PL ....
..233046-AK-7 | DNKN 2019-1A A2I1  4.021% 05/20/49 08/20/2024 . |Paydown 12,500 12,500 |. 0| . 05/20/2049 . 2.B FE ....
..233063-Ali-6 | DBJPM 2020-C9 XA  1.818% 09/15/53 . 09/01/2024 . [Paydown ..........ceevvvvens [eereverrrnnnnennnnes fornnnninininnnnn, .0 03,293 | 1,963 |. 0| . 09/15/2053 . [1.A FE ....
..23306G-AC-1 |DBGS 2018-BIOD B 6.280% 05/15/35 . 08/15/2024 . |Paydown ..2,872,398 ..2,850,707 |. . 2,864,525 |. 0| .2,872,3%8 . 05/15/2035 .
..23371D-AG-9 | DAE FUNDING LLC ~ 3.375% 03/20/28 .. 09/25/2024 . |Various . 1,414,200 ..1,500,000 1,374,417 | 0| 1,391,241 . 03/20/2028 .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 R R . 09/01/2024 . |Paydoun ......ooooeeiiiiiins e e 1,760 |............. 1,73 L1532 0 ... 1,760 |.. . 09/25/2035 .
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .......... [....... . 09/01/2024 . | Paydoun ... ... 20,255 ... 20,255 ... 18,719 |.... 0 ..20,255 |.. . 02/25/2036 .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .......... [....... . 09/01/2024 . | Paydoun ... [ R 1,350 |... .. 1,350 .. e 1,104 0 . ...1,350 |.. . 07/25/2036 .
..26208L-AC-2 |HONK 2018-1A A2~ 4.73%% 04/20/48 ............. [...ccns . 07/29/2024 . |Paydoun ........oooeeiiiiins |oeneniiiiinnins e 470,000 |.......... 470,000 |...........485,386 |........... 462,561 0 eeeeenn 470,000 . 04/20/2048 .
Redemption 100.0000
..2893211-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... [....... . 07/19/2024 . | evveiiiiiie .. 28,873 |... ...28,873 ..28,873 |.... .0 . ..28,873 | . 01/19/2031 . [1.F FE .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 weeee.. |- 0970172024 . | Paydown 17,935 17,813 |. 0| 17,935 . 06/25/2043 . [1.A . .
..30314D-AG-4 | FREMF 2019-K96 C  3.812% 08/25/56 . U [P . 08/02/2024 . | SOCIETE GENERALE PO o ... 1,868,616 |........ I .......2,106,857 |.... .0 |.eenn. 2,006,706 .. . 08/25/2056 . [1.B ........
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... [.ceeenn . 07/30/2024 . |Paydoun ......oooeeeiiiiiins v e 10,000 , 294 o 10,119 [V R 10,000 . 04/30/2047 . (2.B FE .

Redemption 100.0000
. 10/05/2024 . |1.F FE ....

. 12/25/2037 . |3.A FM ...
. 09/25/2035 . [1.A FM ...

.384,615
.2,451
4,178 |..

..34486*-AA-0 | FOOTBALL CLUB TRUST PP 3.410% 10/05/24
..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% 12/25/37 ....
..362341-\R-7 | GSAWP 2005-7F 2A6  5.500% 09/25/35 ..
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2

..36263N-AB-1 | 2.500% 05/28/52

..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 ..
..39121J-AE-0 | GREAT RIVER ENERGY  6.254% 07/01/38 ....
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36

08/01/2024 .| ..
09/01/2024 . | Paydoun
....... . 09/01/2024 . | Paydown ...

..384,615 |..
.2,730 |.

o o

. 05/28/2052 . |1.A ........
. 10/30/2052 . |2.C FE ....
. 07/01/2038 . |1.G FE ...
. 05/25/2036 . [1.A FM ...

....... . 09/01/2024 . | Paydown ...
....... . 07/30/2024 . |Paydoun ...
....... . 07/01/2024 . [Various ...
....... . 09/01/2024 . |Paydoun ...

..25,000 |..
.610,472 |..

... 145 ).
.1,795,8% |..

oo oo oo

..44409\-AA-4 | HUDSON PACIFIC PROPERTIE ~ 3.950% 11/01/27 .. |....... . 07/10/2024 . [Various ... . 11/01/2027 . |3.C FE ....
..45660L-S8-3 |RAST 2005-A14 A1 5.500% 12/25/35 .......cceun | wueennn . 07/01/2024 . | Paydoun ... . 12/25/2035 . [1.A FM ...
..459200-AS-0 | IBM  6.500% 01/15/28 ....cceeiuurieeeiiiiiiiees | aeeeens . 09/27/2024 . [J P MORGAN SEC ........... 0 . 01/15/2028 . |1.G FE ....
IRWIN HOME EQUITY 2006-1 2A4 ~ 6.060%
..464126-DA-6 | 09/25/35 .....oeiiiiiiiiiiie e [ eeees . 09/01/2024 . |Paydoun 0 0 . 09/25/2035 . |1.A FM .
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . |- 09/01/2024 . [Paydoun ... .0 . .0 [ . 02/25/2036 . [1.A FM ....
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . 09/01/2024 . | Paydoun 0 0] . 08/25/2037 . |1.A FM ....
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.939% 08/15/49 09/01/2024 . | Paydoun 0 0 . 08/15/2049 . |1.A FE .
..466247-20-9 | JPMMT 2005-S3 1A3  5.750% 01/25/36 .. . 09/01/2024 . | Paydoun ... .0 . .0 . . 01/25/2036 . |1.A FM .
JP Morgan Mortga20184 2018-4 B3 3.709%
..46649C-BG-7 | 10/25/48 ......eveeeiiiiiiiieee e [ e . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 149,788 |........... 149,758 |........... 133,121 |........... 133,866 0 0 foeeeenne 149,758 . 10/25/2048 . |1.A ........
..46651Y-AC-4 | JPUMT 2019-9 A3 3.500% 05/25/50 ......ccever | wveennn . 09/01/2024 . |Paydoun ... ... 36,105 ...36,105 36,613 |.... 37,616 |.... .0 . .0 [ ..36,105 |.. 0 . 06/25/2050 . [1.A ........
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .......ccccc [oeennn . 09/01/2024 . | Paydoun ... .0 . 0 ...1,837 |.. .0 [ . 11/25/2036 . [1.G FM ....
..52521H-AD-5 |LNT 2006-9 1A4  5.750% 01/25/37 .....cccvvvnr | vveenn . 09/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 01/25/2037 . |3.A FM ...
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ........ccoen |eeernn . 09/01/2024 . |Paydoun ... .0 . .0 [ . .0 [ . 06/25/2036 . |1.A FM ....
..52523K-AJ-3 |LXS 2006-17 WF5  6.450% 12/25/42 ............. |eeeeeen . 09/01/2024 . |Paydoun ... . .0 . .0 [ ....100 |.. .0 . . 12/25/2042 . (1.A FM ...
..52524\-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 .....ccccuvene | wueennn . 09/01/2024 . |Paydoun ... ..1,680 .0 | .0 [ 1,680 |.. . 04/25/2037 . [1.A FM ...
..526057-BV-5 |LENNAR CORPORATION ~ 4.750% 05/30/25 .......... | .eeeen . 08/13/2024 . [Various ... . 1,928,148 .0 . ....0 f........ 1,937,000 [.. . 05/30/2025 . (2.B FE ....
...0 ...0

. 11/25/2035 . [1.A FM ...

..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 .........o. | .eeeees . 09/01/2024 . | Paydoun ...
MORGAN STANLEY FIXED INC

..58013\-FF-6 | MCDONALD'S CORP  3.800% 04/01/28 ............. |....... L 09/17/2024 | .vviiieiiiiiiieeiiiiiies e o 2,185,304 |........ 2,200,000 |........ 2,148,146 |........ 2,173,636 |............... 0 foeeenn. 477 oo 0 foeeenn. 477 o 0 f..... 2,177,818 | [ P, 7,491 |.......... 7,491 |........... 80,581 |. 04/01/2028 . |2.A FE ....
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..58769J-AV-9 | MERCEDES-BENZ FIN NA  5.590% 07/31/26 ....... [....... . 07/30/2024 . |Various .......cceeevnnnnnnn forereeninnninnnnnns Joeennens 450,317 |ooeeeeens 450,000 |........... 450,000 |oooeeeiiiiinnns (VR [V (VR [V (VR [V R 450,000 [.ooeeeiiiinnns [V K2 1 317 [ 0 [ 07/31/2026 . |1.F Z .....
Redemption 100.0000
..50524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 08/01/2024 . .. 231,667 231,667 |........... . .0 . 0 .231,667 |.. 0 . 08/01/2025 . [1.D FE .
..50980A-AB-3 | MCMLT 2017-2 M1 3.250% 07/25/59 09/01/2024 . |Paydown ..418,968 ..428,919 |. ..420,083 |. 0 0| .418,968 0| . 07/25/2089 . 1.A .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .. 09/01/2024 . |Paydown ..628,214 . . 610,106 |. . 627,018 |. 0 0| .628,214 0| . 11/25/2058 . [1.A .
..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 .. . 09/01/2024 . | Paydoun ... 490,131 .0 . .0 . .0 . . 11/15/2049 . (1.A ........
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 110/25/36 ... 09/01/2024 . |Paydown 0 0| 0| . 10/25/2036 . [1.A FM ....
..617490-AK-3 | MM 2006-11 1A4  7.013% 08/25/36 09/01/2024 . | Paydoun ... 0 0| L0 .. . 08/25/2036 . [1.A FM ....
..61761J-3R-8 | MORGAN STANLEY ~ 3.125% 07/27/26 .............. [....c. . 09/11/2024 . | DEUTSCHE BANK . PO .0 . 0 . (99,764) |.... 175,781 |. 07/27/2026 . [1.G FE ....
..62854A-AN-4 | MYLAN NV 3.950% 06/15/26 ..........coeeeeeeeees [ereennn . 09/20/2024 . | Call 99.5640 ..... . .0 . 0 .10,888 |. 06/15/2026 . [2.C FE ....
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......evvvvnn [oeeennn . 09/01/2024 . |Paydoun ............ceeets .0 . 0 . 07/25/2043 . [1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 ......cccevvee [eeennn . 09/01/2024 . | Paydown . .0 . 0 . 03/25/2047 . (1.A FM ....
..681936-BD-1 | OMEGA HEALTHCARE ~ 4.500% 01/15/25 ............ [....... . 09/27/2024 . | GOLDMAN SACHS . . 4,990,700 . 4,985,279 |.... .0 . .0 . . 01/15/2025 . [2.C FE ....

PACEWell 8 Trust20231 2023-1 A 5.500%
..B9410T-AA-3 | 02/10/62 oot [ e . 09/10/2024 . | Paydown
..719510-AA-0 | PHYSICIANS REALTY LP  4.300% 03/15/27 ....... | ...c... . 07/12/2024 . [ SMBC NIKKO ..

..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 .......ooee | aeeennn . 09/05/2024 . [Paydown ........ceeerenne
Redemption

..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... | .eeren . 09/13/2024 . [ .eveeiiiiiii
..T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .............. | .eeeees . 09/01/2024 . | Paydoun ...
..TA922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |.eeeees . 09/01/2024 . | Paydoun ...
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......cceeuvvis | vunennn . 09/25/2024 . |Paydoun ...
..761118-MD-7 |RALI 2005-QS16 A4 5.750% 11/25/35 ...ccccuuis | eeenns . 09/01/2024 . | Paydown ...
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... |..ccc.n . 09/01/2024 . | Paydoun ...

. 02/10/2062 . |1.A FE ....
. 03/15/2027 . |2.A FE ....
. 12/05/2049 . |2.B FE ....

... 14,959 ... 14,385 |....

.2,221,860 |....

. 09/13/2027 . {1.D ........
. 12/25/2049 . |1.A ........
. 06/25/2036 . |3.C FM ....
. 10/25/2063 . |1.A FE ...
. 11/25/2035 . |2.B FM ....
. 03/25/2036 . |[1.E FM ...

..76112H-AD-9 | RAST 2006-A9CB A4  6.000% 09/25/36 08/01/2024 . | Paydoun . . 321 .31 . 09/25/2036 . |1.A FM .
..76114A-AB-6 | RAST 2006-R2 A2  6.000% 04/25/36 .. 09/01/2024 . | Paydoun .0 2,650 .0 (2,650) | . (2,650) . 04/25/2036 . |1.A FM .
..78016E-ZV-2 |ROYAL BANK OF CANADA ~ 5.690% 07/29/24 . 07/29/2024 . | Maturity . 2,000,000 .1,998,704 |. 1,26 | 1,206 . 07/29/2024 . |1.E FE .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 ............. |.eeeees . 09/01/2024 . | Paydoun ... ... 15,482 .. 450 |. . 09/25/2043 . |1.A ........

.. 353 |

..81746D-AG-5 | SEMT 2017-5 A7~ 3.500% 08/25/47 ....covevvuns | eeeeens . 09/01/2024 . | Paydoun ...

. . 08/25/2047 . |1.A ........
..824348-BQ-8 | SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 ... |....... . 08/08/2024 . (Maturity . .. 234 |. . 08/08/2024 . |2.B FE ....
..82568N-AC-5 | SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .... |....... . 07/30/2024 . | JEFFERIES & CO .. . . . 10/01/2027 . |5.B FE ....
..842400-GN-7 | SOUTHERN CAL EDISON ~ 3.700% 08/01/25 ........ |....... . 08/16/2024 . [ GOLDMAN SACHS .... 1,998,884 |.... . 08/01/2025 . |1.G FE ...

. 08/01/2024 . |2.B FE ....
. 09/25/2037 . |1.A FE ...
. 11/25/2036 . |3.C FM ....

..842587-DC-8 | SOUTHERN CO  4.475% 08/01/24 ...coovvvviiiiiiss | eeens . 08/01/2024 . |Maturity .
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....ceeeuvries | vveennn . 09/25/2024 . |Paydoun ...

..872225-AH-0 | TBW 2006-5 A6 6.400% 11/25/36 ......eeevvees | aveennn . 09/01/2024 . |Paydown
Redempt ion 100.0000

..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |....... . 08/01/2024 . [ .eveeieeiiiie
..00276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... |....... . 09/01/2024 . | Paydoun ...
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.687% 04/15/52 PO [N . 09/01/2024 . | Paydoun ...
..90353K-AlI-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ......... |...ccen . 09/01/2024 . | Paydown

Coocoocoocoocoo0oo0oocoo oo oo

o

. 02/01/2030 . |2.A FE ....
. 06/15/2051 . [1.A ........
. 04/15/2052 . |1.A FE ...

. 10/15/2051 . [1.A ........

Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 09/03/2024 . | evviiiiiniiinniiiiiiiiiiniins | [ 420,180 [ 420,180 0 foeeeiiiiin0 o0 e 420,180 . 09/03/2026 . |1.F FE ....
..91150H-HK-9 | US BANCORP  3.600% 09/11/24 .......ccovvvvinnns | eeens . 09/11/2024 . [Maturity .....ccooovviees |oeeeiiiiiinnninnis [eee.. 1,000,000 ... 1,000,000 0 el 750 |0 1,000,000 |.. . 09/11/2024 . (1.G FE ....
..92343V-DS-0 | VERIZON COMMUNICATIONS ~ 5.012% 04/15/49 .... |....... . 07/10/2024 . [Various ..........occceeeees foeeeriiiinnnnennies [e2e..3,754,253 [l 3,878,000 .3,790,223 |.... 0 o899 |0 3,791,121 |.. . (36,868) |.... . 04/15/2049 . |2.A FE ....
..939344-AR-8 |WMALT 2006-4 3A6  6.602% 05/25/36 ............ | .eeeenn . 09/01/2024 . |Paydoun ... ....3,159 .2,863 |.... .0 . 3,148 |.. .0 . . 05/25/2036 . [1.A FM ....
..939351/-AD-6 | WIMALT MORTGAGE 2006-9 A3  4.207% 10/25/36 . |....... . 07/01/2024 . [Paydoun ... ....1,015 L3812 .0 [. .1,015 |.. . 10/25/2036 . [1.A FM ....
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..950010-AS-0 |WFCM 2018-C46 ASB  4.086% 08/15/51 .......... [....... . 09/01/2024 . | Paydoun ... ... (1,697) ] . (1,697) |... 0 ..5,330 |. 08/15/2051 . [1.A ........
..95001T-BH-7 |WFMBS 2019-1 B 4.024% 11/25/48 ............. [.oeeees . 09/01/2024 . | Paydoun ... ... (653) ... 0 3,072 |. 11/26/2048 . |1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.190% 08/15/53 ............ [..cees . 09/01/2024 . | Paydown . (7,691) ... R R | AN | B R | B RO | ) R 1,063 |. 08/15/2053 . [1.A FE ....
..950400-AC-8 |WELLTOWER INC ~ 4.250% 04/01/26 .......cevvvvees [eerennn . 08/16/2024 . | GOLDMAN SACHS . L (7,407) ... ....0 |........5,016,871 |[.. .. 187,708 |. 04/01/2026 . 2.A FE ....
..95058X-AH-1 |WEN 2019-1A A211  4.080% 06/15/49 .........ce. [oeennnn . 09/15/2024 . | Paydoun ... . 0 .. 12,558 |.. . 06/15/2049 . 2.B FE ....
..95058X-AP-3 | WEN 2022-1A A2I1  4.535% 03/15/52 .... [ . 09/15/2024 . | Paydoun ... .L13.227 .. . 0 e . 13,227 .. . 03/15/2052 . (2.B FE ....
..95709T-AL-4 |WESTAR ENERGY INC ~ 3.250% 12/01/25 .....eevvee [eeennnn . 08/16/2024 . | J P MORGAN SEC o | | 1471835 | 1,500,000 |........ 1,440,030 |.... 0 e 1,487,649 |.. . 12/01/2025 . [1.F FE ....
..878742-AE-5 | TECK RESOURCES LIMITED  6.125% 10/01/35 .... [A..... . 07/17/2024 . | Various e [ [ 2,116,520 | 2,000,000 |........ 1,981,930 |........1,988,856 |........cceeeta 0 et 359 |oeniiiiiiiinnnn 0 foviinnnnnnnn 389 foniiiiiinnnnn 0 s 1,989,215 |.. . 10/01/2035 . [2.C FE ....
JANE STREET EXECUTION
. 000000-00-0 |MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... [D..... . 08/26/2024 . | SERVICES ...ooovvvvvviinies Joeeiniiiiiieienenns s 243,846 |........... 252,984 |........... 243,267 [ovennnnniiinnnnne (V2 0 s 340 |ovveeiiiiiens [V ST 340 |oveeeiiiiienns 0 s 243,607 . 05/07/2029 . |3.B FE
. 000000-00-0 |MINEJESA CAPITAL BV ~ 4.625% 08/10/30 ........ D..... . 08/26/2024 . |Various .......ccceevunnnnn foorerinninininnnnnns foeens 1,418,125 |........ 1,456,950 |........ 1,323,785 |........ 1,363,556 |......cceeeeeee [V R 4,828 |l [V R 4,828 ..ol [V R 1,368,384 . 08/10/2030 . |2.C FE
Redemption 100.0000
. 000000-00-0 |MINEJESA CAPITAL BV ~ 4.625% 08/10/30 ........ D..... L VA (V17 R R R 322,920 |........... 322,920 |........... 209,950 |[.......... 306,766 |............... [V R 16,154 [ooeevnnnnneee [V R 16,154 [ooeevennnnenee [V R 322,920 |.eevvireennnes (VO [V [V 14,935 . 08/10/2030 . |2.C FE ....
ING/FNC FINANCIAL NE CO
. 000000-00-0 |ADANI PORTS AND SPECIAL  3.100% 02/02/31 ... [D..... L 08/26/2024 . | .evvviiiiiiiiiiiiiiiiiininiins | | 417,000 |.......... 500,000 |.......... 406,700 |oooeeeiiiiinnnns (VO [V 979 |oveviiiiiiinns [V R 979 |oveeiiiiiinnns [V R 407,679 |..oooeeeeennns [V R 9,321 |.ooeis 9,321 . 02/02/2031 . [2.C FE ....
SAUDI INTERNATIONAL BOND SOVEREIGN ~ 5.000%
. 000000-00-0 |01/18/53 ... . 07/11/2024 . | JEFFERIES & CO .. 194,425 ..220,000 192,225 ..192,342 |.. 0 0| .192,546 ..1,879 |. 1,879 . 01/18/2053 . [1.E FE ..
. 007866-AE-6 | AEROPUERTOS . . 08/23/2024 . | J P MORGAN SEC .. 258,875 ..250,000 250,000 |ooeeeeiiienenns 0| 0 0| .250,000 ..8,875 |. .8,875 |.. . 06/30/2034 . [3.B Z .....
..03217K-AB-4 | AMERICA MOVIL SAB DE CV  5.375% 04/04/32 ... . 08/26/2024 . | GOLDMAN SACHS . .. 477,750 . 500,000 500,000 . 500,000 |. 0 0| 500,000 . (22,250) |. (22,250) |.. . 04/04/2032 . [2.C FE ...
..035198-AD-2 | ANGOLA ~ 8.000% 11/26/29 .......vvvvvvnnnnnnnnnns . 08/16/2024 . | MARKET AXESS ..... .. 904,390 ..1,000,000 944,250 ..953,669 |. 0 0| .957,416 . (53,026) |. (53,026) |.. . 11/26/2029 . [4.C FE ...
..10554C-AA-0 | BRASKEM AMERICA FINANCE ~ 7.125% 07/22/41 ... . 08/13/2024 . | BANK of AMERICA SEC ..561,000 . 600,000 487,500 L0 0 0| .489,049 71,951 |. . 71,951 . 07/22/2041 . 3.A FE ...
..10554T-AD-7 | BRASKEM NETHERLANDS ~ 4.500% 01/31/30 ... . 08/23/2024 . |BANK of AMERICA SEC .. 353,000 . 400,000 349,400 0 0 0| .349,644 ..3,3%6 |. 3,35 |.. . 01/31/2030 . [3.A FE ...
..225460-AP-2 | CREDIT SUISS NEW YORK  3.625% 09/09/24 . 09/09/2024 . |Maturity .......... . 1,000,000 ..1,000,000 ..994,360 |. ..999,503 |. 0 0| 0 I . 09/09/2024 . [1.E FE ...
..279158-AN-9 | ECOPET  6.875% 04/29/30 . 08/27/2024 . | STIFEL NICHOLAS . ..500,500 . 500,000 . 610,000 |. ..579,536 |. 0 0| . (71,297) |. (71,297) |.. . 04/29/2030 . [3.A FE ...
..28249N-AB-7 |EIG PEARL HOLDINGS SARL ~ 4.387% 11/30/46 ... . 08/20/2024 . |BANK of AMERICA SEC .... |.... .. |..... 1,610,000 |........2,000,000 |........1,628,500 |........ 1,639,622 |.... .0 . .0 . . (35,100) |....... (35,100) . 11/30/2046 . [1.E FE ...
..20082H-AC-6 | EMBRAER NETHERLANDS FINA  6.950% 01/17/28 . . 08/23/2024 . |BCP SECURITIES LLC ..ooot |oeeeeeeeeeeeeieeenes s 522,500 |.......... 500,000 |........... 549,700 |[........... 531,604 0 0. .526,914 |0 | (4,414) (4,414) . 01/17/2028 . [3.A FE ...
MORGAN STANLEY FIXED INC
..36321P-AB-6 | GALAXY PIPELINE ASSETS  2.625% 03/31/36 .... [D..... . 08/19/2024 . | evvveiiiiiiiiiiiniiiniiiiiinn | | 2,100,000 |........ 2,500,000 |........ 2,405,250 |........ 2,426,023 0 0 fnns 2,431,109 (331,109) |...... (331,109) |............ 58,333 |. 03/31/2036 . |1.C FE ....
FIN DEPT GOVT SHARJAH AGENCY DEBENTURES
..38381C-AB-8 |4.000% 07/28/50 .......evvvvvvvvrrvnnnrnnnnnnnnnnnns . 08/26/2024 . |MARKET AXESS .. ..682,200 ..1,000,000 .0 . 0 .901,277 |.. . 07/28/2050 . [3.A FE ..
..45262B-AA-1 | IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 ... . 07/26/2024 . |Maturity .... ..500,000 . 500,000 |...........499,116 |...ocrrrrrrnnnnns K 0 0| 500,000 K . 07/26/2024 . [2.B FE ..
..456472-AC-3 | INDUSTRIAS PENOLES SAB D 5.650% 09/12/49 .. . 08/26/2024 . | JEFFERIES & CO .. 455,000 . 500,000 ..579,923 |. 0 0| 578,817 (123,817) | .27, . 09/12/2049 . (2.B FE ..
..456472-AD-1 | INDUSTRIAS PENOLES SAB D 4.750% 08/06/50 .. . 08/26/2024 . | JEFFERIES & CO .. .. 324,000 ..405,000 ..320,677 |. 0 0| .321,505 ..2,4% |. .20,360 |. 08/06/2050 . [2.B FE ..
..46590X-AY-2 | JBS USA FOOD FINANCE ~ 5.750% 04/01/33 ....... ..... |- 06/28/2024 . |Cal | 100.9870 X ,079,875 ..4,040,000 K .3,989,508 |. 0 0| . 3,991,545 .48,455 |. 212,164 . 04/01/2033 . |2.C FE ..
..500631-AH-9 |KOREA ELECTRIC & POWER  7.000% 02/01/27 .... [D..... . 07/17/2024 . | JPM FUNDS RECAP .......... ,103,380 |........ 2,000,000 |........ 2,137,390 |........ 2,033,171 .0 . 0 e 2,027,798 |.. 75,582 |.... ... 134,944 |. 02/01/2027 . [1.C FE ..
Ladder Capital C2021FL2 | Mort SER 2021FL2 CL
..50202K-AA-4 |A  6.411% 12/13/38 ... . 09/16/2024 . | Paydoun ... .. 1,861,618 ..1,861,618 ..1,861,618 |. .1,861,618 |.. 0 0| .1,861,618 L0 .81,366 |. 12/13/2038 . [1.A FE ..
..53263A-AA-6 | LIMAK CIMENTO SANAYI . . 09/16/2024 . | JEFFERIES & .. 243,438 ..250,000 ..250, e K 0 0| .250,000 (6,563) |. 3,521 |. 07/25/2029 . |4.B FE ..
..55285G-AD-6 |MDGH GMTN RSC LTD  4.375% 11/22/33 . 08/19/2024 . | JPM FUNDS RECAP . ,449,375 ..1,500,000 .1,490,653 |. 0 0| .1,491,108 . (41,733) |. .48,854 |. 11/22/2083 . [1.C FE ..
..50284M-AD-6 | MEXICO CITY AIRPORT TRUST  5.500% 07/31/47 . 08/13/2024 . | JEFFERIES & CO ..508,800 . 600,000 ..597,168 |. 0 0| .597,220 . (88,420) |. .34,283 |. 07/31/2047 . [2.C FE ..
..60920L-AQ-7 |MONDELEZ INTL HLDINGS NE  0.750% 09/24/24 .. . 09/24/2024 . |Maturity .... ..200,000 . 200,000 . 0 0| 200,000 L0 . 09/24/2024 . (2.B FE ..
..63906Y-AB-4 | NATWEST MARKETS PLC ~ 0.800% 08/12/24 ........ . 08/12/2024 . |Maturity .... ,303,000 ..2,303,000 .0 . ...0 [........2,303,000 |.. 0 e . 08/12/2024 . (1.E FE ..
MIZUHO SECURITIES USA
..67114N-AA-9 | ORYX FUNDING LTD  5.800% 02/03/31 . . 08/26/2024 . .. 304,380 .... 300,000 .0 . w0 eeennnn... 310,305 .. ...(5,925) [.... . 02/03/2031 . |3.A FE
..67712M-AB-5 |OHI GROUP SA 13.000% 07/22/29 . 09/04/2024 . |Various ... ,104,928 .0 . 0 .. (5,073) |.... . 07/22/2029 . [4.B FE ....
..69377F-AB-2 | FREEPORT INDONESIA PT ~ 5.315% 04/14/32 . 08/19/2024 . | BNP SECURITIES ... ,296,550 . . I .0 . 0 .(3,450) |.... . 04/14/2032 . [2.C FE ....
..69377F-AC-0 |FREEPORT INDONESIA PT  6.200% 04/14/52 ..... [D..... |. 08/26/2024 . |JEFFERIES & CO . . 500,000 . 500,000 |. . 500,000 |. 0 0| 500,000 .25,455 |. . 04/14/2052 . |2.C FE
..706451-BG-5 |PEMEX FINANCE LTD  6.625% 06/15/35 .......... . 08/23/2024 . | J P MORGAN SEC ........... |.... .... 500,000 478,750 |...........481,431 .0 . .0 . .482,001 . (89,591) [.... . 06/15/2035 . |4.A FE
Redemption 100.0000
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 . 09/22/2024 . . ...83,300 |............83,300 |.... ..83,300 |.. . 03/22/2030 . (4.B FE ....
..71654Q-CC-4 | PETROLEQS MEXICANOS ~ 6.750% 09/21/47 ..... |- 08/23/2024 . |J P MORGAN SEC ..414,000 . 600,000 ..520,800 |. ..523,473 |. .524,268 (110,268) |. (110,268) |.. . 09/21/2047 . [4.A FE ....
..716564-AA-7 | PETROLEQS DEL PERU SA  4.750% 06/19/32 ..... D..... . 08/26/2024 . | GOLDMAN SACHS ... .. 384,000 .... 500,000 535,000 |...........527,778 |.... .526,921 (141,921) [...... (141,921) . 06/19/2032 . |5.A FE
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..716564-AB-5 |PETROLEQS DEL PERU SA  5.625% 06/19/47 ..... D..... . 08/26/2024 . | J P MORGAN SEC ... ..1,000,000 .1,060,384 |.... ... (950) | . (950) |... 0 .. (404,434) |...... (404,434) .38,750 |. 06/19/2047 . [5.A FE ..
..75102X-AB-2 |RAIZEN FUELS FINANCE  6.450% 03/05/34 . . 09/12/2024 . | JEFFERIES & CO . 500,000 |...........528,250 |.....ceevriiinnnns K 0| .528,163 .(2,263) |. (2,263) |.. .16,842 |. 03/05/2034 . [2.B FE ...
..77340G-AJ-0 |ROCKT 2017-2A AR 6.583% 10/15/29 . . 07/15/2024 . | Paydoun ......... ..2,345,216 .2,345,216 |. 0| . 2,345,216 0 117,864 |. 10/15/2029 . [1.A FE ..
..78392B-AC-1 | SK HYNIX INC ~ 2.375% 01/19/31 ... . 08/26/2024 . | JEFFERIES & CO .. 428,920 . 500,000 ..482,679 |. 0| 484,141 . (56,221) |. .13,128 |. 01/19/2031 . 2.B FE ...
..8656211-BM-1 | SUMITOMO MITSUI FINL GRP  2.696% . . 07/16/2024 . |Maturity . .. 950,000 ..950,000 ..949, A 0| 0| .950,000 |ooeeeeiieennnn0 e 0| .12,806 |. 07/16/2024 . [1.G FE ..
..86964W-AH-5 | SUZANO AUSTRIA GMBH  5.000% 01/15/30 ........ . 08/23/2024 . R ..488,000 . 500,000 ..555,625 |. ..539,420 |. 0| .536,350 . (47,350) |. .27,847 |. 01/15/2030 . [2.C FE ...
..88032W-AN-6 | TENCENT HOLDINGS LTD ~ 3.975% 04/11/29 ....... ..... |- 07/18/2024 . [HONG KONG SHANGHAI BK .. |. . 4,808,000 ..5,000,000 ..4,998,350 |. .4,998,807 |. 0| .4,998,8% (190,896) |. . 04/11/2029 . [1.E FE ..
..90011Q-AD-2 | TURK TELEKOMUNIKASYON AS  7.375% 05/20/29 .. [D..... . 09/25/2024 . |Various .......cceeeviiiiin Jeevereeennnnennnnnns |eeeee. 1,020,633 |l 1,000,000 |........ 1,000,000 |.... 0 e 1,000,000 |.. .........20,633 . 05/20/2029 . [4.A FE ..
..92857W-BD-1 | VODAFONE GROUP PLC ~ 4.375% 02/19/43 .......... D..... . 07/12/2024 . | Call 20900 ... feeeeeeeieeieiieieees fereee.... 880,900 |........ 1,000,000 |........... 849,960 [V R 880,793 [....cooeeeeenna0 | 107 . 02/19/2043 . 2.B FE ..
JANE STREET EXECUTION
..M8157V-AB-7 | 0Q SAQC  5.125% 05/06/28 ..........ccuveeeeeeeee D..... . 08/26/2024 . | SERVICES .....oovvvvvvnnnes Jooveiineiniieiiieens |oeeeees 199,524 |.......... 200,000 |........... 191,900 |........... 192,891 | [ P 958 |oiviiiiiiinnes [ P 958 |oiviiiiiiienns [ P 193,848 ...t [ 5,676 |.......... 5,676 |............. 8,314 |. 05/06/2028 . [3.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 115,540,632 118,969,520 117,721,056 100, 147,065 0 197,103 0 197,103 0 117,878,808 0 (2,492,583) [ (2,492,583) 4,484,608 XXX XXX
2509999997. Total - Bonds - Part 4 139,268,901 146,378,932 143,175,244 123,597,193 0 113,378 0 113,378 0 143,001, 187 0 (3,886,592) | (3,886,592) 5,615,910
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 139,268,901 146,378,932 143,175,244 123,597,193 0 113,378 0 113,378 0 143,001, 187 0 (3,886,592) | (3,886,592) 5,615,910
..172967-MG-3 |CITIGROUP  5.000% Perpet. ... . |- 09/12/2024 . (Call 100.0000 ..... {...2,000,000.000 |...... 2,000,000 ..0.00 |........ 2,000,000 |........1,941,380 |........ 58,620 |..ooeeeeeeennn0 o0 [ 58,620 [onniiiiiinnnnn0 o 2,000,000 |.. .. 100,000 |...
..26441C-BG-9 | DUKE ENERGY  4.875% Perpet. . |. 09/16/2024 . |Call 100.0000 ..... |...2,000,000.000 |...... 2,000,000 ..0.00 J........ 2,015,000 |........1,972,680 |......... 42,30 focoeeeeeeenn0 o0 042,320 0 e, 2,015,000 |.. . (15,000) |.... ....97,500 |...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 4,000,000 XXX 4,015,000 3,914,060 100,940 0 0 100,940 0 4,015,000 0 (15,000) (15,000) 197,500 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,000,000 XXX 4,015,000 3,914,060 100,940 0 0 100,940 0 4,015,000 0 (15,000) (15,000) 197,500 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 4,000,000 XXX 4,015,000 3,914,060 100,940 100,940 4,015,000 0 (15,000) (15,000) 197,500 XXX XXX

..024526-77-4 | Amer ican Beacon Small Cap Value R6 .... . 09/30/2024 . [ VARIOUS ... .. 196.000 |..
..04314H-56-8 [Artisan High Income Institutional 09/30/2024 . [ VARIOUS

..057071-85-4 |Baird Aggregate Bond Inst ..........cccoceiiiiis |aeeeens . 09/30/2024 . [ VARIOUS ...

..207019-70-4 [Conestoga Small Cap Institutional .......cccoco|evennns . 09/30/2024 . | VARIOUS ...

..256206-50-9 |Dodge & Cox Stock X ......eeeeeiiiiiiemriiriiiiinns [ eeeeens . 09/30/2024 . [ VARIOUS ...

..256206-80-6 |Dodge & Cox Balanced X ..........ccocveviviiins | eeeens . 09/30/2024 . [ VARIOUS ...

..298706-82-1 | American Funds EuroPacific Gr R6 JUT U . 09/30/2024 . [ VARIOUS ...

..31635T-10-4 |Fidelity Inflation Protected Bond Index ...... |....... . 09/30/2024 . [ VARIOUS ...

..411512-52-8 [Harbor Capital Appreciation Retirement ....... . |- 09/30/2024 . [VARIOUS ...

..683974-60-4 |Oppenheimer Developing Markets | .... . 09/30/2024 . | VARIOUS ...

.. 74254U-44-0 [Principal Short-Term Income Inst . 09/30/2024 . [ VARIOUS

..779562-20-6 | T. Rowe Price New Horizons | 09/30/2024 . | VARIOUS

..77957Y-40-3 | T Rowe Price Mid Cap Value | ... 09/30/2024 . | VARIOUS

..872797-17-0 |T Rowe Price Retirement Balanced Fund | ...... [....... . 09/30/2024 . | VARIOUS ...

..872797-19-6 | T Rowe Price Retirement 2060 Fund | ........... |..ccc.. . 09/30/2024 . [ VARIOUS ...

..872797-21-2 | T Rowe Price Retirement 2055 Fund | ... . 09/30/2024 . [ VARIOUS ...

..872797-22-0 | T Rowe Price Retirement 2050 Fund | ... . 09/30/2024 . [ VARIOUS ... . .
..872797-23-8 |T Rowe Price Retirement 2045 Fund | ... . 09/30/2024 . [ VARIOUS ... ...3.000 |..
..872797-24-6 | T Rowe Price Retirement 2040 Fund | ... . 09/30/2024 . [ VARIOUS ... I 1,263.000 |..
..872797-25-3 | T Rowe Price Retirement 2035 Fund | ... . 09/30/2024 . [ VARIOUS ...

..872797-26-1 | T Rowe Price Retirement 2030 Fund | ... . 09/30/2024 . [ VARIOUS ...

..872797-27-9 | T Rovwe Price Retirement 2025 Fund | 09/30/2024 . | VARIOUS

..872797-28-7 | T Rowe Price Retirement 2020 Fund | 09/30/2024 . | VARIOUS

..872797-29-5 | T Rove Price Retirement 2015 Fund | 09/30/2024 . | VARIOUS

..89154X-52-6 | Touchstone Mid Cap Growth Inst .........ccceeee |eeeeees . 09/30/2024 . [ VARIOUS ...

4,871 . (746) |...

.26
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5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

43,421

43,421
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..80155T-64-9 | Touchstone Mid Cap Institutional ..........cccoofoeeeinn . 09/30/2024 . | VARIOUS ... 181
..921908-87-7 [Vanguard Real Estate Index Admiral .... . 09/30/2024 . | VARIOUS ...
..921937-60-3 [Vanguard Total Bond Market Index Admiral .....|.......|. 09/30/2024 .
..921943-80-9 [Vanguard Developed Markets Index Admiral .....|....... . 09/30/2024 .
..922908-64-5 |Vanguard Mid Cap Index Fund - Admiral ... .. |- 09/30/2024 . 0|
..922908-68-6 |Vanguard Small Cap Index Fund - Admiral . .. |- 0973072024 . .0
..922908-71-0 |Vanguard 500 Index Fund - Admiral ..............|....... . 09/30/2024 . .0 ..
0
0

338,349
5989999997. Total - Common Stocks - Part 4 338,349 XXX 274,304 230,882 43,421 0 0 43,421 274,304 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 338,349 XXX 274,304 230,882 43,421 0 0 43,421 0 274,304 0
5999999999. Total - Preferred and Common Stocks 4,338,349 XXX 4,289,304 4,144,942 144,361 0 0 144,361 0 4,289,304 0 197,500
6009999999 - Totals 143,607,250 XXX 147,464,548 127,742,135 144,361 113,378 0 257,739 0 147,290,491 0 (3,837,547)| (83,837,547) 5,813,410 XXX XXX




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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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
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GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/27/2021 |. 10/25/2024 |............. A3 | [ 202.73 ..o 3,984 [ceveeeiiiens e e 2,227 oot o 2,227 feueeeeinnns () O AU R R TN 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 10/14/2021 |. 10/11/2024 |.... -|0001 ...

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 11/10/2021 |. 11/14/2024 |.... -|0001 ...

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 11/22/2021 |. 11/27/2024 |......vvves 113 eenniiiiiiiiiiiin [ 202,87 v 1,028 [ e Joeneennn 814 [ 814 [ 0254 e s e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/13/2024 |......ccceei 284 |oeveniinniiiniiinn foreenine i 200043 [ 2,185 [ e feevnenn 1,829 [ e 1,829 [ 807 e e e e | s 0001 ...

GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/22/2021 |. 12/27/2024 |......ceevui 158 eevnniiiniiiiiiinn foreennenn 202,28 v 1,427 [ e foereen e 981 [ il 98 [ 18 e e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/14/2025 |............ 808 |oeveevvennvinnvinn foreenneenn 200063 [oenniinnn e 5,392 [oecniiicciees e Joenneeenn 4,609 [ o 4,609 [ 1086 | oo e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2022 |. 01/27/2025 |....eevveveen 7 Jovvnviiiiiniiiinn foreenneenn 196,80 [ovnniien 834 [ e fenneann 1,026 [ e 1,026 [ 16 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/11/2022 |. 02/14/2025 |......eeea 1,731 [ovvnnviiniiniiiinn foreenneenn 199094 Lot 15,086 [ Jeeeeeieceiveenn foennenn 14,398 [ e 14,398 [ 5,884 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/24/2022 |. 02/27/2025 |..........1,062 |oeeenvvvnniinnniinn foreenneenn 199062 |euiiiinn 9,156 [oecnniiiiciies Jeeeeieeeiieen fevneennn 9,100 [ e 9,100 [ 3,735 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2025 |.......eeeui 903 |oevenvivnniiniiinn foreenneenn 202066 [ovnnvennenn 7,942 [ e foennenn 13,509 [ et 13,509 [ 9,536 | foevieeecceees e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2025 |.....uvevns 284 |ovvnniinniiniiinn foreenne e 20438 | 2,482 [ e v 1,640 [ e 1,640 [ B84 | oo oo e | e 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2025 |......cvevue 129 |oevnniinnniiniiiinn foreennenn 201034 L 1,007 [ e Joevineenenn 1,036 [ e 1,036 [ 408 e e oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/13/2025 |.......cceueiddd |oeeeniinnniiniiiinn foreenine e 202,25 [ai e e 3,708 [ Jeeeeeieeiiveen foenneennn 30418 [ 0 30418 [ 1,362 | e e e | 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/27/2022 |. 06/27/2025 |.......... 1,932 |eeuuvirnniinnniinn foreenineenn 201037 [t 16,221 [ e foennennn 16,034 [ | 16,034 [ 6,394 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/14/2022 |. 07/14/2025 |........eeui 868 [oeveevvrnnvinnvinn forvenneenn 199016 [oeniinn 5,859 [ e Joevne e 6,538 [ e 6,538 [ 2,437 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/26/2022 |. 07/25/2025 |........e 1,435 |oevenvienniinniiinn foreennenn 199098 |t 12,025 [ Jeeeeeeveeieeen Joennenn 13,390 [ o 13,390 [0 5,087 e foevieeeceiees oo e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/12/2022 |. 08/14/2025 |......cvevus 377 |ovvnnvinniinnnienn foreenneenn 198086 [vnniieee e 3,128 [ e e 3,824 [ | 3,824 [ 1426 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/25/2022 |. 08/27/2025 |......cvevus 257 [eevnnvivnnvinnnienn foreenneenn 198038 [ 2,111 [ o e 2,702 [ o 2,702 [ 1,005 | feevieeieeees o e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/27/2022 |. 09/26/2025 |..........2,097 |.eeuuvirnnvinnnienn forvennneenn 195008 [oenniennt 16,4071 [oecnnncniiiiies Joeiieciiieen foeene 26,794 [ | 26,794 [0 9,498 e e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2022 |. 10/14/2025 |......ceeeuu 849 |oevnnivnniinniinn foreenneenn 19551 it 6,640 [oecnnceiciies e e 10,664 [ |t 10,664 [ 3,625 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 10/26/2022 |. 10/27/2025 210001 oeinens
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528 | 11/10/2022 |. 11/14/2025 |......vevus 281 [oevnnviiniiniiinn foreenneenn 195,97 Lt 2,217 [ e fenneend 372 [ e 3472 [ 1193 e s e e | s 0001 .evenns

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/13/2022 |. 12/12/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/12/2023 |. 01/14/2026

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 11/21/2022 |. 11/26/2025 |.... -|0001 ...

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

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 12/23/2022 |. 12/23/2025 |.... -|0001 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/13/2023 |. 03/13/2026 |............ LI/ O R 195.19 |........... -7 FUUUUURRR RPN RO 5,287 [eeeeeens o 5,287 |.cuuveennn 1,391 | e forreeeeeeiines foeeeeeeiiens | e (0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/24/2023 |. 03/27/2026 |............ 1 O R 195.30 |........... 2,11 | e o 3447 | [ 3,447 |........... R i\ U AU R R OO 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/13/2023 |. 04/14/2026 |.... ....9,717 ... 14,100 | ... .. 4,624 | -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/27/2023 |. 04/27/2026 |.......... 1,289 |.ooouvvnninnniiins o 197,87 |, 10,455 | o foeieees 15,207 |evveeeeees o 15,207 |.uevveennn L C[VI) AR RUUUERN RPN RO EURRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/11/2023 |. 05/14/2026 |.... ..1,168 |. -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |............ LU R R 198.37 [ 4,518 | [ o 6,508 |..uvveeeee | 6,508 |........... L IRCIV ) FURUUR KSROIUUURRRR RRPPTPROP RTUUUEURRRR EUORRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2023 |. 06/12/2026 |..........2,250 |.eeuuvernnvvnnnvenn forvennneenn 202,21 |t 18,337 [ e e 21,799 [ 1,850 [ [ e [ ] 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/26/2023 |. 06/26/2026 |............. KIeT) F N 200.72 ..o 2,894 [oeeeeeiiiee e e 3,759 et e 3,759 ... 2L FUR RIS RROPTRORI RUUURRRRRR BUORRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/13/2023 |. 07/14/2026 |............ LKL R R 200.40 ... (DT RN RO RO 8,978 | | 8,978 |........... 2,984 [ foneee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/26/2023 |. 07/27/2026 |.......... 2,387 [cveeeeeiiiieees foeeens 202.32 | 19,272 e o foiieees 23,3% [.coonirees | 23,3% |......oo. 7,997 [ foveees o e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 08/11/2023 |. 08/14/2026 |.......... 1,348 | [ 200.30 [..euneee R(VAKT) AU R RN 14,720 | o 14,720 |........... 4,893 [ foeeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/24/2023 |. 08/27/2026 |.......... L7 N RSN 199.18 |.......... AL U IO RO 21,016 | .eeeeeeins [ 21,016 |.ueeennnn 6,853 [ o e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/26/2023 |. 09/25/2026 |............. 993 | fereeees 200.38 ... /1] 1 PR IR R 10,914 | s 10,914 |........... 3,635 [ forreeeeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/12/2023 |. 10/14/2026 |.......... P2 LY R 198.74 |.......... 21,622 [ceeeeeeiiiiieee [ e 32,940 [ oo | 32,940 |.......... 10,522 [ [ e e | 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/27/2023 |. 10/27/2026 |.......... 1,526 | fereeeees 197.31 ... R IV N TR R RN 19,511 | o 19,511 | [0 MR RUUUERRRN KPP RSPPUUIRRRRR BTSRRIy 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2023 |. 11/13/2026 |............ 653 | [ 197.59 |........... ET0 (117 RN R RO 8,285 | eeeeeeis [ 8,285 |........... 2,598 [ forreeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2023 |. 12/14/2026 |.......... ;X7 FO PN 196.55 |.......... 14,508 | e fonieees 24,415 [ | 24,415 )........... /81 (V1) AU RTUUUTRRN KPP RSOOSR ETURRNY 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2026 |.......... 1,396 | [ 198.41 |.......... 11,246 | o fonieees 17,284 | |, 17,284 |........... 5,801 [ouveeeeeeiiiiens fornneee o e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/11/2024 |. 01/14/2027 |............ LKL AR PN 198.77 |+ o 7,552 [ o A2 | o, 1,472l 3,921 [ foneee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/26/2024 |. 02/26/2027 |.............. AL} O 203.89 [ [ L (C10 SRR AN LS IR F 195 [coveeeiins F ) OO U A R U 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/13/2024 |. 03/12/2027 |.....evvevns 215 [oevnniiiniiniiiinn foreenine e 20473 L foeen e 1,764 | e 2,070 [ e 2,070 [ 805 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/11/2024 |. 04/14/2027 |......ceeeuu 845 |oevnnivnnniiniiiinn foreeninenn 20615 [oviiiiiciiicenn [t 5,267 | e 5,903 [ e 5,903 [ 836 e e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2024 |. 04/27/2027 |..........2,090 |.eeuuvirnnvinnnnenn foreenineenn 205,70 [ovnnivnnnvinnienn foeennnenn 16,985 |ouniiiiiiiicii e 19,608 [ e et 19,608 [ 2,623 | foevieeeiceiees oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/14/2024 |. 05/14/2027 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/23/2024 |. 05/27/2027 |......vveven 391 [oevnniiiiiiniiiinn foreeneneenn 207208 Joveviiieieieenn foeenin i 3,216 | e 3,399 [ e 30399 [ 183 e s e e [ 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2024 |. 06/25/2027 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/25/2024 |. 07/27/2027 |...ceueeea 1,780 [eevenvivnnviniiinn foreenneenn 205062 [ovnniiiiiciieenn [t 14,786 | e 17,307 [ e 17,301 [ 2,575 | e o e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/13/2024 |. 08/13/2027 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/26/2024 |. 08/27/2027 |......eveee 945 [evenvivnnvinnnninn foveennenn 20638 |ovevevnnvinnnnnn foovenenn 8,015 | v 8,986 [ e 8,986 [ 971 e L e e [ e 0001 .ovuvens




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 12 13 14 15 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value Code Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2024 . 09/14/2027 |............ 840 [oiviiiiniiiiins e 207224 [ e A\ PO RN T750 [ eeneeeeeen | 7,750 [t 546 | [ e e [ e {0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/26/2024 |. 09/27/2027 |............ 120 [ foee s 2081 [ [ L0 O R LA FRUUURRRS FPPP 174 1Y RUUIE: - AR KR U TR 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.... LG 17,795 .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/25/2024 |.......... 4,819 |oeeeniiiiiiinns [ 202,73 | 46,14 [ e e 28,723 | e [ 28723 110,189 [ e fo [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/22/2021 (. 11/27/2024 |..eevvveeen s 188 [eeniiiiiiiiiiiis e 202087 [ 1,510 | o 855 [ 855 03B | [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2021 . 12/13/2024 |.......ot 7,839 [eeeiviininninins Jovvennnnnn 200048 [ 72,110 | o o BT 187 [ o BT 137 [0 25,207 e oo [ e [ el 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/22/2021 . 12/27/2024 |..........3,253 [ceiiviiiniiiines Joveennnnnn 202,28 [0 80,992 | o e 20,167 [ | 20,167 [t 8,587 e [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 . 01/14/2025 |.......ot 7,571 [eeiiiiiniiiiiies Jovennnennnn 200063 [onnee e 70,937 o e e 57,389 [ |l 57,389 [ 23,168 | [ [ e | el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 . 01/27/2025 |.......eti2,556 [oeniivivnnnninnns Jovvvnnnnnnn 196,80 [onnnn i 28,339 | o ol 27,169 [ | 27,189 [ 11,016 | [ [ e [ et 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/11/2022 . 02/14/2025 |.....e'ee 4,236 [oeenvvinnnnnnnnnn Jovvennnnnnn 19994 0 00000089,276 | o e 35,246 [ | 35,246 [ 14,403 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/24/2022 |. 02/27/2025 |..eevvvneee 4971 [eiiiiiiiiiiiiis e 199062 [ 4518 | o e B 24T [ e 24T [ T3 e e [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/11/2022 |. 03/14/2025 |......... 7,833 [ceiiviiiinniinins Jovvennnnnnn 202,66 [ounee e 71,007 Joceenieeccciiin oo e 114997 o 114197 080,809 e oo [ e [ et 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |.......eti2,598 [oenivviivnnnininns Jovvennnnnnn 204,38 [ 24,054 | e e 15,017 [ 15,017 06,080 e oo [ e [ el 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 |........ 11,846 [...coovvvvnnniiies |ovvennnnnnn 202,68 |.ent 107,325 | e e 82,332 e 082,332 [ 81,866 | [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 |..........2,226 [ccevieviinnnnnnnnnn Jovvennnnnnn 201228 [ 19,981 | o e 17,899 [ | 17,899 [ 6,924 | [ [ e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |..........5,622 [ccovivvirvunnninnns Jovvnnnnnnnn 20134 [ n050,600 e oo o 45,001 [ 45,001 [ 17,767 e [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |.....evee 1,783 [eueniviiniininins Jovvinnnnnn 201208 [ 16,1684 | o e 180817 [ e 130817 [ BT | [ [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |..........9,414 [.oooiiiiiiiiinins Jvvnnnennnn 202,25 [nn 083,205 | e e 72,300 [ o 72,300 [ 28,807 o foeeeciiiccccien [ e [ et 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 |....evveeee 318 [eeneiiiiiiiiiiiiis e 201237 [0 2,829 | o e 2,838 [ [ 2,838 [ 1,082 | [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/14/2025 |......... 10,328 [oeveeieiiiiiinens foeveeennnn 199016 [ 91,081 o [ e 101,066 | ..oevvvennn feunnnnen 101,086 |ooeeennn 87,680 [oenniiiiiiiinins Jovvniieeecvinis [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 |.......... 4,765 |veennieiiininns [ 199,98 | 42,313 [ e e 44,862 | oo [ AAAB2 16,727 [ e [ [ | 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2022 |. 08/14/2025 |........ 1,138 [ Jeeeeee e 198086 [t 97,903 [ o o 112,944 | oo o 112,084 | 2,108 [ e [ e | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |............ 615 [oiiiiiiiiies e 198038 [0 5,356 | e e 6,463 | .oevvenees feeeeieeennn 8,463 | 2,405 [ [ [ [ {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2022 |. 09/12/2025 |..........9,306 [ceeivvivnnnnnnnnn Jovvvnnnnnn 197,29 [ 79,499 | [ s 104,973 [.eeneeeiis | 104,978 [ 088,527 o [ [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 09/26/2022 |. 09/26/2025 |......eenee. 118 [eueeiiiiiniiiniins Jovveennennn 195,08 [nnnieennnt 980 o e i 1,507 |... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |......... 13,237 [ceveiiiiiniinnns foeveennnn 195,51 |0inn0109,990 [ [ foeveennnn 166,259 [.onneeeens [oeeennnn 166,259 [0t 056,523 | [ [ e [ e 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.... ....20,716 | ... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/10/2022 |. 11/14/2025 |..........4,429 [....oovvvvnnnnnnnns Jovvennnnnn 196,97 | 87,150 e oo v 54,790 | .ooevenes o 54790 | 18,824 [ e Lo e | 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 |.......... [C851-(C) R F 196.17 |.......... LT (61 R RN R 80,878 |..ccevvvnnn |oveeen.... 80,878 | 27,859 |.evveeiiiiinnn [ e e | e {0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... FC T -7 R F 195.82 [cuveennnns 26,894 |..eeniiiiiinens | e 172 I 40,024 |.......... BTV AC N PO FORRRRRR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |..........3,310 |... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 |.......... 4,980 |ouvvnnriiiiininnes fooreennnnnn 196,00 |ovennn s 42,261 [ [ oo 62,494 [ 62,404 | 20,516 e [ [ [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 01/26/2023 |. 01/27/2026 |..........4,583 |... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... 2,959 |.oiiiiienieiiinnn forneeeen 196,35 [ 24,809 [ [ 36,810 | [ 836,810 | 12,191 [ e [ [ | e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/24/2023 |. 02/27/2026 |.......... 3,297 |eeuvvirnnvinnninnn foreenneenn 195,93 | 27,326 [oeceeeceecees Jeeeeieeeieeenn foenne 42,005 [ foen 42,005 [t 13,815 | foeveeeceees oo e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |.......... 1,404 [ i 196519 [ooveennnns R U (PR R, 18,572 [t | 18,572 ... 4,885 |uvvniiiiinins foereriiniiieenn e e [ e 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... LRI 1 R 195.30 [ouvennnnns LPJVZE]) R FTPRRI RN 18,587 [.eeeeeeins | 18,587 |.evveennnns [CTN0Z3 1N R FORR R RN [N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... P2 (<IV N R F 197.84 |.......... ATE) 1 P RPN R 32,483 | oo [ 32,483 |.......... LUK 2 PR AU RPN RN U 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 |.......... L IZLCK ) O F, 197.87|.......... U747 RN (PR R, 14,909 [.ovveneeens o 14,900 |........... 4,902 |eveniiiiiinins foerrriieeees e e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 |.......... P (1 PO RN 199.14 |.......... L2820 P (PR R, 23,481 | oo [ 23,481 |ouennnnnnen AR 0 U FORRUUR RUUPTRI R RTINS 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... L (U R 198.37 [cuvennnnns (U178 R F PR RN 13,602 [.eneeeeeens | 13,602 |........... TR £ ) PO KR R RN S 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |.......... LI A 202.21 |eeeeennns BT (121 R (R R, 16,881 | oeeeeeie [ 16,881 |..cvvennnns 5,935 | oiiiiiiniiiiinn feeneeeiiiis e [ | 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |.......... 1,500 [oevviieiiiiiiinnn foeeees 200.72 |..cvunenn LVIR:IX 1 R FPRR RN 15,716 [ .eeeeeeens | 15,716 |oeeveennns 5,41 | v e e [ s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 |.......... KT A4 R 200.40 |.......... 32,824 | e 40,456 | .ooevvnennn [ 40,456 |.......... YN O FERRURRR R RN N 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 |.......... 1,637 [ e 202.32|.......... ST LGN PR (PR R 15,064 [.eeeeeeeens | 15,084 |........... LS STV R KRR AR RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 |.......... %53 1 PO RN 200.30 |...oveenn ZAICICICT) RN AP RN PR I 27,859 |ouunnnnnenn (TR I R KRR AR RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 08/24/2023 |. 08/27/2026 |............ ST P RN 199.18 [oovvennnnns LTV (TN R AP RN 11,201 [t o 11,201 oot FCC1s 728 PO K AR RN (R 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/14/2026 |.......... ALV PO RN 202.55 |.......... 63,595 |..evvniiieiiiiin o 73,509 | .ooveviin [ 73,509 [...nnn.een 25,206 |evvnnnieiinnnnns fooreiiiiien e e | s 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... L0+ 7/ PO RN 200.38 |.......... FCLT0ZZ: ) RN FOPT RPN A7, 13 [ o 47,13 ..o LT CICIU N R AP RPN RN U 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 |.......... 2 FR 198.74 |.......... P 155 PR RO RN 38,913 | oo [ 38,913 |.......... 12,430 [oeneniiiiniinnns i [ e | s 0001 .evvnnnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/27/2026 |.......... P4 ) PO RN 197.31 [eueennnnns 20,538 |ouvnnieiiiiies v feees 31,698 [.evnneeenns [t 31,698 |nn e 9,889 [ e e [ | 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.......... P2 V-] R 197.59 [ouvennnnns 18,103 | oo s 27,616 (... {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/25/2026 |.......... L [CIVN R F 197.67 |.......... (TR A RPN AR 103,470 [.enneeeeens |oeeeennn 108,470 [t 82,477 | foeeeeiics [ e [ el 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 |.... ....18,786 | ... .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |.......... 1,300 |oeviieiiiiiiiinnn foeeeees 198.41 |.......... LI i R (PR R, 16,008 [..oeeeeens e 16,008 [t 5,123 | [ [ e | e 0001 .oeennnnens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/11/2024 |. 01/14/2027 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2027 |.......... 1,204 [ v 199088 | e 10,820 [ e 14433 [ | 14438 [ A T3 e L e i | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/12/2027 |.......... 1,806 [ooeeiiiiiiieiiis o 201,59 [oooeiiiiiiiieee [ JESTRCIV LT R RN 19,790 |.vvveeeeee e 19,790 o 4,283 [ e e e[ ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.......... 1187 [ o 203.89 [.eoeiiiiiiieen [ 10,309 |- oo 11,810 [ oo | 11,810 | 1,501 | i foireeeeceiiees fovveeeeeciiiies | eeeenn [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 03/13/2024 |. 03/12/2027 |..........4,621 |...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/26/2024 |. 03/24/2027 |............ A0 |ovevevveiieeenns foeee e 207250 [ e 30813 o 0 30490 [ [ 30490 e (122)f s e e e | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/11/2024 |. 04/14/2027 |..........1,169 |...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 04/25/2024 |. 04/27/2027 |.......... 2,771 [eeeiiiiiiiiiiiiee o e 20570 [ Joeeeennn 28,940 o o 25,992 | 025,992 |0 2,062 [ [ e [ | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/13/2024 |. 05/14/2027 |..........9,194 |.ceeeiirniinniiinn foreenenenn 20752 |oviiiiiciiicenn [ 80,708 | e en 79,990 [ Joee e 79,990 [t (718))eeeeieeeeieeei feerieeeiceiees oo e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/23/2024 |. 05/27/2027 |......eei2,183 |oevenvinniinininn foreenneenn 207208 [ovnnveenvcineens foeene et 19,074 | oo 18,968 [ e 18,968 [t (106 foenieeiiecviees oo e | e ]0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2024 |. 06/14/2027 |........cd,616 |oeveevennnvinnvinn foreennnnnn 205082 e foeene 40,470 | e 87,698 [ | 87,698 [t 47,228 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2024 |. 06/25/2027 |..........2,385 |eeuurernnvennnvenn foreenneenn 206,30 [ovenvennnvinnnienn fooenennnn 20,910 [ oo i 22,275 [ e 22,275 [t 1,365 | foeveeicees oo e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/11/2024 |. 07/14/2027 |..........2,989 |eeurvernnvinnninn foreeneneenn 209007 [ovnnvvnnniinnienn [ i 26,813 | e 24,842 [ | 24,842 [ (1,970 e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/25/2024 |. 07/27/2027 |...eeueeeid,362 |oevnnvenniinnninn foreenneenn 205062 [enniinniiiiienn [ i 38,481 | e 82,403 [ e 82,403 [ 3,927 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/14/2024 |. 08/13/2027 |....euvvevns 733 |oevnnvenniinnienn foreenneenn 20470 |ovnviiniiiieenn [ 6,525 [ v 1,445 [ e TLA85 [ 0920 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2024 |. 08/27/2027 |..........3,329 |oeeunverniinniinn foreenineenn 206,38 [ovnnvennicnieenn foeenennnn 29,953 | oo 31,857 [ et 31,657 [ 1,704 | o oo e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/13/2024 |. 09/14/2027 |........ 10,674 |.eevvvernnvirnnvinn foreeninenn 207224 Lo [l 97,007 | oo 98,518 [ | 98,518 [ 14T e s o e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/26/2024 |. 09/27/2027 |..........1,888 |oeeevvernniinnvinn foreenneenn 208014 | ot 17,253 | e 16,842 [ | 16,842 [ (410)]ee e foeeeecees e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2023 |. 10/11/2024 |..........6,964 |.ceeuvereniinnninn forvenneenn 198,74 | 36,538 [ [ Joeen 80,586 [ e e 80,586 [oeeen i 29,179 | foeeeeciees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2023 |. 10/25/2024 |......cee 1,277 ovvnnvenniinnninn foreennenn 19731 [t 6,678 [ [ Joenne e 12,746 [ e 12,746 [0 6,028 e e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/14/2023 |. 11/14/2024 |..........2,885 |.ceuuvernnvernnvenn foreennneenn 19759 |t 15,905 [ Jeeeiieeeieeee oo 28,098 [ o 28,008 [ 12,953 | foeveeicies e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/22/2023 |. 11/27/2024 |..........2,770 |oeeurvernniennnnenn foreenneenn 197067 [ 11,454 [ [ foeene 21,002 [ o 20,052 [ 90571 | foereecees o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/14/2023 |. 12/13/2024 |..........4,630 |eeuuvernnvennnvenn foreennneenn 19655 [ouuiinn 24,206 [ooevnnenneenies Joeeeneeeeieennn Joevneennn 49,493 [ | 49,493 [0 21,992 | oo e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/26/2023 |. 12/27/2024 |.......... 1,260 |oeeuuvernnvennnnnnn forvenneenn 198041 |t 6,675 [ [ Joeneenn 11,580 [ e 11,580 [ 4,334 | s e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2024 |. 01/14/2025 |......evid, 744 |oevnniinniiiiiinn [t 19877 | [ i 25,272 | e 82,745 [ e 82,745 [ AT 4T3 | e e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/25/2024 |. 01/27/2025 |......ceei 1,439 |oevenvinniinniinn foreenne e 199038 [ovniiiciiiienn [t 7,663 [ e 12,408 [ o 12,408 [ 4745 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/14/2024 |. 02/14/2025 |........od,673 |oevvnvennniinnnenn foreenneen 20159 | [0 25,057 | e 33,408 [ | 33,408 [0 8,400 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/26/2024 |. 02/27/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/13/2024 |. 03/14/2025 |.......... 2,232 |oeeunvernnvennnenn foreennenn 20473 | [t 12,156 [ e 12,166 [ et 12,166 [t 9 i foeeeecin e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/26/2024 |. 03/27/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 |. 04/11/2024 |. 04/14/2025 |.......... 4,536 [cveeiiiiiiiiiiins | 206.15 |0 | 24871 [ o 22,632 . | 22,632 | (2,239)) e | e foeeeeneeiiiies | eeeeennns (0000 L,




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

SCHEDULE DB - PART A - SECTION 1

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

G903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2024 |. 04/25/2025 |.......... 2,967 |oeeiinniinieienns foeeninnnn 205,70 [onven e e 16,139 [ e 15,780 [ [ 15,780 e (398)fe e e e e | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/14/2024 |. 05/14/2025 |.......... 8,009 [ovvveieniiininee Jerneenennn 207252 [ feeeeen 44,043 e o 36,921 | 036,92 [ (T 122)] e [ e [ | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/23/2024 |. 05/27/2025 |..........2,482 |...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/13/2024 |. 06/13/2025 |.......... 5,077 [eeverniiiiiiiiinee o e 205,82 [ Joeeeeen 27,797 e foreennn 58,084 | o0 58,084 030,287 [ [ e [ | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2024 |. 06/27/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/11/2024 |. 07/14/2025 |..........2,707 |eeurvernnvennnrenn foreenneenn 209007 |ovnnvvnnnvinnnnenn fovenee e 15,112 | o 12,074 [ e 12,074 [ (3,038 e e e | o] 0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/25/2024 |. 07/25/2025 |..........1,882 |eeuuvirnniirniiinn foreenneenn 205062 |ovnniiiniiinienn [ e n 10,294 | e 11,556 [ e 11856 [ 1,262 | v e e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/14/2024 |. 08/14/2025 |..........3,806 | eeuuvernnvernnvenn foreenneenn 20470 |ovnniinnniiinienn [ i 20,877 | oo ein 25,726 [ o 25,726 [t 4,848 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2024 |. 08/27/2025 |..........2,602 |.eeuuvernnvernnvinn foreenneenn 206,38 [ovnnvvnnnvinnneenn fovenn e 14,392 | e 15,638 [ e 15,6838 [t 1,246 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/13/2024 |. 09/12/2025 |..........2,654 |oceuevevnniinniinn foreenineenn 207224 v foveei 14,740 | e 15,207 [ et 15,207 [ 467 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/26/2024 |. 09/26/2025 |..........2,652 |oeeuuvernnvernnvinn foreenneenn 208014 | [ 14,849 | e 14374 [ e 374 [ (75 e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2022 |. 10/11/2024 |...eeueeei 1,765 oevnnieniiiiivinn foreeneeenn 19551 [t 12,420 [ e oo 20,452 [ e 20,452 [ 9,652 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2022 |. 10/25/2024 |......ceevus B33 |oevenvenniinniinn foreenneen 195086 [oennien it 476 [ [ Joerneend 1135 [ e 135 [ 3,324 | s o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2022 |. 11/14/2024 |.......... 1,286 |oeeenvennnvinnnninn foreenneenn 195,97 |t 9122 [ [ Jeeeeenn 14,351 [ e 14,351 [ 6,532 | e e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/21/2022 |. 11/27/2024 |......vevut 832 |oevevennvinnninn foreennenn 19617 [ 4,489 [ [ Joenineeen 6,947 [ e 8,947 30129 | s e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2022 |. 12/13/2024 |.......... 1,037 |eeuuvernniinnninn foreenneenn 195,82 [t 7,369 [ e Joenneen 1725 [ e T 725 [ B T73 | e o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/27/2022 |. 12/27/2024 |..........1,258 |oeeenvennniinnnenn foreenneen 19397 |t 8,857 [ [ Jeevne e 16,215 [ e 16,215 [ 6,893 | foeeeicees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2025 |..........2,378 |eeuurernniinnvenn foreennneenn 196,00 [oenniennn 16,962 [oecnencniecies [ Joeenennn 26,700 [ onncenees Jovne e 26,700 [oeen et 10,770 |ovneeeiiciieeee feeveeevicciiees o e | o] 0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2023 |. 01/27/2025 |...eeuvvevns 789 |ovvnnienniinininn foreenneenn 196,36 [oenniennn 5,842 [ [ foenne e 8,667 [ et 8,667 [ 3,497 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/14/2023 |. 02/14/2025 |.........1,258 |oevenvevnnvinnnenn forvenneenn 19635 [oenniic e 8,917 [ [ oo 13,900 [ e 13,900 [t 5,598 e foeveeiiceees e e | o] 0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/24/2023 |. 02/27/2025 |......e.ei1,230 |oeeenvennnvennnnnn foreennneenn 195,93 [t 8,852 [ [ Joennnennn 14,009 [ e 14,059 [l 5,834 | foeveecees e e | 10001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/13/2023 |. 03/14/2025 |......c.id, 724 |oeeenvvnniiniiinn foreennen 195019 [ 33,853 [ [ Joeene 56,919 [ 56,919 [ 18517 | s e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/24/2023 |. 03/27/2025 |......e.i2,074 |oeeenvenniinnninn foreenneenn 195,30 [oennient 14,904 [ e v i 24,906 [ v 24,906 [ 9,892 | feeveiccies e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/13/2023 |. 04/14/2025 |..........2,416 |oeeenvennnvinnnninn forvenneenn 197,84 | A7 44T [ [ v 28,644 [ | 24,844 [0 9,495 | e e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2023 |. 04/25/2025 |........ev'iu339 [oevenvennniinniinn foreenneenn 197287 [t e 2,846 [ [ Joevinnnn 30464 [ | 30464 [ 133 | e e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/11/2023 |. 05/14/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2025 |.......... 1,285 | [ 198.37 [ 8,991 | forreeeee e foiiiees 12,514 oo e 12,604 3,523 [ [ e e | e | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 06/13/2023 |. 06/13/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 06/26/2023 |. 06/27/2025 |......evevee 797 [oeveiennniinnnnenn foveeneneenn 20072 v 5,760 foeeveniininiininns Jovnviennniinnninns foveneennn 6,985 [ oo 6,935 [ 2,758 | Lo feevnniiniens Jovennevnneiinneen [ eeeeen ]0001 Leeeeeees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/13/2023 |. 07/14/2025 |.......... 1,781 [ o 200.40 |.......... 12,888 | e | 16,033 |..vveeeeee [, 16,083 | 6,089 [ceeeeeeeeiiiiens forree e e ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/26/2023 |. 07/25/2025 |.......... 1,938 | [ 202.32 | ALNAZKY RO IOPOR RSO 15,345 [ oot [ 15,345 ........... 5,851 [ foreeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/11/2023 |. 08/14/2025 |.... .. 4,617 |. -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/24/2023 |. 08/27/2025 |............ L) O R 199.18 |........... 5,493 [coveeeiiiiinn e e 7674 e | 7,674 ... 2,873 [ foneeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/13/2023 |. 09/12/2025 |.... ....16,231 . -|0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/26/2023 |. 09/26/2025 |............ 10K 1 S R 200.38 ... IR RN RO RO T4 IR R 7,577 | 2,892 [ foreeee e e 0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2023 |. 10/14/2025 |..........2,808 | eeuuvirnnvernnvenn foreennneenn 19874 | i i 19,976 [ e e 29,509 [ 29,509 [t 10,529 1o e oo e | s 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2023 |. 10/27/2025 |....eevvevns 112 |oevnniiiiiiniiiinn foreenne e 197231 [ 788 [ e Joeveeeand 1277 [ e 1277 [ AT e s o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528 | 11/13/2023 |. 11/14/2025 |......cei 1,316 [oevnninniiniiinn foreennen 19759 |0 90334 [ e v 14,935 [ | 14,935 [ 5,263 e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528 | 11/22/2023 |. 11/26/2025 |......cvevue 562 |oevenvivnniinnienn foreenneenn 197067 |ovniinei e 4,007 [oecnnecniiiies Jeeenieeiieeen fenneeeenn 6,373 [ e 8,373 [ 2,252 e e o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2023 |. 12/12/2025 |.......... 1,638 |oeeuuvirnniinnvinn foreennneenn 19655 [ounnienc s 11,624 [t e e 19,823 [ | 19,823 [0 6,88 e oo e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/26/2023 |. 12/23/2025 |.......... 1,648 |.eeuevirnniinniiinn foreenneenn 198041 it 11,870 [ e Joeeeenn 18179 [ e 18,179 [ 081488 | e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/11/2024 |. 01/14/2026 |.......... 3,512 |eeuriirnniinniiinn foreenne e 19877 L [0 25,407 | e 38,241 [ | 38,240 [ 12,834 e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/25/2024 |. 01/27/2026 |........ceuu 301 [oevenvinnniinniinn foreenneenn 199038 Lo [ 2,184 | e 3,190 [ e 3,190 [ 15006 | feevieeeicceiees o e [ s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/13/2024 |. 02/13/2026 |.......... 1,900 |.eeuuvirnnvennnvnnn forvenineenn 201259 Lo [t 130826 | e 17,973 [ et 17,973 [ AT | s e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/26/2024 |. 02/27/2026 |..........1,780 |oeeuuvirnnvirnniinn foreenineenn 20389 [ovnniiiniiiiienn foeenn et 13,104 | foeee e 14,866 [ et 14,866 [ 1,762 | e oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/13/2024 |. 03/13/2026 |..........2,467 |.eeuuvernnvinnnienn foreenineenn 20473 Lo foeen et 18,231 | oo 19,758 [ e 19,758 [ 1,527 e foeveeeciees o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/26/2024 |. 03/27/2026 |........ceeu 130 [oevenvevnniinnnienn foreenineenn 207250 [oveniinnniinnienn fooenneee 975 | o889 [ B89 [ (8B e [ e | 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/12/2024 |. 04/14/2026 |.......... 1,261 |eeuuvirnniinnniinn foreenineenn 20615 [ovnniiiiiiiieenn [ 9,334 | e 90472 [ e 9472 [ 138 e e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2024 |. 04/27/2026 |.......... 7,969 |.eeuuvirnvinnniinn foreennneenn 205070 [ovnniennniinnnenn fovenne e 14,499 | oo 15,318 [ e 15,318 [ 819 | e o e | 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/14/2024 |. 05/14/2026 |.............949 |oeeeeiivnniinnniinn foreeninenn 20752 |oveiiiiiiiicenn foeene et 7,072 | e 6,712 [ e 6,712 [ (3BT oo oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/23/2024 |. 05/27/2026 |.......... 1,241 |oeeuevirnniinnniinn foreeneneenn 207208 Jovnniiiniiiieenn [ i 9,226 v e 8,787 [ e 8787 [ (440 e e e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2024 |. 06/12/2026 |..........4,067 | eeuuverenvinnnienn foreenneenn 205082 |vnniinnniiiiiinn foeenennn 30,132 | oo 84,782 [ | 64,782 [0 34,650 | v oo e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2024 |. 06/26/2026 210001 oeinens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/11/2024 |. 07/14/2026 |.......... 1,980 |.eeuuvernnvinnninnn foreenneenn 209007 fovenivnnniinneenn fooennenn 15,028 v Joenee e 13,347 [ e 13,347 [ (1,682)) e e o e | s 0001 .evenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/25/2024 |. 07/27/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/14/2024 |. 08/14/2026 |.......... 1,461 |eeuevirnniinnniinn foreeninenn 20470 |oveniiiniiineenn foeenee et 10,973 | oo 12,766 [ et 12,766 [ 1,793 e foeveeeceees e e | s 0001 .evuvens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2024 |. 08/27/2026 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [ HZNBB6KS28 [ 09/13/2024 |. 09/14/2026 |.......... 247 o |, 20724 i |, 18,893 ..o | 19,196 |vveeeeee [ 19,196 [.ovveennnnn. 304 i s e s | eeeeenns 0001 ...........




2'903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 |. 09/25/2026 |.......... 1,637 [ e AL T ) O RN 11,808 |vvveeeiiciiin [ 11,454 | v [ 11,454 (354 [ [ [ | e [0001
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/15/2023 |. 08/15/2024 |.............. L1 RPN U 21197 | 286 eeveeenineenneen forrenennns e [ e e o e [ e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/15/2023 |. 09/13/2024 |.............. 10 [oeeeeiienieens Joevieennns 238.88 |.uueienennnns TO eevneenneennenn o e [ e e o e fe e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 10/13/2023 |. 10/15/2024 |.............. T6 |eeeeneieneeenns v 22425 1o I FORPRRPPI FPPTPTIY 1121 [ e 1,121 [ 1121 [ o s [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 11/15/2023 |. 11/15/2024 |............ A8 | v 236.55 [..euuunnn 2,769 |oueeveeenneens feveveieeeninees o 5,301 |eeeiiins [ 5,301 |ooveennnnns 5,307 |oeuvinnvenineenn foeerei e e [ 0001 .evunennns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/15/2023 |. 12/13/2024 |.......... 1,007 [oreeeiiiiiiiieee Joeeeis 243.66 |ovuuennn. 6,870 [oeevneenineeninee foerrenineenieennn foeveenans VAL AR [T 7,613 e T893 [oeeeeiiiiieies e feeenei o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/12/2024 |. 01/15/2025 |............. 24 [ o 28419 [oeeveiiiiieies o 2,922 [eeeeiiiiiiiies foeeeis 2,983 | [ 2,983 | BT e e s fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 02/15/2024 |. 02/14/2025 |........co 1,165 |oeenniinnniiniiiinn forvenne e 281048 | [ 7,905 | foeeee 10,787 [ e 10,787 [0 2,882 | Jeeveeiiccies e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/15/2024 |. 03/14/2025 |.......... 1,216 [ e 240.98 |.eevveniiiiiiinns [ TR A RN 12,383 [ceveeeens o 12,353 |evvnennnns L0V PP KRR AR RN (R, 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/12/2024 |. 04/15/2025 |.......... 1434 [ s 239.82[.cciiiiiiiiiiinn [ [TV O RN 16, 113 [t o 16,113 |t 6,212 |oueeiiiiiiiiens fererienn e e [ s 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |.......... 125 [ s L0 ) R L-TRe (V) O I, 11,202 .eeeeeins | 11,202 ... 2,202 |ooviiiiieieiinnn feeeeeeeiiies e [ | i 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/15/2024 |. 07/15/2025 |.......... LRI R LY I° ) PO RN 10,952 [ceveeiiiiiiiinns foreeeinnnn 11,664 [.oeeeeeens | 11,664 |.oovveennnnnns T2 [eeeeiiiiiiis i [ e | e 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/15/2024 |. 08/15/2025 |.......... Sk PO RN PZIVC ) F RN 19,042 [oveiiiiiiiiens oo 22,956 | .eeeerninnn [ 22,956 |..covunnnns TR AT PO KRR R RN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |.......... P71 PO RN 249.53 |.ooiiiiiiiiiiiins [ IR 7X 2 R 18,170 | oo [ 18,170 |.oevvnennnns (SIS PR RPN RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ LS PO R 4,327.78 |cuueennnnn FC T V(T RN IR RN 134,246 | .ovvvnnns [ 134,246 |.......... [CIUCIC[C) R FP RN R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. A TN (R R 411737 [ LT8¢ (VN R FPPPRR RN 80,818 |.eeeeeeinns [eveiens 80,818 |.......... feZ V(1[N R FOPRRRURR R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 7 F AR 4,495.70 |.......... [TV P EPPR RN 197,004 [ oo 197,094 |......... R (V[CTR2 Y R R R RN (RN 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... [N P 4,550,143 |euvenee 2,119 [ [ e 20,185 [ 20,185 [ 11,553 e e e e | e 0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ L I R 4,719.55 |.......... (SIS TR 7N R IR RPN 119,387 [.eeeeeeeen oo 119,387 | £ T 1 PR IR RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |.............. -7 PO R 4,781.58 |.......... 19,978 [ i foeeeeiinns 53,482 | .ceeeiiin [ 53,482 |.......... 28,005 |.eevveniiiiiniens [ e e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ 1S3 PO R 4,783.83 |cevveiiiiiinin foeeeiinnnn 7281 T PO RPN 105,584 [.oeeeeeeeen oo 105,584 |.......... 73,024 |.cvveniiiiinnns foovriii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [T/ PO R 4,890.97 [oevveniiiiiinin foeeeiinnnn A0 ] 1 O FP, 59,329 [.oeeeeiiis | 59,329 |.......... 38,208 |.evvveiiiiinnnn [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L7 I 5,000.62 |oeeveniiiiininn foreeeinnnn LI FO RN FETR: T U 73,899 [.......... L7/ N RN RN RN (RN, 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 02/27/2024 |. 02/27/2025 |.............. 15T PO R 5,078.18 [ceoeiiiiiiiiiies | 20,425 |oeeeieieiiini o 41,401 [ o 41,401 |.......... L) R FPRRUUR RO U TN 0001 .eeennnnens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/14/2024 |. 03/14/2025 |.............. [C1: ) R R 5,150.48 |oevveniiiiiiii i P A R I, 30,564 | .covvvnnnnn [ 30,564 |........... LI L: R [T RN AR RN 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveuieiiiiiiiiinniiiinnns . 03/27/2024 |. 03/27/2025 |.............. Ll TN FTTTTTTN 5,248 49 .ccvvviiiiiins oo 10,845 [ ovvveeiiiiiins o 18,282 | evveeeen [ 18,232 ........... 7,887 [ e foviviiiiinns o | e 0001 .ooennnnens




8'903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LI I R 512841 | [ 41,435 | [ 83,103 | [ 83,103 41,868 [ | [ [ | ] 0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. A TN R A 5,099.96 |...cevvnnnniiiinnn feeneeenn 17,581 | [ 41,005 | [ 41,005 | 23,424 [ e [ e | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,246.68 |..
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveeiiiiiiiiiiiieeeans . 05/24/2024 |. 05/27/2025 |........ccu... (o2 TR R 5,304.72 |vuiiiiiinienn foeee 39,31 [ e 40,934 [ | 40,934 [ 1,623 e e e e [ e 0001 .evunennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ 13 P AR 5,431.60 |oevveniiiiinnnns foeeeennnn 47,914 [ |t 89,063 [ 89,063 | 41150 [ [ [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. LS5 PO R 5,482.87 |ouvveeiiiiinnns e 14,302 [ e 18,0071 [ ot 18,001 |0 3,899 [ [ [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. L3 PO RN 5,615.35 |.oevvvnnnniniiinn feeneeeen 19,136 | [ 18,286 | e [ 18,286 | (BBO0)[ e | fe e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/26/2024 |. 07/25/2025 |.............. 26 [oeeeeiiiiieineen foeeeenans 5,459.10 210001 oeinens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LLCIC]) I 5,455.21 |ovviviiiniiiiinn foeeeeeee 85,350 | [ 88,591 | o [ 88,59 | 28,240 [ e [ e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 08/27/2024 |. 08/27/2025 |............ LU I R 5,625.80 |ouvvuniviiinnnns foreeennnnn 28,364 [ e 31,971 8197 080808 e [ [ [ | 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... [N PR 5,626.02 [.ovevunvinniinnns fereeeennn 21,721 o [ 31,675 | e B1LB75 | 9,985 [ [ s fo | s 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LV 1 U R STV TV PO RN fc 7722 F RN 33,390 | .eeeeiiinnn [ 33,390 |.eevvienns 2 SR FRRUURR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |............. £SIe T R AR 4,327.78 |......... X K 72N U AR R 853,804 [..eevneeens o 853,804 |......... LY 1V N R R R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ AL P RN 4,117.37 |ooeees LRECK SN O RO AR 488,184 [ ..oeeeeeens [ 488,184 |......... 282,139 |oeviiiniiiiinnn oo e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. L2/ F AR 4,49%5.70|......... 162,325 [oeeneeeiiiiieees v [ 533,005 | .oevvrrnnnn fernnnnns 533,005 |......... R VS0 238 R R R RN RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ 2 | o 4,550.43 |.......... LIV N O ERRN RN 258,750 [.evvnneenns o 258,750 |......... RLICIR:(CICN (R RO R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2023 |. 12/13/2024 |............. LTS F R AR 4,719.55|......... 163,854 [o.vveeivvvinees Jovveniineeiciiens o 468,696 [.........o. [ 468,696 |......... 202,425 [ | [ e | e 0001 .evvnnnnens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 12/27/2023 |. 12/27/2024 |.... P RO 4,781.58 |.. ..253,298 | .o | 283,208 |ene 13152 [ [ [ [ | 0001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ L1 20 P AR 4,783.83 [cevveeiiiiiinnnns Joeeeninnn LCKICH:72H R R 401,478 [ .evveeeeees [ 401,478 |......... LY (T PO FORRR R R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |............. K7 F AR 4,890.97 [cevvniiiiiiinnns foeeeinnns 128,292 |ovveeeiviiiiins o 295,220 | .eevennnnnn [ 295,220 |......... 166,928 [..oevveeeeiines Jevnnieeeceiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 312 | o 5,000.62 [ceeuniiiiinninns Joeeennnn LIUNCI/0 F AR 258,430 | .oeeernnnnn [ 258,430 |......... 127,830 [oiveveiiniines Jeeneieeeceeins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 02/27/2024 |. 02/27/2025 |............ LI A AR 5,078.18 [oeeeeeiiiiiieeees Jvninns LT R R 354,609 |... 354,609 |........ 167,884 | oo e [ {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Cal1-BUY wvvevreeeee. Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns . 03/14/2024 |. 03/14/2025 |............ 230 [ovevereeeeiees [ 5,150.48 |.voveveeereenans forerenens 96,788 [...veveereveerars oo 164,424 |.ovvereren [ 164,424 |.......... 67,636 [.vvveerrerreres fooreeereeeieees [oeereeeeeenens foreeeeeeeneeen | eeeeeeen 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2024 |. 03/27/2025 |............ 1721 U R 5,248.49 |...ccviiiiiiiiinn feeeeeens T A T R 116,934 [ o 116,934 |.......... L1V (<228 R R R AR SRS 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... P P 5,123.411.. 227,3% |... 373,819 .l | 373,819 | 146,425 [ [ [ [ | 0001
S&P500 0TC
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/26/2024 |. 04/25/2025 |............. 7% F AR 5,099.96 |...ccvvnnniiiiinn fonnnnns 108,360 |.oevvenneiiiinnnn oo 193,702 [.eveneeenes o 193,702 |.......... 85,343 |evvvnniiiiini [ [ e | s 0001 .eeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 05/14/2024 |. 05/14/2025 |............ 382 i o 5,246.68 ........ccovvnies |erinnnnn 168,220 [.oiivivinenniiis Jovnnnnnns 264,391 .o | 264,391 ).......... 96,172 [ | foiis e | e 0001 .ooennnnens
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

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

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

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

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

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

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ 223 P AR 5,304.72 .cceviiiiiiiiiinn feeeeees [T 512 R RN 148,349 | .oovvnens [ 148,349 |.......... ESTC 0 [ R R A RN (RN, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P O 5,431.60 |.. ...327,992 ... ... 327,992 ... .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ (-3 SR RN 5,482.87 |ouvveneiiiiinnnns foeeeennn 100,673 [onneeiiiiiiiees o 120,985 [.eveneeeees o 120,985 |.......... 20,312 |eeeeieiiiie foerrie [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/12/2024 |.07/14/2025 |.... P P 5,615.35 |.oovevveiiiiiiinn feoeeee 97,334 | o 104,688 |........... |.. e 104,688 |oeveeee 70354 [ [ e [ | 0001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/26/2024 |. 07/25/2025 |............ <Y/ P AR 5,459.10 |.oovvvviiiiieiins forennnns 112,671 | o 156,235 | cevvvvens [ 156,235 |.......... 43,564 |.eevvniiiiinnn foereiei [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2024 |. 08/14/2025 |............ YT P AR 5,455.21 |oviiiiniiiiinnn feeees 216,425 |.oevveeieiiiiinn foees 308,312 [.eveeeeees o 308,312 ... 91,887 [ciiviiiiniens | [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ L) PO AR 5,625.80 [cuvuuniiiiinnnnnns Joerinnnnn TR T4 U R, 197,001 | eoeeeeiiis | 197,001 |.......... 40,623 |.eevvenieiiinni [ [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 09/13/2024 |. 09/12/2025 |............ L7211 PO AR 5,626.02 [cevuniiiiinninns foeennnnn 181,976 |ovvvveeeeiiiiinnn o 236,816 [..evuneeens o 236,816 |.......... 54,840 |.eevvnnieiiinnn [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2024 |. 09/26/2025 |.... PR P 5,738.17 |.. 211,157 |... ..221,134 ... 227,134 ... .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........8,944 [.coiiiiiriiiiiins Joorinnnn 4,327.78 |...... 3,676,949 [..evviiiiiinnnns | o 12,845,314 | .covveennns [nnns 12,845,314 |...... 7,029,667 [...oovvveennninns fevnnieeeciins [ e | e 0001 .evvnnnnens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/15/2024 |.... P RO 4,371.06 |.........499,327 P A 1,812,443 [ [ 1,812,443 |...... 1,011,499 [ e v [ | e 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........2,180 [ceuiivirnnnnninns Joerennnnn 5,063.50 [......... 163,028 [oevneevevniinens fovvenniinieiiinnn o 1,629,852 [.evveneens [ 1,629,852 |...... 191,779 [ e v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |........ LIS/ R A 4,502.88 |...... 4,470,400 [..enneeeennninnns fovveniinneiiienns o 14,518,453 | ..oevvnnnns [onnn 14,518,453 |...... 8,326,795 |.evvvnnieiiinnnns fooveeiii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,364 [ oo 4,547.911......... L TAR T FURR RN R 1,650,274 [..eeeeeinn | 1,650,274 |......... 965,244 |..ovvveiiiiiinnn oo e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,624 [ooeiiiiiiiiiiens oo 5,268.37 |ceuunnnnn. 86,732 |ceuneeeeiiiinnes foevenniieieiiinnn o 813,903 [.evveneeees o 813,903 |........ [CICIUNZICN I R RN R AR TR 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/13/2024 |........ 11,082 [ Jvninns 4,719.19 [...... 4,308,734 |oeenieiiiiinnes v o 11,725,279 [.eeeneeecin | 11,725,279 |...... 7,517,486 [ fevneeecceii [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... LI 0 R AR 4,766.38 |......... 408,514 |oeveniiiiiiines [ fes 1,152,818 [..eeeeenns | 1,152,818 |......... U 1 1 O FORRRUN PR R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/13/2024 |.......... 2,286 |ouveniiiiiiiieens e 5,521.45|......... 105,365 [o.nneeeevnninnes Jovvrnniieeiiiinns [ 723,289 | .eeeenienn [ 723,289 |......... 624,323 |.oovvnnnniiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/16/2024 |. 01/15/2025 |......... 10,219 [ Jevnins 4,783.83 |cuuveeiiiiinins oo 4,074,376 [.ccooevennneeeans fnnen 10,321,563 [..eeveeeen | 10,321,563 |...... 6,247,186 [....ooevvvnniiins e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/24/2024 |. 01/15/2025 |.......... P50 7 PO RN 4,785.03 [cevnnneiiiiinnnn foeeeennnnd 899,071 [cuveeiiviiiinnns o 2,148,178 [.eveeeeenn [ 2,148,178 |...... R N (0 R RN R RN IR 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/15/2025 |............ LX) 1 PO RN 4,831.67 [cevveiiiiiinnnns |oevennnnn 163,535 |vvveiiviiinins foereinnnn 415,201 | oo [ 415,291 |......... PN I TN R FORRRRRRN R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/24/2024 |. 01/15/2025 |.......... P50 7 PO RN 5,597.08 [cevveniiiiininnns Joreennnnn 121,947 [ s (ST R 650,245 |......... 528,298 |..evvvnniiiiinnnn oo e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/14/2025 |.......... %L PO RPN 5,020.73 |.coevviiiiiiiinnn [ 3,270,612 [ [ 6,298,776 [...oueeeees [onnnnn 6,298,776 |...... 3,028,164 [...ooveeinneens v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/14/2025 |............ LK) F AR 5,080.03 [cevueniiiiinnnnnns foerennnnn LIRS R R 290,377 [ceveneeees [ 290,377 |.evuennn. 144,072 [coiiiiiiiiniies i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/14/2025 |.......... L) 1 R A 5,884.78 |..evveiiiiiiinns i LV 72 R RN 201,642 | .ooeeeis [ 291,642 |......... VRV O FORRRUURRN R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.......... F-TRe VN R R 5, 117.09 |eeveeiiiiiiiies oo 3,960,771 [ccooovviiiieenes fenenn 6,640,498 [ ... [nnnns 6,640,498 |...... 2,679,727 [oeeeiiviiiininis e [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/14/2025 |............ ST I I 5,168.26 [c.vvuniiiiiinnnnns |oerennnn 236,081 [..nnniiiiiininns foeeennnnn 408,548 [ ..ovvneens [ 408,548 |......... R VLZ:ICT 8 R R R RN [N 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.......... 1,687 |ooviveeinniiiinnn Jovnennnss 5,987.00 |...uiiiiiiinnnnns foovennnns 119,127 [ v 277,962 ... 277,962 )......... 158,835 [ v foiiien e | e J0001 Ll
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573  |. 04/12/2024 |. 04/15/2025 |.......... LT 1Y R RN, 512841 | [ 4,084,848 |......covvvnnvinns |ounnnn 7,250,605 [...oeeeens [oeenen 7,250,605 |...... 3,165,758 |ooeveeenniiiiiinn oo e [ | e [0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/15/2025 |............ FCLCIC N AR RN TR VLT FOR RN 168,900 [.vvvvvveeninnns Jevnannnns 290,100 [..evunnenns forreennnn290,100 [oennne 131,200 [oeceniieiiiiins e v foeeei | e [0001 L
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/15/2025 |.... P RO 5,994.39 |.. 116,213 |... ...309,106 | ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/15/2024 . 05/15/2025 |..........9,719 [ooooiiiiinininiins |oevinnnns 5,308.15 |cuuveniiiiiiins oo 4,013,469 |...evnniiiiinnnn oo 6,265,860 |........... |......6,265,860 [...... 2,252,391 |....couvuvirrirnnn foonrrnriiinnnnnns v [ | e [0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |............ ST P R 5,361.23 |.cevvviiiiiiiinnn fereeees 220,327 |vevveneieiinnnn feeeeees 353,529 [.euneereens |oeeennnnn 353,529 [t 133,202 | [ [ e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.......... 1,515 [ o 6,210.54 |oeveniiiiiiniins o 89,836 [....oevvvnnnienns Jevninnnns 213,301 [cevneeeens [ 213,301 [ 123,486 [ [ e [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.......... 8,629 |.vuniiiiiiiiiens e 5,431.60 |oeeveniiiiiinnnn o 3,632,691 |..uvvniiiiiiin o 5,070,669 |........... |......5,070,669 |...... 1,437,978 |....oovvvrrrirnnn foorrrrriiinnnnnns v [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............ 511571 P AR 5,485.92 |..covviiiiiiiinnn [ 225,793 |eevveneieiiinnn foreeees 324,283 | .ooeeeii [ 324,283 | 98,490 [ e [ e | e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.......... LT R A 6,354.97 |..ovvveiiiiiiiinn feeeeees FE A P R ATV777 | e [ AT TTT 91,977 [ e foeniiiiii e | e ] 0001 e
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |.......... [T 2N R R 5,631.22 .ccevvieiiiiinnn fennns 4,641,906 [......ccvvvnvinns founnnn 4,855,228 | ...oovunnnn [c0nn. 4,855,228 ...l 213,322 [ e [ [ | e | 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ P2V R R 5,687.53 [cevveiiiiiiiinns foeeeinnnn LRETCIC T R A 123,300 [.unneeeeenn foeeeennna 128,300 [onneeeennn 7,803 | [ e e [ e {0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |.......... F-J U: PO RN 6,588.53 [cuvvuiiiiiiiinns Joeeeinnnn LTI R AR 206,316 [..evuneens [orrennnnn206,316 [oenene e 70,050 [oeeveinniiiiinn e v [ | e [0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 8,189 [coviiiiiiniiiiins v 5,543.22 [ccooiiiiiiiiniins | 3,754,789 |..evvniiiiiiinns oo 4,786,336 [...oeeennn [0 4,786,336 [...... 1,031,547 |oooeevenniiiiiinn oo i [ | e {0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ L PR AR 5,598.65 |...cuvunnniiiiinnn feereeees (ST VAT SR AR 216,635 [.evvnneens [oereennn216,635 [eenen BT,514 [ [ e [ | e 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 1347 [eiiiiins e (1 V02 FO RN A T2 ) I 195,856 [..vneeeens |oeeeennn 195,856 [ooneeen 117,620 |oeveennnviiinnnns [ e e [ eeeeneenn {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 09/13/2024 |. 09/15/2025 |.......... 0 () PR RN 5,626.02 |ceeveniiiiinnnn oo 3,511,795 |ovvveiiiiiinnn oo 4,574,224 | ..ooeeinnn | 4,574,224 ... 1,062,469 |..oeenniiiiiiii [ [ e [ eeeee [ 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 09/13/2024 |. 09/15/2025 |............ [eL0 7 IR RN 5,682.28 [cevvuniiiiiiiinns Joeeeinnnn 359,985 |.eevveniiiiiinnn fereiees 483,783 [ .evveneens o 483,783 [ 123,798 [ [ e [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 09/13/2024 |. 09/15/2025 |.......... LK 7J) R IR 6,576.82 |..uvuniiiiininns [ 88,792 [ceviiiviiiiiiiies o 224,397 | oo [ 224,397 | 135,806 [onniii | [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/15/2024 |............ L7 PO R 4,327.78 |cuueennnn. X728 EU R R 125,314 | o e 125,314 | 104,910 [ e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |............ L[C[C N R R 4,472.04|.......... L LSTZZ: T FORRR KRR RN 73,841 [ e o 73,841 [ B0,678 [ e e [ e {0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ L5231 PR R 4,502.88 |...uuen 40,643 i [ e 154,835 [ 154,835 [ 133,677 e [ e [ | e [0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/15/2023 |. 11/15/2024 |............ LU I R 4,652.98 |, 12,848 [ | [ 68,264 | o [ 68,264 88,012 [ | [ e | ] 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/13/2024 |............ LI O R 4,719.19 |.......... VR (CT/ R IR RN 98,076 [..eueeeeen [oeeeeennnn 98,076 [nnn 88,526 | e i [ | e {0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/13/2024 |.... P RO 4,876.50 |.. 40,173
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/15/2025 |............ 721 R R 4,783.83 |cuvveiviiinnnns foreeennnnn 35,012 [ e 112,850 [.enneeeees e 112,850 [ 77,838 | [ e v [ eeeeee {0001 L
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/15/2025 |.... P RO 4,943.29 |.. ....49,503 | ...
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/14/2025 |............ LUATH [ 5,020.73 |.coeiiiiiiiiiinn foeeeees 39,746 |oevveneiiiiinnn [ 88,257 [.eueeeenes [ 88,257 [ 48,51 o e e [ ] e (0001
S&P500 OTC Europear
Call-Buy ... .... | Index Account Hedge . |N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/14/2025 |.... i TP 5,197.22]..cceveeeenniiinnn oo 10,987 | o0 28,398 | o o 28,893 17,406 [ e e e | e
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/14/2025 |............ LI PO R 5, 117,09 [eeveeiiiiiiiins o 36,239 |evvneeiiiiiin [ 70,849 [.evenennis o 70,849 [ 34,610 o e e [ | e {0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.............. [C157) PO R 5,287.64 |ouveniiiiiiiinns o 10,087 |vvveeeiiiiiinn [ 2,187 [ o 22,187 [eunnnnenn L2 (L 1 R AU KPR AR SUUUIN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/15/2025 |.... P P 5,123.411..
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/15/2025 |.............. (-2 PO RN 5,204.19 v feeeees JUR7A T R AT K I I 29,136 |.......... LT ) R APPSR RSP AU SO 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2024 |. 05/15/2025 |............ L7 U R 5,308.15 [cuvvnniiiiiiiin foreeiiinns 36,082 [ceiiiiiiininns Jreiins 61,699 [..eeeeeees [oerinnnns 61,699 [.......... TSV R FOPRUUU R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2024 |. 05/15/2025 |.............. A P R 5,485.07 [ouvveniiiiininn foeeeinnnnn 10,748 |oooveeiieiieiies [ 20,905 | .oeeerienns [ 20,905 |.......... L[5 -7/ R AR RPN RN U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ LV 1 I R 5,431.60 [cevveniiiiininns foereiinnnn 20,198 [ooiiiiiiiens | 43,017 [eeeeeeeens o 43,017 [ouennnneen 21,818 [oiiiiiiniens | [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 06/14/2024 |. 06/13/2025 |.............. [CIC7) R AR 5,612.64 |oevveniiiiiiins i LT PO RN 15,192 [ [ 15,192 |.......... (< 7:510) R FERUUURN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ LT R R 5,631.22 |.ccevviiiiiiiiinn feeeeees 42,989 |evveiiiiiiii [ LT I 39,646 |.......... (3,382)].cevvvneiiviinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ LG I R 5,687.53 |cuvveiiiiiiiiins foeeeiiinnn LT 0 (-7 FORR RN 40,767 [.eveeeeens o 40,767 |.......... [RCTRei*L6)) R FERUURN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ AL R I 5,543.22 [coeiiiiiiiiiinns | S/ (-7 IR FP 75,500 [eeveneeenns [ 75,500 |.......... JECTRCC N NN FERRRURN U RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 128 [ foens 5,681.80 [.oooevvvveniinns Jvviinnnns 22,833 |oeveneeiiiini oo 33,157 | eeeeeiiin [ 33,157 [eunnnnnnn (U572 NN FRRRRR R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/15/2025 |............ LG I R 5,626.02 |ceeveniiiiininn foeeeinnnnn 56,166 [....oovvvvnnniins |ovvninnnns 63,928 |..covvnnnnn [ 63,928 |........... A7) U FRRUU AR TR IS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveririiiiiiiiiinniiiinnns . 09/13/2024 |. 09/15/2025 |............ T2 i o 5,766.67 [...oovvvvvninnnnns |ovvnnnnnns 22,509 |.oeeeiiiiiiii [ 27,136 [ o 27,136 |.eunnnnens 4,627 |evveiiiiiininns fooveiiiinins o i [ e, 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 18,121,838 43,553,433 0 125,385,878 XXX 125,385,878 59,400,027 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 18,121,838 43,553,433 0 125,385,878 XXX 125,385,878 59,400,027 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,663 [ oeeeeeeeiiernnnn foeeeeeeeiins S (T O T AP O AP T AP TT PP TNl RO PP PPT FPTTT PP RTPN FPPPTTTrrUrrUPPTTT R TTTTTTErr [y
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 18,121,838 43,553,433 0| 125,385,878 XXX 125,385,878 59,400,027 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 18,121,838 43,553,433 0 125,385,878 [ XXX 125,385,878 59,400,027 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. -7 USRI ISP 4,414.34|......... (15,476)].eeeeeeeeeeeee Joeemeneeeeeeeenn [ (68,098)[...evveeens [oeeennen (68,098)|......... (33,281)]-cvveeeeemmmnes foeeemmmmeeeeeenn [ e [ s 0001 .oeeneneees
S&P500 OTC European
Call-Sell .... <o | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.... P U 4,457 .61 |.........(10,391) ...(49,938)] ... ....(49,938)|.........(25,436)|.
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/27/2023 |. 10/25/2024 |.............. A T U AT 4,240.89|........ (11,516)]- e [ Joeeeinees (72,024)] .eevvvnnnn fenens (72,024)......... (31,808)[- e eeeeeeeeeeee Jemmeeeeeeenes oo Joeeeeeeee | s 0001 .oeennneees
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 11/14/2023 |. 11/14/2024 |............ 135 | eieiiiieeeee foeeeennns 4,608.09|........ (18,606)]- .+ evvvmmnererennn formmnereremennanes foorennnns (93,709)] .evvvvnnns founnaaes (93,709)......... (55,706)[- -+ eevevmmneeaee Jormmmnneeemnnnns forreernrnnareerns Jornnnneeerennnnes | eneeeeens 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LU U R 4,641.81......... [QERRV) R R R (72,409)| ... (72,409)f......... (44,366)]..0vnneeeennnnnns fooreenninnneiinns oo e [ e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/27/2023 . 11/27/2024 |.............. 5T PO RN 4,652.81 |...cuunnnnn. [1215)) R R AR (17,596)( .evnneeeees oo (17,596)|........ [ [01<[0)) R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/14/2023 |. 12/13/2024 |............ L I 4,849.341......... (ST T RPN AR (96,469)] ..cevvvnnnn fennnnnns (96,469)f......... (0.3 O KU N TN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2023 |. 12/27/2024 |.............. LS PO RN 4,901.12 |.ooeennnne (0:510)) R FORPRR RN (31,307 ceveneeees o (31,307)f......... (VA7) PO RN N TN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2023 |. 12/27/2024 |.............. L) PO RN 5,259.741....ccuunnnn ({773 A R AR (4,138)] cevvnneens oo (4,138)f.......... (0700} R FERRRSUN AR RN IS 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. 1N PO RN 4,903.43 |..ooovvniiniinnn feeeeeeenn (12,269)] i foeeen e (50,689)) e [ (50,689).........(38,420)]...cevvmnrriinnnn oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. [C157) PO R 5,178.50 [eevvenivirinnnns Joeveennenn (2,318)] e e (19,283) e [ (19,253)]..ceveee e (16,935)[ e v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [T/ PO R 5,098.84 |o.uveniiiiinins Joerennnnn (9,504) e e (39,837 e e (39,537)].cevvee e (30,083 Jevneeeeeceiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 |. 02/14/2025 |.............. A P R 5,125,684 |.ooevvneniieiinnn [ (T1196)) e o (81,043)) e [ (31,043)]..ee e (19,847 oo e [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 |. 02/14/2025 |.............. [ PO RN 5,213.15 |oeeiiiieiiiiiinn [ (8,730)) i o (20,709)]) e [ (20,709))...eee e (13,978)]cevvveeeviinnn oo i [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... [N P 5,205.13 .. e (30,929t (20,738)]e e e e e | e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. [C1: ) R AR 5,304.99 |..ceiviniiiiiiinn feeeeeee e (18,285)) i o (20,442)) o [ (20,442).......... (22 570 PR FRRRRR (RN RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2024 |. 03/27/2025 |.............. L) PO RN 5,471.55 |oovviiiiiiiiiiinn feeeeeens (21 1)) O RN (8,660).eneeeeenn |oevennnnns (8,660)].......... ((C1RT:2 )/ R FERRUUUN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |.............. (N R R 5,238.69 |...cevvniiiiiinnn forrenees [RET/05°)) R (29,744) cevvvne [ (29,744)......... [QICT0XL5)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L[N R AR 5,302.73 |..ceeviiieiiinnn feeeees [RETE:7)) R R (31,057 cevnneeens oo (31,057)........ (R VAV7(°)) R AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. LN PO RN 5,240.21 |.ooviiiiiiiiiiinn [ (WA 1XI0)) R (19,364)] .eevvvnnnnn fernnnnnns (19,364)f......... [QPRCCT)) O RN N RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. P2/ PO R 5,520.71 |euvveiiiiiiiiins foeeeiinnnn (D O RN (5,550) cevvnnneens o (5,550)]..0vuenenn (39 [010)) RN AR KR R IO 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LN PO RN 5,338.50 |..ccevenniiiiiinn foeeeees [RTCNEC)) R R, (16,763)[ .evvreeeees oo (16,763)|.......... [RT5:)) R AU KPP AU SO 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. - R AR 5,364.73 |.ooevviniieiiinnn fereees [QEIVEK) R RN (31,506)( .evnneeeen o (31,506)........ (R [TYAY)) SR R R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ PR RN TSI R (11,400)[..ccvvvvnneeens Jvnnnnnns (25,927)] cevvvvnnnn fonns (25,927))......... QL3770 FO RPN N RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenene Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns . 05/24/2024 |. 05/27/2025 |.............. £ FUR U 5,437.34 |.overeeeinns oo QLKLY R U (23,433)] e o (23,433)........ (3,919 v [ e o | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 05/24/2024 |. 05/27/2025 |.............. 21 [ foeeenans 5,729.10 [evevnvennvennns feeeee e (A7) feeeee e (2,834)] e [ (2,538 B3 [ [ e [ | ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ L0 R R 5,540.23 |..cceviiiiiiiiinn [ (8,941)]veeiiiiiiiinns oo (27,027 cevnneeeens o (27,027)...... (18,086)]..cevvveneevvvnnnn fooreeieviiics v [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ LA [ 5,594.55 [ciiiiiiiiiiiins s (6,339))cveeieiiinnins foevennnnn (24,891)] cevvvvnnn [ (24,891)......... (IR O RPN RN RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |.............. ;7. PO R 5,676.02 [cuvveniiiiiinnnns foerenninnnns (W70 F (TA2) e o (7,122)f.......... [(C1551515) AP FERRURN AU RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... [N PR RN LS TRTC 1T 1 PO RN [SIY(72) R (2,314)] e o (2,314)).cvvenns (555723 R R R R (R 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 06/27/2024 |. 06/27/2025 |.............. 30 |ueeiiiiiiiiinnns foreennnn 5,647.36 |..euuiiiiiiiinns foniinnnn (4,698)]....uiiiiinnnnnns fooriinnnnn (6,309)] cevvenneeee [ (6,309).......... (1,612)] e Joeneneciiiinnnns fvveeniinnnniienns fooniiin | eeeeeinnn 0001 .ooennnnens




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

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. LN O RN 5,715.89 [eevveniviinnnnns fovveeeaed (1776 o (2,440) e e (2,440 (BB4)] e [ i [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... /) PO RN 5,839.26 |...covvnnnniniinnn feeneeneennns (122))ciiiiinniiininn [ (A79)] e [ (A7) (BB e o e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/12/2024 |.07/14/2025 |.... PR P 5,727.66 |..
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. 5T PO RN 5,839.96 |...covvnnniniinnn feeneeeeenn (3,208)] i [ (3,028)] e [ (3,028 179 e e fe e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..evevunvenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiieeeans . 07/26/2024 |. 07/25/2025 |........ceu.... [ PO R 5,459.10 |vunvennvennneenn foeennee s (768)]eeveveevieeii Jeeveeee (1,870) s e (11,8700 (1, 102)] e e e feeeeeicceieen | e 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |.............. L R R 5,459.10 |oeevvveenniiiinnn feenneeeennns (376))eeeiiiniiiiinnnn [ (1,634)] e [ (1,834) e (1,288)fe e | foee e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 07/26/2024 |. 07/25/2025 |............... [ PO R 5,459.10 |ovunvinniennneenn foeenneee (B e (B32)] i i (B32)] et (B26)]eeeeeeeeiieeein Jeerieeiieiieen fereeiei e [ e 0001 .evenns
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. [ PO RN 5,577.95 |.ovvvvennenininnnn feoeeeee e (12,515)) i [ (20,104)) e [ (20, 104)) e (7,889)e e e [ e | ] 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LV R R 5,646.14 |..eveeiiiiinnnns foeveenns (716 e (28,574 e [ (28,574)] e (13,858)] s [ e [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.............. L1V PO RN 5,794.57 |.ovvviiiieiiiiinn feeeeeeens [RJ02510)) AR (8,412) cevveeees o (8,412)f.......... (5,332)]cevvvnnnnieiiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PN P 6,103.99 [.. (5,195))eeueene e (1,845)]c v foeeeneeeieceis Jeeeeeieceieees [ | s 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.............. L1 PO R 5,766.67 [.coeevvvvenneinns |ovvninnnns (e 73] E R (9,966)] .evvvnneens [orriiennnn (9,966).......... (4,974)] e e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.............. LS5 PO R TR T A RN (7570 R N (10,666)] ..eevvvvnnn |evnnnnns (10,666)|.......... [(T1C1515)) R AP RPN R SUUURRN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. 1N PO RN 5,895.97 |.oovvvnnniiiiinnn foreees (15,281 eeveiiiiinnnns foeeeinnnn (17,329)] cevvvven [ (17,329)f.......... [PZ011S)/ R FERRRRURRN R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. f<71 PO RN (VSR T PO RN [T VAD) R R (4,162)] cevveeens oo (4,162)f............ (51210 R RPN RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ L U R 4,414 34 |......... [(E:755)) AU RPN RN (248,028)( .evvvnnen fonnnns (248,028)|....... (LAY FPR RN PR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ LIS I R 4,457 .61 |........ ({1 VA 1)) FR AR RN (246,125)] .oeevvvnnnn feunnnnn (246,125)|....... (QEXTVCTD U FPTURPR RO R TN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ L7 U R 4,522.53 |......... (773 ) FUUN (P R (182,828)[ .evvvnnen fonnnns (182,828)f....... (109,481)[...eevveveieins Jevniineeeeeiiins [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. A P R 4,717.28 |......... [QEN0ZIE) I RPN R (78,676)] «eeeevvvnnn |evnnnnns (78,676)........ (KR IR:(C1C)) R AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ JIC) I R 4,199.721......... [CYARSVR ) AU AP RN (213,298)] .oeevvvennn fvnnnnn (213,298)|....... (109,561)[..eevveveinene Jevvnnreeeeiiiens foorevvinniiinies o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 72 PR R 4,211.77 |eeene [RISTIK)) FOUUTN (PR RPN (192,993)] .oevvvnnnn fevnnnns (192,993)....... (Q[070:: 1 ) SR FOPRRRUPRR RN AR [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |.............. L1 PO RN 4,518.81 [.......... (SRS R IR RN (38,467)(.eevneeens o (38,467)......... [(Z2VFK)) PO RN R N [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. K FR AR 4,619.33 |....... [ [UN0LS1<)) R IR RN (378, 717)] e | (378, 717)....... (228,891)[..eevviieineens Jevniineeeeiiins [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L1V PO RN 4,765.441......... (19,592)].cevveneieiiiinns [ s (89,288)[.eevveeees oo (89,288)f......... (G52 T T | R RN IR RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/27/2023 . 11/27/2024 |.............. L2 PO R 4,664.19 |........ [T £<[0)) R I RN (104,778)] «eeevevvnnn |evennns (104, 778).....eeuu(83,924)].ceveeiiiiiiins foovrnvniiiecennn o e | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... PN PR 4,709.70 |.........(32,427), (124,484)

S&P500 OTC European
Call-Sell .oooeeunennns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... eceeereiiiiiieeeeiinnns . 12/14/2023 |. 12/13/2024 |............. 253 | [ 4,837.541......... (73,901)]

(238,193)




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

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............ 1S3 PO R 4,861.14 |......... [C72CT(5)) AU PR RN (141,085)( .evvnneeeee [oeeeenn (141,085)).ceee e (94, 748)]. e e v [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... PN PR 5,179.71|.......... (4,284) ...(22,525)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |............ L0722 R R 4,901.12 [......... [REIUVCKC)) I RPN RN (90,018)[ +evnneeeens |oevennnn (90,018)f.eneee (41,520)]ceveeeeiviiinnns [ e v [ eeeeee {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............ JL[U[C]) I 4,948.941......... (29,027)f.veeeeevnninees Jovvrnnineeviinnns [ (89,224)] cevvvnnnees feoeeeennn (89,224)). v (41,37 e [ e | e ] 000T
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |.............. L1 PO R 5,247.78 |.......... (G557 PR I R, (25,408)] +evvvvnnes ferneeennn(25,408)). cevee e (11,920) e v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ L1 1N U R 4,879.51 [eeveeiiiiiiiinns e [CZERV-)) IO R (119,924)] .eevvnnn [ (119,924)] e (77, 799) e v [ Jecciiin | e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... P RO 4,915.39|.. P FUPRN (72,778) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. (VN I RN 5,011.06 [oooevvvevenneneen Jovneeeen (17,219)] i [ (85,574)] e [ (55,574)]. e (38,388) e e [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... PR P 5,130.66 |..
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [CIVN R MR 4,988.79 |cevveneviinnnnnns foveennnnn (19,543) s | (48,808) e [ (48,803) 0 (29,260)]. e [ i [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... PR P 5,001.02 |oevveneiivrinnnnns Joovennnn (62,808)].ceenieinennnnes Joveennn (168,289)f cevnnneeecs [oeeeens (158,289)]uuen e (95,481)] e [ i [ | e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [571 FOR R 5,087.70 [euvveneeniinnnnnns foveennnnn (15,649) s | (40,586)  oveeeeces [t (40,586 (24,937 [ e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. L) R R 5,367.84 |ouvveniiiiininns foeeennnnnn (2,206)]nnceviiees e (8,043) e e (8L 043) e (5,837 )] [ [ [ | e [0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ LT I R 5,125,684 |.ooevvenniineinnn [ (A7,297))e e o (101,148)) e [ (101,148)) (83,85 v [ [ | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 1S3 PO RN 5,238.15 |ooevivineiiiinnn feeeeeeeen(36,002)) e o (82,671)) e [ (82,671)) e (46,580). s | [ [ | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |.............. [/ PO R S5, 41397 [evveeeiviiiniens foveeeeae (B, 777 )i e (17,865)[ s o (17,665)].cenees (10,888)]cveeeeiiiiinnn feoeeeiiiiiiiiies e [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... [N PR 5,179.74 |..
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |........ceun.. [oic N RO R 5,205.13 |ovunvennvininnenn [ (32,062)] e e (65,251 s e (85,251 (33, 189)] e e e e [ e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |............ 1728 U R 5,243.22 [cviviiiiiiniiis | (54,643)).ccvvniiiiiiinnns foreees (113,836)( +evvnneeeee [oeeeenn (113,836)).0unneen(59,192)]. v [ fvvvniiincvcinees [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |.............. L1 PO RN 5,332.00 |.cvvvnniiiiinnn fereeeees [AI:157)) R R (26,322)] cevvvnnnes fereeeennn (26,322)) e (14,430) e e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.............. - VN R R T YA D L. IO RN [QLI1VS)) O IR (35,678 vevneeeenn |oeeeennna(35,678)[cunee e (21,274)) v [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ LA [ 5,219.24 |.covvviiiiiiinnn feeees (74 4(<)) R R, (67,480 +evvneeeenn |oevennnn (67,480)fneeen(29,724) v [ e e [ eeeeee {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. FCSJ) PO RN 5,343.62 |..cccviiiiiiiiins [ (Q[UN-TAD R I (19,446)] +oevvvnnnes feoeeeenn (19,446)). e (8,875)[c e | [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. - PO RN 5,562.52 |..cvvviiiiiiinnn ferees (16,052)[...ccvvvnnneenns Jevnnnnnns (33,280)] +evvvnnnee ferneeennn(33,280)) v (17,228)[c i v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2025 |............ 127 [ e 5,302.82 |..cciiiiiiiiiinnn ferees (42,184)).ceveiiiiiinnns | (67,335)] +evvvnnnees feoeeeennn(87,335)] e (25, 150)[ e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/27/2024 |. 03/27/2025 |.............. LSS PO RN 5,576.52 |..cevveniiiiiinnn fereeeees [QPRCCC)) T PR (22,040)] +evvvnnnee foreeeennn(22,040)). v (9,207 )i v [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 ). 04/12/2024 |. 04/14/2025 |............ 21 [ | 5,238.69 [...ccvuiiniiiiins fonnnnns (82,667)[....ccvvvnnniiins |ovnnnnn (141,199)] .ooenneennn oo (141,199)). 00000 (58,532)]. v feeeieiiiiineees fovveiiinnniiinnns foviiinnn | e [0001 L




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

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. A P R 5,251.50 (49,628)f........ (20,688)[.....ccevvnneenns fevnnnneeriinnnns [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L1531 PO RN 5,280.92 |..cciiiiiiiiiiinn feeeees [QITR<1:7)) R R (28,791 ceveneeecs o (28,791)f......... [QPR0)) F RN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... P P 5,379.58 |.. ...(59,298)] ... ....(59,298)|.........(26,218)]. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L1V PO RN 5,597.33 |.eeviiiiiiiiiinn fereees [RIUVAK)) R R (20,000) +eenneeeeen o (20,000)].......... [KCI£:(5)) AR AR RPN AU ISUUURN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P P 5,227.46 |.. PR PO (104,454)] ... (104,454)|.........(49,847)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [C1: ) R AR 5,354.96 |..oevvvnnniniinnn foeeneee e (19,728)) i e (40,213)] cevvvvnnns [ (40,213)f......... (20,489)).ccvvniivinnnnnn foovervninniiciens e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P O 5,507.96 |.. P FUPRN (11,278)[ .eeneeee s (11,278)]c e (6,240 o [ e | el 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LX) PO RN 5,364.73 |.covvviniiiiiinnn foreeees [QICTETE) O IR [ IRT10))| I (25,540)........ (10,086)].cevvveneevvennnn fooreeriviiiiies e [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. (-2 PO R STTAE: - IO RN (21,967)[.cevvvvnieeees Jevnannnns (36,500)( +vvnneeeees o (36,500)f......... [ERSCK)) FR RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. A TN R A 5,390.96 |..cevvnnniiiiinnn foreenees (24,863))..0vuneecinnnnns foevennnnn (41,547) cevevne [ (41,547)........ (16,884)[....ccevvvnennns Jevnnieeeeeinns [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [CICT) R R 5, 417.20 [eeveneiiiininnes oo (VAIVEL)) R (36,844)] ..cevvnnnn fernnnns (36,844)......... [QITN0ICIc)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [CIC7) R AR 5,574.60 [cevvuniiiiininnns Joeeeinnnn (16,391 eevvevieeeees Jvninnnns (29,963)] .eevvvnnnnn fernnnnns (29,963)]......... [ECTT/)) FO RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. A P R ST ZS T I 1 PO IR (QVIVLY0) R R (25,891)] cevvvvnnns fernns (25,891)f......... [QETREL)) FR RPN N N [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sel | vvoverernene Index Account Hedge . [N/A ..o Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ LK) IR RS 5,437.34 |ovveereereeens o (G013 AN R (75,990)] vevvvens e (75,990).......... (80,922)] +veevevevereans orerereeeereeeeen oo e | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. -2 PO R T Y0/ V) FO RN [(C1R-7/5)) R (11,871)] e | (11,871).......... (4,995)]..cevvvnniniinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. LU A R 5,569.96 |...ccvvnniiiiinnn foeneineens (X)) F R (4,486)] .cevnnneens o (4,486)f.......... (20,501 R FERRRURRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. 5T PO R 5,676.05 |ceuveniiiiininnn foereinnnnn (L3072 R RN (9,979) cevveeees [ (CCRCT4)] - [ESTVS X R FORRURRN R RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. ) IO RN T N N I [T A TN (10,985)( .evvneeees o (10,985)f.......... ({19772 R FRRRURRN R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P P 5,553.81 |.ovveveeiiiiiiinn feeeeeee e (39,594) e o (58,168)| ... (58,168)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/13/2025 |............ L) F AR 5,580.97 [cvuniiiiiiiinnns Joeeennnn [(CES00: 1) FR R (101,402)( cevvnneans fonnnns [QICNIRI072) MR T (1) | Y KRR T RN (Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ LA [ 5,608.13 [c.uveniiiiiiiinns Joeeeinnnn [RZRCIIK) O IR (51,839)] .evvvvnnns [ (51,839)f......... (VAR FOR RPN R RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 06/14/2024 |.06/13/2025 |.............. [ 1N R AR 5,703.18 (24,982).......... [CIRt<1c) R FUPTRR [ RN {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |.............. L1 PO RN 5,852.55 |.ciiiiiiiiiiiinn feeees [R:7r(05)) R A [REHCTA)) (ST R (15,673).......... [(C7551515)) AR AR RPN AR U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |.............. L) O RN 5,934.02 |..ccevveniiiiinnn [ (1,890)) i oo (3,696)] e [ (3,696)[....ccevve (1,801)]eceeeeniiiinnnnns [ e e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... P P 5,633.65 |.. e (A7,258)]ce e (9,957)] s [ e [ | 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ LK 7 [P 5,757.01 [eeveeniiiiiiinnns Joeeeeennn (33,215) s | (44,100) e [ (44,100)........ (10,885)].ccevvvenievinnnn fooreriiiiiiiieiis i [ | 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ L0728 R R 5,755.73 |oovvvnennniniinnn fooneeee e (37,466 i o (41,882)) e [ (41,882)]..eeeee e (4,416)] e oo e [ 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/12/2024 |. 07/14/2025 |.............. [ FOTOTOUOR FTPTTTTN 5,839.96 |...covvnneniniinnn fooeneeee (29,257 o (833,885)) o (33,555)).......... (4,297)] e v [ o | e 0001 .ooevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

91903

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

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

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

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

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. L R R 6,134.77 (4,034).c0unnnnnnns (€572 R RN RN RN (el 11(0[1) I
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/26/2024 |. 07/25/2025 |............ L I R 5,459.10 |.oovvvviiiiieiins forennnns (61,160)]..cevveeeeeiennnn [ (90,668)(...ccevees oo (90,668)|......... (A I 10| R RN AN RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |.............. fCL N PO RN 5,459.10 |.ovveveiiiiiiinn foeeeeees (8,936))+vvneeeeeennnnnns foerennnnn (14,396)] .cevvvnnnnn fornnns (14,39).......... (5,460)[...nneveinnnnnns foevnnineeeeeinens [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |.............. L1 PO RN 5,459.10 |.oevvveiiiiiiinn foeeeeees (WAYL:(C)) R (14,814) .eeeneeeeen o (14,814).......... (4172} R RPN RPN AR SO 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L0 R I 5,591.59 |.oeviiiiiiiiiien [ (75,566)[.....cccvmnnnernns |ovnnnnn (114,682)( .evvenneens [ (114,682)f......... [Rcic 1 [C)) SR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2024 |. 08/14/2025 |............ LI I R 5,632.50 |..cevvnnniiiiinnn foreenes [XTRCTL) R RN (68,167)] +ceevvvvnnn |evnnnnns (68,167)|......... (P20 1<) SR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. o228 PR R 5,721.97 (42,898)......... [RITX)) R RO R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. L1V PO RN 5,959.82 (17,029)f.......... (8,342)]eeeeeviininnens Jevvninneeeeiiens [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/27/2024 |. 08/27/2025 |............ LU0 R R 5,766.45 [cevveniiiiiiinnns |oeeeinnnn (33,790)].cvveeeevrinnnnns Joerennnnn [1110) R (45,560)|........ (11,770)] e eevveevceennn [ e [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 08/27/2024 |. 08/27/2025 |.............. - PO R 5,864.90 [cevvnniiiiiinnnns Joerennnnn (23,422)]..cccvvviiiiiinnn fereeenes (33,680)(.evvneeeee oo (33,680)f......... [ [0751c)) SR AR R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ L1 R 6,118.06 [....ccevvvnnrnnns |ovnnnnnns (A7) I IR (50,389)] .eevvvnnnnn fernnnns (50,389)f......... [ (51)) R RPN RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |.............. eIt O R (I T R A (33,801)[cevvvennniines Jovnennnns [ITReET) I (46,954)......... QTR ESX)) FOR RPN N RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............ LA I R 5,780.74 |cevveiiiiiiiinns | (38,540)).cvvveeeiiinnnnns Joerennnnn [(SX15)) IR P (53,955)]......... [QISTAE5) R RN RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............ L1 I R 5,822.93 |.iiiiiiiiiiiiinnn o [ T015)) R (67,084).eevneeecs o (67,084)]......00(20,378)[ceeeeiienennens foevvninieeeiiiens [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... P RO 5,921.39 |.eeviiiieiiienn [ (7199 o (11,085)(........... P IR0 PR 18- < <)) RN IR RPN AU SUUUUN 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |.............. P/ PO RN 6,146.43 |ooeveniiiiiiins oo (17 E R (7,614).eneeeenns | (7,614)[..ceeee e (3,891 [ e i | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ < T0 ) R AR 5,895.97 |.oovvvenniiiiinnn foreees [CUAVE(V)) R N (103,600)] evvvvenn Jevennns (103,600)........ (12,870)].ceveeneeiiennnnns fovvrrvnineereennn fooeeneiiiiiinenns v [ et 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. P41 PO RN (0720 O RN ((C0LGE<)) AR (7,374) v o (7,374 eeeee e (1,306)] e [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LI I R 6,240.26 (46,241), {0001 ...........
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........2,180 [ceuriivirnnnnninns Joerennnnn 4,414.34....... [WLCIREEK)) I PRI R (2,942,616)] ..evvvnnnnn fennnn (2,942,616)|.....(1,674,995)]....cuvvnviviinnnn fooreriiiininnnns i [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/15/2024 |.... PN PR 4,609.00 |....... (315,707)].cccceeeeiiiiinnns fornnniiiiiiiiiiins | (1,503,281)|...ccceeen o (1,503,281)| .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/15/2024 |..........6,764 [cceiiiirnnnninns |oeeennnn 4,760.56 |..... (1,145,269))...ccveevinnes [ o (6,792,128)[ ..evvveecs [onnne (6,792,128)|.....(4,580,797)]..ccvvvmnviininnnn foorereiiniinnnns e [ | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... [N PR, 4,592.94 |....... (528,992) N (1,892,431)] .eevvvnnnnn fennnn (1,892,431)| .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 11/15/2023 |. 11/15/2024 |.......ee 1,364 [oueeiiiiiiiiiiins oo 4,795.57 |....... (286,257)].uuvneeeeenninnees fovvennnneeneinnns o (1,314,524) .covvennnns [ennnn (1,314,524)|....... (871,289)[..eevveeeinnens Jevvnieeeeeviiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... [N PR 4,953.17|..... (1,365,976)| N (8,030,538)(..euneeees [onnne (8,030,538)|..... (CIVL A 770 FR RPN R TR T 0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/13/2024 |.......... 2,286 |ovveniiiiiiinens e 4,813.57 [....... [WAIUNZ:K)) R R RN (2,168,340)( ..evvveeen [nnne (2,168,340)|..... (1,457,000)[.covvevvnnennes fevnneieieiiis [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 12/15/2023 |. 12/13/2024 |.......... LI L O A 5,025.941....... (R IRTIZ) U R RN (865,443) ...evvvnnnn [eunnnnn (865,443)|........ ((CETA-740) U FURR RO RN TN 0001 .oeennnnens

S&P500 OTC European
Call-Sell .ooooounennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 | 12/15/2023 |. 12/13/2024 |.......... 8,836 ..ccceveieiiiiiens fovennnnns 5,191.11]..... (1,162,454). oo Lo o, (5,341,280)[ ....ceneee onnn (5,341,280)...... (4.198,430)].....ooeecvennnes foreeriiiiiiiennes i i | e, 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/24/2024 |. 01/15/2025 |.......... P 7 PO RN 4,879.51 |euvveiiiiiiiiin [ (756,132)[.eeeevvinnnnnes oo (1,952,862)] ..ccvvnnnnn fennnn (1,952,862)|..... (1,196, 730)[ .. oevvvvvneiees Jeeneieeieiiins [ o | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/15/2025 |............ LX) 1 PO AR 5,004.78 [cevvniiiiiniinns Joeennnnn [C-7081:70) R RN (308,802)( +evvuneaas fonnnne (308,802)....... (221,215))cevveeeccinnnns [ feiii e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/16/2024 |. 01/15/2025 P P 5,262.21 |eeveniiiiiiinnn [ (1,399,963)[... i R (5,811,506)(....cceee | (5,811,506)|..... (4,411,543)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/14/2025 |.......... 1,617 [ceeeiiiiiinniniins Joerinnnnn 5,130.32 |.ceeiiiiiieiiinn [ (565,966)[......cccvvnnnnnes |oeen (1,152,437)] cevvvvnnnn fennnn (1,152,437)....... (586,471)[...eevvvvinnnins |evnieeeeeiinins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/14/2025 |.... P O 5,356.66 |.. (84,622))..cvvenieiiiinnnns foeeeen (200,251)f ... (200,251)....... (115,629)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/14/2025 |..........6,227 [ccceviivirunnnninns Joerennnnn 5,532.70 |.cevvveiniiiiinn [ [CALNRT0 R R (2,425,716)] «evvvvnnnnn fennnn (2,425,716)|..... (1,511,149 [ [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |. 03/14/2025 |.... P RO 5,219.43 |.oovvviiiiiiiiinn [ (636,884)|... i R (1,109,082)f .eevveeees [nnne (1,109,082)....... (CYZIR 70 R FPPRUR RN R [N 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/14/2025 |............ LI U AR 5,449.70 |.oovvvviiiiiiinn [ [QPSTRICK)] E R, (242,8%8)] ..cevvvnnnn feunnnnn (242,898)....... (R V(1)) FPRTR PR R AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/14/2025 |.......... %V ) PO RPN 5,628.80 [c.uuuniiviiinnnnns foees (1,255,699))..ceuniviinnnnns oo (2,587,365)] ..cvvvnnnnn feunnn (2,587,365).....(1,331,866)]....cvvnnvenvrnnnn foorrrrieinniinnnns v [ | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/15/2025 |.......... 1,388 [ooeviiiiiiiiiinnn fernens 5,225.88 |..ccevviiiiiiiinn [ (556, 704)[...uvvveinnnnnnns oo (1,029,266)(........... |..... (1,029,266)]....... (472,562)].....cvuvevvinnnn fooreveriinnnnnnns v [ | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/15/2025 |............ [V FR AR 5,456.43 |..oovvneiiiiinnn fereeees (89,569))..cvvvniviiiinnns foreees (185,144)( .ooveneees [onnnnns (185,144)........(95,575)].ccvvvenniiiiinnn feeeeeiiiiiiieees e [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/15/2025 |........o. 7,399 [oeniiviinnnnninns Joevennnnn 5,635.75 |.eevvenneiiiinnnn [ (1,403,070)[....ccevvnnneennnn founnn (3,160,671)] .oeeevvvnnn |oreee (3,160,671)].....(1,757,801)[....coevernnnnnns foevrnneieiiinnnn [ i | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... P P 541431 | [ (623,596)]..cvvvneeiinnnnns forreens (855,433)| ... (855,433), .|{0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/15/2024 |. 05/15/2025 |............. £S7 F R AR 5,653.18 |ouvveniiiiiiii o (116,984)[.....covvvnnenns |ovnnnnn (220,961)( .evvnnneens fonnnnns (220,961)|....... (QIVCTRCTA0) U FPPRTURR R U TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/15/2024 |. 05/15/2025 |.......... LIt PO RPN 5,838.97 [cveeiiiiiiinnns oo (1,100,298)[.....ccvvvnneeenns founnn (2,450,440)] ..eevvnnnnn fennnn (2,450,440)...... (RIS R T:3)| P RPN A RN e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |.......... LT R A, 5,540.23 |..cciiiiiiiiiinn [ (478,936)[.....ccvvvvnnnens |oennnnn (706,869)] ...evvvvnnn |unnnns (706,869)....... (27055 FR RN PP TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ LIV R RN 5,784.65 |ouvvvniiiiiiin o (107,792)[.eevviveneens v [QEZR:ZE) PO (184,843)........ (WAA0:<1 ) S AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 . 06/13/2025 |..........7,341 [ocoiiiiiniiiniins |oevnnnnnn 5,974.76 |ouvvvniiiiiinns o (948,085)[......evvvvvnnnns oo (1,939,840)] ..ccvvnnnns fennnn (1,939,840)f....... (CS R} U FPPRUUPR RO R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... P P 5,743.84 |.oovvvvniiiiiinnn feeneee (838,136)) i o (896,384)| ... (896,384)|.........(58,249)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |.......... [JCICIC) R RN 6,194.34 |..oovveiiiiiinnnn [ (1,002,267)[...cccevvvnneennns founnn (1,378,148)( ..eeveeeeen |t (1,378,148)|....... (285,882)[..vevvvennnnens Jevnnneeeeiinins foorevviniiiies fecii | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... P RO 6,222.50 |..oeevvnnniiiiinnn feenenne (224,500)ccieeniiiiiii o (288,853)[ cevvnnenns fonnnns (288,853))......... (64,353)]..cceveneiiiinnn [ i [ | e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... LR IR I 5,654.08 [..eeuniiiiinnnnnns Joevennn (518,336)fcunniiiiiiienns | (690,891)( .evvunnens fonnenns (690,891)....... (QVFZ55)) FR RN PR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ [ PR AR 5,958.96 |..eeevvnnniiiiinnn foeneeeenn (84,539) i [ (134,898)( .cvvnnnen [ (134,898)|......... [RSTUC1:) R KU IR RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... TSI PO RN 6,097.54 |ovveiiiiiiiinn o (888,052)[..ueeeevnnnnnes oo (1,565,987)(...ceeeecs |nnne (1,565,987)....... ((TA48°X55)) A FRPRUUURPRR RO T RTINS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 1,198 [ oo 6,125.26 |oevvveniiiiiinnns o [QVECTREELY A TN (316,735)[ cevveneans o (316,735)....... (141,551 e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/15/2025 |.......... LK 721 R I 5,738.54 |..cevviiiiiiiinn [ (587,688)]...ccvvvneieiinnn fonnnns (793,331)] ceevevvnnnn fevnenns (793,331)....... (PUSTTX)) FP RN PR TR 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/15/2025 |............ [eL0 7 IR RN (NVZ YR FO RN (172,512)[eeviiiieeees | (300,356)( +evvnneaes fornnne (300,356)....... (127,843)[.. e Jvvniieeecceii [ e | e 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/15/2025 |.... 6,188.62 |.. P PP (1,459,433)]...ceevennn | (1,459,433)....... (751,831)]c.eeiviinnnnnnns Jvvvnnnnniininin foonniiiiiiinnnins o | e, 0001 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveuiiiiiiiiiiiieniiiinnns . 09/13/2024 |. 09/15/2025 |.......... 1,016 [ oevveiniiiiinnn Joveennad 6,216.75 |..uuuiiiiiiinn [ (120,896)[.....cevvvvnnnnns |ovnnnnn (259,860)( .evvenneenn [ (259,860)|........ (138,964)[....oevvvvvnnnnnns Jovvvnnnnniiinnin foovnniiiniinnnnns foviinniiiiiiiinns | e 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (7,309,357)]  (18,685,746), 0f (72,365,516) XXX (72,365,516)  (42,810,714) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (7,309,357)|  (18,685,746), 0 (72,365,516) XXX (72,365,516)  (42,810,714) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (7,309,357)]  (18,685,746), 0 (72,365,516) XXX (72,365,516)  (42,810,714) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (7,309,357)]  (18,685,746), 0 (72,365,516)] XXX (72,365,516))  (42,810,714) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 10,812,481 24,867,687 0 53,020,362 | XXX 53,020, 362 16,589,313 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 10,812,481 24,867,687 0 53,020,362 | XXX 53,020, 362 16,589,313 0 0 0 0 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b)

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

Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt et e e e et e et e et e et e e e e e e et e e aan e e s e e e e e e e e e e e e e e e e e 4 e e e e e aae e e aa e e e e e 44 e e 4ae e o4 e o4 e e e s e e s e o4 e e o s e e e e &4 e o4 e o4 e e e e &4 e oo e e 44 e o4 e e 44 e e a4 e oo a e e e e o4 e o4 e oo a e e e e e 4o e e e e e e e e e e e e e et ea e e a e e e e e e e e
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... 18,210,000 |.... 64,513,167 |... (41,226,547)[.ccvvvvnnnnnnnns 5,076,620 |... 64,513,167 (41,226,547)|...

Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . . 7,540,000 10,398,710 ... (2,854,839) 3,871 |... . 10,398,710 [ .eeeveniee (2,854,839)|...

Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . 12,810,000 29,252,620 ... (16,651,790 [...vvvnniniiiiiiiiiiiiiiine 0f.. ... 29,252,620 |... ... (16,651,790)...

JP Morgan ZBUT11VBOBEZRVTIIT807 21,221,381 |... (11,632,340)... 9,589,041 |... 21,221,381 (11,632,340)|....

0299999999. Total NAIC 1 Designation 38,560,000 0 125,385,878 (72,365,516) 14,669,532 125,385,878 (72,365,516)

0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

38,560,000

0 125,385,878

(72,365,516)

14,669,532

(72,365,516)

14,669,532

0999999999 - Gross Totals 125,385,878 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 125,385,878 (72,365,516)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

Collateral Pledged to Reporting Entity

0299999999 - Total

12,810,000

....... 7,540,000 |..
.. 12,810,000 |..

1 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BATCIAYS werueeeeeieee e e e e e e e e e e e e e n e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ 18,210,000 18,210,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ | CaSH 1irrruuiiiiiiiiis et [eeerrr e 7,540,000 |....
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. [ Cash .| 000000-00-0

38,560,000

38,560,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




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

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (11,410,897) Book/Adjusted Carrying Valug $ --woeveeeeenennns (11,410,897)
2. Average balance for the year ~ Fair Value $ 15,072,559  Book/Adjusted Carrying Value $ ... 15,072,559
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ e NAIC2 $ oo NAIC3 $ .o NAIC4 $ oo NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-4D-6 .........| DFC AGENCY DEBENTURES .... .... 2,469,900 |.. .... 2,469,900 |....... 01/20/2035 ...
690353-C9-6 ......... L FPPPTTO OB - ... 4,773,585 |.. ... 4,773,810 |....... 01/15/2030
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,243,485 7,243,710 XXX
0109999999. Total - U.S. Government Bonds 7,243,485 7,243,710 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-PD-3 ......... | TXBL MUNI FUNDING TRUST VARIOU GENERAL .......euunniiiiiiiniieiiiiiiieeeeeiniie e e evenaiee e | __________ | .......... TEFE i e, 3,500,000 |.eeeeeeeeeeeeeeeaaanns 3,500,000 |....... 06/30/2028 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,500,000 3,500,000 XXX
626300-EL-7 ......... | TXBL MUNI FUNDING TRUST VARIOU NURSING H ...oovvnniiiiiiiiiiiiiiiie e | . .... 1,500,000 |.. 1,500,000 |....... 09/01/2030
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 1,500,000 1,500,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 5,000,000 5,000,000 XXX
00817Y-AQ-1 ... AETNA INC e 2.BFE L 240,380 11/15/2024 .......
009089-AA-1 .........[ AIR CANADA 2013-1A PTT .. ...2BFE ... e 1,011,992 .. .. 05/15/2025 ...
02665!I-FA-4 .........| AMERICAN HONDA FINANCE .. 1.G FE .... 1,500,763 |.. . 1,500,913 02/12/2025
026650-FM-8 .........| AMERICAN HONDA FINANCE .. 1.6FE ... .1,099,786 |.. . 1,100,000 01/12/2026
032654-AT-2 .........| ANALOG DEVICES 1.FFE .... . 1,100,000 |.. . 1,100,000 10/01/2024
05348E-AU-3 ......... [ AVALONBAY COMMUNITIES . 1.6 FE ... .. 11/15/2024 ...
0535111-AC-7 .........| AVANGRID INC ...2BFE ... .. .. 04/15/2025 ...
05565E-CD-5 BMW US Capital LLC AFFE. .... 1,501,754 |.. ....... 08/11/2025
05565E-CN-3 BMI US Capital LLC LFFE. v 1,103,975 |.. <. 1,100,000 |....... 08/13/2026
06367U-EQ-6 BANK OF MONTREAL ... J1.CFE. .... 2,500,000 |.. .... 2,500,000 |....... 08/21/2026
07911E-AA-0 BELLEVUE 10 APTS LLC J1.DFE. ... 1,500,000 |.. ... 1,500,000 |....... 04/01/2060
172967-NM-9 CITIGROUP ..... AGFE. .. 03/17/2026
17325F-BH-0 .........| CITIBANK NA .. 1.EFE .... , .. .. 08/06/2026
17327C-AP-8 .........| CITIGROUP INC 1.6FE ... 450,094 . 450,344 01/25/2026
198280-AF-6 .........| COLUMBIA PIPELINE GROWP .... ..2.AFE ... 997,228 |.. 991,614 06/01/2025
2263511-AD-9 ......... | CREDIT AGRICOLE LONDON 1.6FE ... .2,000,000 |.. . 1,999,635 10/04/2024
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... 1.BFE .... ... 1,820,000 |.. .... 1,820,000 |....... 03/01/2063
340711-AW-0 .........[ FLORIDA GAS TRANSMISSION ... ...2BFE ... .. 07/15/2025 ...
38141G-WQ-3 .........| GOLDMAN SACHS GROUP INC ... .2 AFE ... .. 09/29/2025 ...
437076-CY-6 .........| HOME DEPOT 1.FFE ... .. ceeeenn 12/2472025 ...
52637H-AA-2 LEOGCARTERSVILLE LLC J1BFE. ... 2,500,000 |.. ... 2,500,000 |....... 04/01/2062
58769J-AH-0 MERCEDES-BENZ FIN NA .. JLFFE. .... 2,008,192 |.. .... 2,000,000 |....... 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA .. JLEFE. v 1,551,653 |.. <. 1,550,000 |....... 07/31/2026
60700J-CU-7 .........[ MIZUHO MARKETS CAYMAN . 1.FFE ... .... 1,998,708 |.. .... 2,000,000 |....... 08/14/2026
64953B-BC-1 .........| NEW YORK LIFE GLOBAL .. 1.AFE ... 1,502,757 |.. . 1,500,000 06/13/2025
67077M-AZ-1 .........| NUTRIEN LTD COM ....2.BFE ... 930,345 |.. . 930, 142 11/07/2024
6944PL-2T-5 .........| PACIFIC LIFE GF I 1.D FE .... . 1,503,800 |.. . 1,500,000 06/16/2025
72650R-BF-8 .........[ PLAINS ALL AMER PIPELINE ... ...2BFE ... (474,124 |.. 474,174 11/01/2024
76132F-AB-3 .........| RETAIL OPPORTUNITY IN ...2BFE ... . 1,499,281 |.. . 1,499,288 12/15/2024
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP .2 AFE ... .. 10/20/2025 ...
89236T-ML-6 .........[ TOYOTA 1.EFE .... .. .. .. ....... 08/07/2026
89788J-AA-7 TRUIST BANK LG FE. .... 197,030 |.. .... 196,312 |....... 03/10/2025 ...
902674-ZX-1 UBS AG LONDON .. JLEFE. ....251,104 |.. ....251,466 |....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC J1FFE. ...401,032 |.. ....400,000 |....... 07/15/2026
928668-CJ-9 ......... | VOLKSHAGEN GROUP AVERICA [ b LG FE s 501,302 [ 500,000 |....... 08/14/2026 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 38,591,910 38,050,668 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 38,591,910 38,050,668 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 49,335,3% 48,794,378 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 1,500,000 1,500,000 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 50,835,395 50,294,378 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 w..vvvoovsevseiseiciiesiesses st | O O e A 2,281,985 oo 2,241,965 |ovovereenes e
9409999999. Subtotal - Other Invested Assets (Schedule BA type) 2,241,965 2,241,965 XXX
086610-K2-0 ....cooee | BETHIS OP eevnviniiiiiiniiiiiniinniiicinisineossessnen |, e 1,425,878 |oeeiiiiiiiiiieinnn 1,425,878 |....... 10/02/2024 .......
22532X-YL-6 CREDIT AGRICOLE CIB NY .... 1,525,000 |.. .... 1,525,000 |....... 01/31/2025 ...
90275D-TN-0 .........| UBS AG STAMFORD CT RN IPT B8 - .... 2,700,000 |.. .... 2,700,000 |....... 07/17/2025
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 5,650,878 5,650,878 XXX
000000-00-0 .........| Key Bank Money Market Account o e e 5,650,000 |-.eevveueeneeneenienns 5,650,000 |-.eoueeuerins e
000000-00-0 .| Huntington Bank Money Market Account ....5,650,000 |.. .... 5,650,000 |..
000000-00-0 ... .| Fifth Third Money Market Account [ T ....5,650,000 |.. .... 5,650,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1 type) 16,950,000 16,950,000 XXX
....................... BATINT CP .. T - . sl 4,999,314 |l 4,999,314 1L 10/01/2024 ...
| BETHIS CP L. .. 10/29/2024 ...
... | CATHOLIC HEALTH INITIATV CP .. 10/01/2024
.| CATHOLIC HEALTH INITIATV CP .. .. .. 10/15/2024 ...
CITY OF HOPE/THE CP . . 2,972,963 |.. . 2,972,963 1172172024
DTE CAPITAL CP . 1,999,457 |.. . 1,999,457 10/02/2024
DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. 7,197,108 |.. L7,197,108 |oeeeeieiiiees .
. | MONTANA-DAKOTA UTILITIES CP ...ooneeeeeniieeiieeiieeeie e sceennes | e QA e [ 4,999,299 |...iiiiiiiiiiaeeaan 4,999,299 |.. 10/01/2024 .......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

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
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 27,637,558 27,637,558 XXX
9999999999 - Totals 103,315,796 102,774,779 XXX
General Interrogatories:
1. Total activity for the year FairValue $ ooooooveeeiiveeennnns 33,798,827  Book/Adjusted Carrying Value $ ---oooveveinienns 33,267,587
2. Average balance for the year FairValue $ -oovoveeevenennnns 202,309,888  Book/Adjusted Carrying Value § --ooooveveeeennes 203,070,930
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1.0.000 [ O i 0 | 145,196 .o 7,078,930 |........... 3,256,661 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o ...0.000
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o ...0.000
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|--0.000 |..
KEYCORP (KEY BANK) . CLEVELAND, OH .. .|-0.000 |..
NORTHERN TRUST ..o CHICAGO, 1L oo o ...0.000 , .
PNC BANK ..o GCINCINNATI, OH oo o ...0.000 | 0 i 0 .. (16,498, 105))......... (14,061,223)|.......... (9,876,477)|..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 297,628 265,444 249,959
0199999. Totals - Open Depositories XXX | XXX 0 0 815,474 11,310,439 11,163,798
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 815,474 11,310,439 11,163,798
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

815,474

11,310,439

11,163,798
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
BATINT CP ... R O 09/30/2024 10/01/2024 .oovvvees | 7,748,938 |..
BETHIS CP ... 08/21/2024 . ..10/29/2024 .. 989,650 |..
CATHOLIC HEALTH INITIATV CP 08/29/2024 10/01/2024 .ovvvees | 1,492,575 |..
CATHOLIC HEALTH INITIATV CP 09/16/2024 10/15/2024 .o | 2,987,192 |..
CITY OF HOPE/THE CP ... 09/19/2024 . ...e 1172172024
DTE CAPITAL CP ...... 09/30/2024 . ... 10/02/2024
DARDEN RESTAURANTS CP . 09/30/2024 . .... 10/01/2024
FISERV INC CP ..o 09/30/2024 . .... 10/01/2024
MONTANA-DAKOTA UTILITIES CP 09/30/2024 . .. 10/01/2024 ..
NRUC CP I PO 09/30/2024 10/01/2024 ... 4,099,448 |..
09/27/2024 10/02/2024 ... 1,149,217 |..
09/30/2024 . .. 10/01/2024 ...3,749,4% |..
ALIMENTATION COUCHE-TARD CP [ TP 09/25/2024 10/01/2024 .ovvvees | 1,898,439 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 42,585,119
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 42,585,119
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 42,585,119
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 42,585,119
94975H-296 ... | LA [s......... [ 07/01/2024 ......... | Xl A 25,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000
262006-20-8 ....... DREYFUS GOVERN CASH MGMT INS MONEY MARKET .... ‘ . ‘ ........... 09/30/2024 30,077,725 |..
922906-30-0 ....... Vanguard Federal Money Market Inv . B PP 09/30/2024 .....covvn |oevnennnnneeennnnnnnneeennns 02000 |oiiiiiiiiiiiiiiins i fee e e 3,191,250 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 33,268,975

8609999999 - Total Cash Equivalents

75,879,094

156,695
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